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el o & i =(1) 0= (2)

M FIX| ME 0 0 0 B
A FIX| 5 ME 0 1,134 -1,134 ZhLY
HA| 0 1,134 -1,134
2. THAME 720 W2 27| &=
150
=1
=
100
50
o T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-50
-100
-150
(91 wghg)
3. A|lLj2|tHof o3t £olHF 91
(SH91: wghgl)
4. Z|ci&=A 3% (VaR : 99%, 10¥) 92
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el o & i =(1) 0= (2)

M TR 5 ME 76 680 -605 i
A FIX| 5 ME 29,926 0 29,926 ZhLY
Al 29,926 0 29,926
2. THAME 720 W2 27| &=
.. 3,000
od
=
2,000 o~
1,000
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000 -
-3,000
(Tl wakel)
3. A|lLj2|tHof o3t £olHF 2,402
(Tl worel)
4. Z|tiEHFH (VaR : 99%, 10%Y) 4,066

OtLIUBSKI A2 8



