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ip ¥k KOSPI INDU NKY NDX HSI AS51 MXSG
1996/08/31 781.49 5616.21 20166.90 663.57 11159.02 2196.1 1134.76
1997/08/31 695.37 7622.42 18229.42 1074.17 14135.25 2526.8 1009.73
1998/08/31 310.16 7539.07 14107.89 1140.34 7275.04 2430.1 541.53
1999/08/31 937.88 10839.28 17436.56 2396.87 13482.77 2875.7 1302.59
2000/08/31 688.62 11215.10 16861.26 4077.59 17097.51 3297.8 1295.74
2001/08/31 545.11 9949.75 10713.51 1469.70 11090.48 3275.6 927.07
2002/08/31 736.40 8663.50 9619.30 942.38 10043.87 3120.1 864.97
2003/08/31 759.47 9415 82 10343.55 1341.20 10908.99 3199.7 918.73

121997/08/31 % b » 4 fc2 F R ret B 4o
KOSPI : 695.37/781. 49 1=-11. 02%

INDU : 7622.42/5616.21-1=35.72%

Jphgpde > HARdpd2 FER ARG ATAT 4 L

B KOSPI INDU NKY NDX HSI AS51 MXSG
1997/08/31 [ -11.02% |  35.72% 9.61% | 61.88% |  26.67% 15.06% | -11.02%
1998/08/31 [ -60.31% |  34.24% | -30.04% -34.81% 10.66% | -52.28%
1999/08/31 | 20.01% -13.54% 20.82% | 30.95% 14.79%
2000/08/31 | -11.88% -16.39% 53.22% 14.19%
2001/08/31.] -30:24% -46.88% -18.30%
2002/0831 |  -5.77% -52.30%

2003/08/31 -48.71%

B o R ORARP S *fr=61 88%+34.24%+30.95%+53.22%+0%+0%+0%=180.29%
) R E =K T A P 2 R 2 @ USD100x(1+Max(180.29%x70%+7 » 28%)-1.75%x7)=USD 115.75
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