& ol ol
- &l &1
iy E £
= T|IT|= F ol &
S %0 | %o [ %o T 8|3
~ o | m
Ble|®]=
= N
r—
=<0
o ==
E|
1
|ﬂ IS B
=< olo|2]2
K- 5|5
R
Ik
Ul
o =]
I_.7_| H, o| © %.
_._.__ - -
= =
|
Ln
N o | = | =
) .--AIL O_H O_H
K:
50 ]
ul i
_—
ER = o
k| <] 2 =l =
N N N i
KF | KF | K- =] Bl
s ol
= =
LY 31
Hio of
wle|w|x R o
| =] Ok | < =)
[E] =3
ai -

219

4. A ZH (VaR : 99%, 10Y)
N2

+LtUBS Xt

|



o =(1) o &=(2)
b FIX| ik (] 0 0 U
A FIHX| H= 423 0 423 U
A 423 0 423
2. FUAE Aol e 9| 7=
2,000
HH
=
Of
= 1,500
1,000
500
U o i L L L L
-600% -533% 0,00% 26%% 533% 8 00%
=500
-1,000
=1,500
=2,000
(G R )
3. ALIE| o ol £HE 34
(G R ))
4. F|Cf&=4 2N (vaR : 99%, 10Y) 340

Gt LIUBS Xt & 2 &



1
i
-
s
:
o
o
)
(o]

L

1,129

1,129

O

=

F7pI%

1,129

1,129

&

2. THEME Hefjof| I 2H7] &3 X

oo 264 L A0

~26THh

-G00%

Bl

5 |
|
=l
i |

-100

ol

20

3. AlLt2| @ of oj3t &

ol

448

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

Gt LIUBS Xt & 2 &



oi==(1)

M2 0

0= (2)

0

=ZX|4(1-2)

0

ME 4,374

0

4,374

4,374

0

4,374

2. oy

Haol e gty 2YTE

10,000

|
]
oF 3000

6,000
4,000
2000

0

-2.000
-4.000
-6,000

-4 008

2ETh

53%%

800

-10,000

3. ALUE| 20| ojgt 2 E

4. Z|Ci&

AlZ1OH

=

(VaR : 99%, 10¥)

Gt LIUBS Xt & 2 &



oi==(1) 0= (2)

X4 (1-2)

A FIR| 5 ME 0 (] 0 Ay
L FItR| 5 ME 0 1,905 -1,905 ALy
A 0 1,905 -1,905
2. IHAME Heljof M 27| & 7x
500000
&
¥ ya0000
300000
200000
100000
0on
-8008% -535% -267% 000 L334 &00%
=100000
-200000
=3000,00
=-4000,00
=500 10
chol: wiokg)
3. A|lLt2[ 2o ot &QHF 153
CHQ|: ui kgl
4. F|Cf&=4 2N (vaR : 99%, 10Y) 121

Gt LIUBS Xt & 2 &




HET : Ite{1.58] 2| 2| x|

N
QAR

Al
~

oY,

Of ==(1) ) X[ M(1-2)
A FIR| 5 ME 0 706 -706 U
L FItR| 5 ME 66,390 0 66,390 ALy
A 66,390 0 66,390
2. IHAME Hejjof mE 7] & 3x
15,000,000
10,000,000
5,000,000 /
0 - ——
8% -5.33% 267% 5.33% 8%
-5,000,000 /
-10,000,000
-15,000,000

3. ALUE| 20| ojgt 2 E

4. AhE A ZY

(VaR : 99%, 10¥)

Gt LIUBS Xt & 2 &



