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7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
M FIXR| ME 3,456 0 3,456 Ly
FA FIHx| ME 38,118 0 38,118 i
A 38,118 0 38,118
2. IMEME AHejjof mE TH7] &3 x
.. 4,000
od
E
3,000
2,000
1,000
0 T T T T T
-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%
-1,000
-2,000
-3,000
-4,000
(THS: grel)
3. AlLt2| 0] ofst &=HF 3,056
(591 o))
4. XM 3H (VaR : 99%, 102) 5,303
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