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7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
M FIHX| ME 0 0 0 B
FA FIHx| ME 1,135 0 1,135 i
A 1,135 0 1,135
2. IMHAE Ao mE Tty &3 x
2000
H
=
1]
o 1500
1000 ¢
S0
0 . y " . y ,
-500% -533% 000 267 533 £00%
=500
-1000 f
=1500.
-2,000
(SH9l: warel)
3. AlLt2| 280 2ot &HE 91
(THl: HHarRl)
4. XM 3H (VaR : 99%, 102) 654
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Z{efch & o ==(1) 0= (2) TEX|M(1-2)
A IR ME 0 0 (] B
A TR ME 5,039 0 5,039 L
A 5,039 0 5,039

2. TUNE Ao 2 8] 247

10,000
[ i}
|
OF 8000
6,000
4000
2,000 r /
IJ I ! L 1 It
= -'l.II:II:II]
-B _II:II:II:\
-8,000
~10,000
(Ehgl: mrel)
3. AlLI2| 0] 2Tt £HF 402
(Ehel: atel)
4. Z|CiEHFH (VaR : 99%, 10%Y) 1,770
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Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)
M7 FIXR| HE 0 71 -71 L
A4 FIX| = H= 0 2,129 -2,129 2|
A 0 2,129 -2,129
2. THAME 72Hof W2 27| &=
500000
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® 00000
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2000,00
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(SH9l: warel)
3. AlLt2| 280 2ot &HE 170
(591 o))
4. XM 3H (VaR : 99%, 102) 272
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HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 852 0 852 S|
A FIHR| dE 64,365 0 64,365 L
A 64,365 0 64,365

15,000,000
10,000,000
5,000,000
D il
-8%
5,000,000 /
-10,000,000
-15,000,000
(EHS): wmka)
3. AlLt2| 0] ofst &=HF 5,141
(EH9): el
4. A=A 2Y (VaR : 99%, 10¥) 15,957
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