) )
ol ol
ar ar
T|F|=F # =l
0 | o | &o RN
o < [
Sle|R|®
- N
r—
<0
e N
E|
1
|ﬂ < | <
< oflof2]2
Kt B
R
K
u|
o o
™ Slo]e]|5
w|
= ==
[=]
L
N o | = | =
o0 .--AIL O_H O_H
K
g0 h
ul 2
ol
i = o
<k | <k | <k & o
K IKI|K o
NN R ) 44
K | kF | KF = &l
2 or
il 5
T 2
o of
wle|w|x R o
||k ] 2 T
[E] =3
o o

274

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

+LtUBS Xt

|



o =(1) o =(2)
A FIX| ME (] 0 0 U
FAH FIHX| 5 ME 221 0 221 LY
A 221 0 221
2. IHAME Heljof M 27| & 7x
200
H
=
Ot
= 1,500
1,000
500
U 1 I L 1 1 1
-B00% -535% 000% 26T 533% B 00%
=500
-1,000
-1,500
=2,000
(EHSl: wakel)
3. A|lLt2[ 2o ot &QHF 17
(EHSl: wakel)
4. ZCiE=HZH (VaR : 99%, 10Y) 347

Gt LIUBS Xt & 2 &



N 7 7
& & &
- = E
- — o —
= = ok o
R Ko = >l @
oo
o o -
SRR 8
- - T
&=
o| o o
g
- =
NN
&
Cfm]
ot
o
=
K
_-_I
or
4l o
D |
hls a0l _ w_.
K
N iy 4
K- =] Bl
3 ol
—— l.m —
~ = 3
Hin : o]
. %0 —
e uo ; ] | ] | uu._._u
JF | 0 e =
Hlg 8 ] 2 8 8 8 =
H -— 1 1 1 1 ot .
N . )
==l _

466

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

Gt LIUBS Xt & 2 &



oi==(1) = (2) =EX|H(1-2)
by FIMX| M2 0 0 0 B
A FIHX| 5 dE 3,749 0 3,749 Ey
Al 3,749 0 3,749
2. THINE Hajo| ME 9] 297
10,000
[ |
S
OF 8100
6,000
4,000
2000
0
200 -8008 2ETh 53%% 8.00%
-4000
-6,000
-8,000
-10,000
(THel: HHTRg)
3. ALt2| o]l ot 2 F 297
(THel: 28 2HEl)
4. Z|CHEH SN (VaR : 99%, 108) 849

Gt LIUBS Xt & 2 &



oi==(1) 0= (2) X ¥(1-2)

A FIX| ME (] 0 0 U
FAH FIX| = ME 0 2,352 -2,352 LY
A 0 2,352 -2,352

2. THYALE A0 T2 27| 27 E

500000

0.

re J&

4000,00

3000,00

200000

100000

000

-8 00%% -533% -2BTh 000 533% B00%
=100000

=3000.00

=4000 00

=5000 00

3. ALt2| o]l ot 2 F 187

4. Z|Ch£ AN (VaR : 99%, 102) =

Gt LIUBS Xt & 2 &



HE™ . 0191 5HY 2| 2] X| QI A

o ==(1) HE(2) TEX|M(1-2)
M FIX| HE 1,691 0 1,691 B
A FEI x| H= 55,577 0 55,577 2
A 55,577 0 55,577

2. THEME Heljof| o2 2H7] 27 x

15,000,000
10,000,000

5,000,000 /

R —

5.33% 8%

8

ey
P

-3.33% 267%

-5,000,000

-10,000,000

-15,000,000

3. A|lLt2[ 2o ot &QHF 4,407

4. Z|Ch£ AN (VaR : 99%, 102) =

Gt LIUBS Xt & 2 &



