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HEPRFRARTFERF SN FR G BRI 0T 4

REESFAAN IR e B MR T EFTR bR o TR

~~
—h
[
)
Q_
3
(@]
N
_<. _mv

Peppaeliz "% k' ZRTEFRIIHFLICT G o

FERFSMEZIFR G TRYYIAREE G L2 EBF SR EINET T S
LR A A o %ﬁﬁb?u’g&f&* BHES > T RRF &L EEIVEA T T 0 A TR G
ipgiEr v - E2 RN B RS AP M Tdk(correlation) 5 0.9 r1 b 5 o

(- )# T4+ (maturity ladder approach)

I BEAFHARERTBF SR ERE (4off ~ 27 %) SN HENE . S/ 5
EIRE R R R RBEE L ARE R
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