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(EH2): )
2l Ch & 0f==(1) 0= (2) =XX|4(1-2)
M FIHX| ME 1,022 0 1,022 B
A FIX| 5 ME 1,533 0 1,533 ZhLY
& 1,533 0 1,533
2. TPHAZ AHjo @2 9k7| &efx
300,000,000 -
200,000,000
100,000,000
O
-100,000,000
-200,000,000
-300,000,000 ~ A~
(E9): uHTEel)
3. AlLt2|28H0] o5t &QHE 237
(E49): uHTEel)
4. Z|ci&=A 3% (VaR : 99%, 10¥) 184
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C ™ . TIMEFOLIO O] LtAEHQOUE|E

(H9): Wakel)
7l & Of ==(1) ] L)) EX|H(1-2)
M FIHR 5 ME 0 0 0 2
A FIHR| HE 617 0 617 ZHLY
A 617 0 617
2. TPAME AHZllof E 7| &ix

150,000,000 [ g —

100,000,000 + =~ ‘ —

50,000,000
o
-50,000,000
-100,000,000 <~ 4
(EHS: woksl)
3. A|lLj2|tHof o3t £olHF 100
(EHS: wgksl)
4. X|CHEA 2N (VaR : 99%, 10Y) 97
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