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(CH QI A =& (IR : Inverse Return)

Dt,t—l
IR, = {(1 — k) x YTMg*;.ff//ﬂ/ xﬁ} + (kx TR, + <k X LC; X

IR;: t Al QKA $£AUAE

YTM 0y 0 SEMBL 98

Dppq: S AW A Y AtO]2] HHY £
k(k=-1) : QA A=

TR,: t A7 2| KAP KTB 10Y TR Index8| A&
LC: t AIE KA AL HIE

(2h 1A X|2=(1IDX : Inverse Index)
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