o

X

FIHx| 5

<

568

568

Of
=

F7HxI%

568

568

2. PAYE Hejo mE T 27

60

7]

40

20

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

-8%

-20

-40

-60

46

3. ALiE| 280

61

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

LIUBSAHAI 2 2

ol



4,901

4,901

o

X

FIHx| 5

<

-15,261

15,261

Of
=

F7HxI%

-15,261

15,261

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

1,220

3. ALiE| 280

5,666

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

LIUBSAHAI 2 2

ol



o

X

FIHx| 5

<

236

236

Of
=

F7HxI%

236

236

2. PAYE Hejo mE T 27

10

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

-8%

-10
-15
-20

19

3. ALiE| 280

616

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

LIUBSAHAI 2 2

ol



o

X

FIHx| 5

<

473

473

Of
=

F7HxI%

473

473

2. PAYE Hejo mE T 27

20
10

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

-8%

-10 +
-20
-30
-40
-50

38

3. ALiE| 280

954

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

LIUBSAHAI 2 2

ol



o

X

FIHx| 5

<

-945

945

Of
=

F7HxI%

-945

945

2. PAYE Hejo mE T 27

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

-8%

100

7]

80

60

40

20

=20 ~

-60

-80

-100

76

3. ALiE| 280

84

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

LIUBSAHAI 2 2

ol



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

M TR 5 ME 0 709 -709 i
A FIX| 5 ME 31,423 0 31,423 ZhLY
A 31,423 0 31,423
2. THAME 720 W2 27| &=
.. 3,000
od
=
2,000 ”
1,000
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000 -
-3,000
(Tl wakel)
3. A|lLj2|tHof o3t £olHF 2,514
(Tl worel)
4. Z|tiEHFH (VaR : 99%, 10%Y) 4516

OtLIUBSKI A2 8



