3 2 2
= &l &1
e = =r
S = Huu = F o &
m ﬂo KO ﬂo .r._:m_\ ()] .r._:m_\
o N~ 0
Alo|R[R
= N
r—
=<0
e N
E|
1
|ﬂ ~ | ~
=< olo|8]S
KE 5|5
R
)
Ul
(<)) [=)]
I_.7_| :2.., o| o ﬂ.
_._.__ - -
= ==
|
Ln
N o | = | =
) .--AIL O_H O_H
K:
50 K
ul o
_—
EL = o
| 4|2 o) ke
N N N i
KF | KF | K- =] Bl
2 ol
= =
LY 31
Hio of
wle|w|x R o
T T T i =)
[E] =3
ai -

66

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

+LtUBS Xt

|



oi3=(1) = (2)
M T ME 0 0 0 P8 |
A4 FIHX| 5 ME 291 0 291 R |
A 291 0 291
2. IHAME Heljof M 27| & 7x
zoon
H
=
o}
= 1500
1000
500
U 1 I L 1 1 1
-B00% -533% 000% 2ETH 53%% £,00%
-500
-1,000
-1500
-2/000
(EH9]: wHakgl)
3. A|lLt2[ 2o ot &QHF 23
(EH9]: wHatkgl)
4. A ZH (VaR : 99%, 10Y) 342

Gt LIUBS Xt & 2 &



©
<
-
?
)
(o]
o
(o]

L

1,311

1,311

O

=

F7pI%

1,311

1,311

&

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

oo 264 L A0

~26THh

-G00%

Bl

5 |
|
=l
i |

-100

105

3. AlLt2| @ of oj3t &

459

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

Gt LIUBS Xt & 2 &



Of ==(1) ) =EX[M(1-2)
A FIR| 5 ME 0 (] (] U
FAH FIX| = ME 3,422 0 3,422 LY
A 3,422 0 3,422
2. IHAME Heljof M 27| & 7x
10,000
]
=
O 8000
§,000
4000
2,000
0
2001 -3 00% 26T 53%% B00Rh
=4.000
~6,000
-§.000
-10,000
(EEALTEE)
3. A|lLt2[ 2o ot &QHF 275
(GRS
4. A ZH (VaR : 99%, 10Y) 815

Gt LIUBS Xt & 2 &



oi==(1) 0= (2)

M FIX| ME (] 73 -73 U
FAH FIX| M= 0 2,548 -2,548 ZFLY
A 0 2,548 -2,548

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 205

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)
b FIX| ik 1,747 (] 1,747 EHY
=4 FIHX| HE 55,916 (] 55,916 L
A 55,916 0 55,916

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. ALUE| 20| ojgt 2 E 4,491

4. Z|Ch£ AN (VaR : 99%, 102) =

Gt LIUBS Xt & 2 &



