o
o
o
<
N
N
o
N

o

X

FIHx| 5

<

695

695

Of
=

F7HxI%

695

695

2. PAYE Hejo mE T 27

80

7]

20 +

60
40

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

-8%

-20
-40
-60
-80

56

3. ALiE| 280

33

4. Z| &4 2N (VaR : 99%, 10Y)

LIUBSAHAI 2 2

ol



o
o
o
<
N
N
o
N

o

X

FIHx| 5

<

-15,869

15,869

Of
=

F7HxI%

-15,869

15,869

2. PAYE Hejo mE T 27

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

-8%

1,500

7]

1,000

500

-500
-1,000 -

-1,500

1,272

3. ALiE| 280

6,162

4. Z| &4 2N (VaR : 99%, 10Y)

LIUBSAHAI 2 2

ol



o
o
o
<
N
N
o
N

o

X

FIHx| 5

<

230

230

Of
=

F7HxI%

230

230

2. PAYE Hejo mE T 27

10

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

-8%

-10
-15
-20

18

3. ALiE| 280

585

4. Z| &4 2N (VaR : 99%, 10Y)

LIUBSAHAI 2 2

ol



o
o
o
<
N
N
o
N

o

X

FIHx| 5

<

1,762

1,762

Of
=

F7HxI%

1,762

1,762

2. PAYE Hejo mE T 27

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

-8%

200

7]

150
100

50

-50

-100
-150
-200

141

3. ALiE| 280

836

4. Z| &4 2N (VaR : 99%, 10Y)

LIUBSAHAI 2 2

ol



el o & i =(1) 0= (2)

M FIX| ME 0 77 -77 EhLy
A FIX| 5 ME 0 1,226 -1,226 ZhLY
A 0 1,226 -1,226
2. THAME 720 W2 27| &=
150
ad
=
100
50
o T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-50
-100
-150
(SH9l: wekgl)
3. A|lLj2|tHof o3t £olHF 98
(SH91: wghgl)
4. Z|ci&=A 3% (VaR : 99%, 10¥) 102

OtLIUBSKI A2 8



7]l A o =(1) 0 = (2)
M TR 5 ME 0 0 0 i
A FIX| 5 ME 30,113 0 30,113 ZhLY
Al 30,113 0 30,113
2. THAME 720 W2 27| &=
.. 3,000
od
=
2,000
1,000
0 T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000 -
-3,000
(EH: kel
3. A|lLj2|tHof o3t £olHF 2,412
(EHel: warel
4. Z|tiEHFH (VaR : 99%, 10%Y) 4,229

OtLIUBSKI A2 8



