oi2=(1) 0 &=(2)

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 9,118 0 9,118 EFLY
M /7153 ME 0 0 0 Zu
A4 7153 ME 34 550 -516 L
A 9,152 550 8,602
2. IHAE 7{2fof [ME Tt7| Eox
.. 1,000
od
El
800
600
400
200 I
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-200
-400
-600
-800
-1,000
(Sl kel
3. A|lLI2| 2tH0f o3t &=QH T 732
(SH91: M ake))
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 53,682

0}OJ CF 2 Off A



