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

M TR 5 ME 0 0 0 i
A FIX| 5 ME 0 1,156 -1,156 ZhLY
A 0 1,156 -1,156
2. THAME 720 W2 27| &=
150
ad
=
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 93
(SH9l: wekgl)
4. Z|ci&=A 3% (VaR : 99%, 10¥) 95
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7]l A o =(1) 0 &= (2)
M FIX| ME 0 154 -154 B
A FIX| 5 ME 31,060 0 31,060 ZhLY
Al 31,060 0 31,060
2. THAME 720 W2 27| &=
.. 3,000
od
=
2,000
1,000
0 T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000 -
-3,000
(EHl: werel
3. A|lLj2|tHof o3t £olHF 2,491
(EHel: warel
4. Z|tiEHFH (VaR : 99%, 10%Y) 4,203
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