0f==(1) 0j £(2) =ZX|H(1-2)

A T ME 1,620 (] 1,620 Bl
A4 FIX| 5 ME 15,393 0 15,393 Ly
A /7154 ME 0 0 0 Bl
L | 27154 ME 0 4 -4 EhLY
A 15,393 4 15,389
2. IHAE 7{2fof [ME Tt7| Eox
.. 1,500
g4
=
1,000
500
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
(SHl: o))
3. AlLt2| 20 oSt &= E 1,238
(EH9l: wakal)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 48,128

0}OJ CF 2 Off A



