oi2=(1) 0 &=(2)

M FIX| ME 0 1,266 -1,266 Zu
A4 FIX| 5 ME 4,810 0 4,810 EFLY
M /7153 ME 0 0 0 Zu
A4 7153 ME 0 580 -580 L
A 4,810 580 4,230
2. IHAE 7{2fof [ME Tt7| Eox
.. 500
od
El
400
300
200
100 +
0 T T T T r
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-100
-200
-300
-400
-500
(THSl: WHaER)
3. AlLt2| Hof of8t 2o E 386
(THSl: Wi aER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 47,673
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