ol ol
r r
=
= = F oF
R \ g o )
o« ~ ~
°
> | > 2
- - \n
3
{ 5
o o ol
&
S
< | < =
o | o
®
~
w0
o
Ol
=l
K
_._I
ol
A B o
~ [T}
A ol
3k od o
K [e]
iy ) I <A
K- W 51
umvln ol
T % =
N _ 31
Hia of
— | = 20 o
o =0 4 -
.__| ol MI o n o wn o n [=] n [=] u
[E] ~ - — — — ~ =<
aN| dim m

247

4. A ZH (VaR : 99%, 10Y)

tLIUBS Xt &2 &

ol



Z{e o & oH==(1) 0= (2)

by FIMX|

rx
o

0 0 0 EHy

A F7hx] =

rx
o

0 23,177 -23,177 el |

A 0 23,177 -23,177

2. THEME Hefjof| mpE 2H7] £3x
2,500
od
¥
2,000

1,500

1,000

500

-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%

-500

-1,000

-1,500

-2,000

-2,500

3. AjL}2|Hof| ofst &olHE 1,841

4. Z|Ch£ AN (VaR : 99%, 102) ==

Gt LIUBS Xt & 2 &



Z{e o & oH==(1) 0= (2)

A IR 5 ME 0 (] (] Ey
L FIX| 5 ME 2,232 (] 2,232 EHLy
A 2,232 0 2,232
2. IHAME #Heljof mE 7] &7 x
.. 200
o4
C
150 -
100 +
50 -+ - -
0 T T > T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-50
-100 -
-150
-200
(EHSl: wakel)
3. A|lLt2[ 2o ot &QHF 179
(EHS: W 2ke))
4. F|Cf&=4 2N (vaR : 99%, 10Y) 1,226

Gt LIUBS Xt & 2 &



ol ol
i N
FI|IF » =~ -
= = & oF n oF
ko [R0 g N
o™ n n W.Jw
o | v
NS ?
N B R
®
2
) | v
- o o | o~
(9]
e
Q
S
8|s e
°ls| =
< | <
ES
©
£
Ofu | of
| =
¢
ol 5
®
4 o
— e Ho
A 1
<F | <k &l &
R | R or
N[ s ; 4
v
e
K- | K- =] Bl
S ol
m ® =
-— o
N 31
Hio o
— | — Mo | o
Al | jol =1 =1 =3 =] o =} Q Q Q =
ERRE: 3 S S S S 2 g <
N[ jam o

1,494

4. A ZH (VaR : 99%, 10Y)

tLIUBS Xt &2 &

ol



| | - ol\m m\m
ol ol
ar ar
= w0 —_— m _—
= & oF N oF
& 3 @ c| @
™ ™M wu,.
- -
ol o o
- -
i I
b3
2
(32] [32] w
- - o~
ol o
- | =
e
Q
<
o
o o
.w/w
o
L
Ofu
|
4
ol 5
a°
ol o
— e tfo
A |
aly B b
= O
= mj , 2|
et
d
Kk d Bl
= ol
n_._._“ 2 w
-— 9
N HH
Hio of
— | — Mo | o
il 58 8% 8§ ® ° 8 8 g g %
ITY o

264

4. A ZH (VaR : 99%, 10Y)

tLIUBS Xt &2 &

ol



H : mh{1.58 2| X| QI A

Z{e o & oH==(1) 0l =(2)
by FIMX|

A F7hx] =

rx
o

0 2,976 -2,976 L

rx
THO

28,170 0 28,170 el |

A 28,170 0 28,170

2. THME AHejjo w2 9t7] & x
2,500

od

¥

2,000

1,500

1,000

500

-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%

-500

-1,000

-1,500

-2,000

-2,500

3. ALUE| 20| ojgt 2 E 2,254

4. Z|Ch£ AN (VaR : 99%, 102) =

Gt LIUBS Xt & 2 &



