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#§ 10,281 58,822 11,759 63,084
SWAP 936,806 236 1,579,517 1,316
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SWAP 3,049,849 - - 4,691
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(1) #h '
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e x 7 k' E(VaR 5 Value at Risk)k iz B 3ni=z 42 » m VaRE2Z 55 kp
IR A gE LengF g ¥ B e #f -k B (Confidence  Level)™ » & 31 2 %6 47+
W2 B AT adpd oo
AT HR 2 SRR
AT SR % B R 0 ¢ 35415 (Interest)
2 7 &(Commodity) % R *& ]+ (risk factors) o
B.7 ¥k ‘&2 g
a.VaR(Value at Risk)
AED HER G2 b T

b (FX) ~ 1 & (Equity)

Al L A& Row e+ R4CE2 (Monte Carlo simulations): & b ' & - i 7%
ORI iE U R B £ % 82 (Variance - covariance matrices) & A €
#-#% /% (Historical simulations) fz & 2_ o
S UREE - B2 R i B T 302 (EWMA) B e
X L EPLAPFFH 2 ARARIEERFFFLAPM > X & pry
9% G dE R BI0B ¥ ¥ p H 22 b'&iE o
TALAFARL LS &R Y- £(97.1.1~97.3.31)2 b % @B ER
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PR & 0.98 & 1.98 & 0.16 &
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LERENE (0.45) & (0.18) & (0.11) &
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FAZELB T T Al 130 WrLE AZiB3H 7 11T Azl 324 L Az 2 1 3 LK AT i3 3 4 P Azi4E 25 P UE Az iB5E P Lk &3
¢ e i e e e e
SpR &0 & 3 & 3 FBey £ 3 & 3 ELE 2T & 3 LI £ 3 ELE T & 3 ELE 23 & 3 i
7 2
" fragng $ 14,837,542 14,837,542 6,050,000 6,050,000 1,900,000 1,900,000 - - - - - - - - - - 22,787,542 22,787,542
Bk 7R AR E 36,669,394 36,669,394 - - - - - - - - - - - - - - 36,669,394 36,669,394
WEDHERTA 1,261,015 1,261,015 22,304 22,304 651,079 651,079 2,716,102 2716102  2,625037 2625037 1749631 1,749,631 448,811 448,811 567,770 567,770 10,041,749 10,041,749
RT3 3,284,006 3,284,006 730,441 730441 3198330 3198330 1074482 1,074,482 - - - - - - - - 8,287,259 8,287,259
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Tis #3097 3,340,099 3,340,099 459,181 459,181 1,280,074 1,280,074 76,752 76,752 - - - - - - - - 5156,106 5,156,106
B R 90,616,719 90,616,719 23,336,937 23,336,937 80,237,220 80,237,220 6541324 6,541,324 1,558,204 1,558,294 - - - - - - 202,290,494 202,290,494
HERG S - - - - - - - - 4,000,000 4,000,000 - - 2,000,000 2,000,000 1,000,000 1,000,000 7,000,000 7,000,000
B b i - - - - 900 900 14,100 14,100 14,100 14,100 14,100 14,100 14,100 14,100 28,200 28,200 85,500 85,500
pRe $ 96,926,839 96,926,839 26,408,198 26,408,198 90,035561 90,035561 _ 6,932,176 _ 6,932,176 _ 5572394 _ 5572,394 14,100 14,100 _ 2,014,100 _ 2,014,100 _ 1,028,200 _ 1,028,200 228,931,568 228,931,568
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EPERT A 161,826 161,826 129,193 129,193 3,046,434 3,046,434 1,281,294 1,281,294 5,185,030 5,185,030 2,773,234 2,773,234 1,788,382 1,788,382 2,719,010 2,719,010 17,084,403 17,084,403
i REE e 2,651,626 2,651,626 924,255 924,255 4,110,330 4,110,330 362,987 362,987 171,728 171,728 158,007 158,007 1,982 1,982 - - 8,380,915 8,380,915
FENLERTA 272,833 272,833 - - 187,354 187,354 - - - - - - - - 1,892,427 1,892,427 2,352,614 2,352,614
HEEESEGERT 2,948,022 2,948,022 - - - - - - - - - - - - - - 2,948,022 2,948,022
e (F 7 ETE) 2,357,025 2,357,025 4,957,788 4,957,788 18,136,019 18,136,019 15,981,708 15,981,708 13,907,065 13,907,065 10,560,341 10,560,341 8,936,651 8,936,651 82,459,190 82,459,190 157,295,787 157,295,787
FPIrPp ERTA - - - - - - - - 478,796 478,796 - - - - - - 478,796 478,796
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E g 35,281 35,281 - - - - - - - - - - - - - - 35,281 35,281
HEREEEGFEEG 3,977,070 3,977,070 - - - - - - - - - - - - - - 3,977,070 3,977,070
) ARl 2,634,507 2,634,507 345,087 345,087 1,387,614 1,387,614 72,195 72,195 - - - - - - - - 4,439,403 4,439,403
G EE R 81,004,068 81,004,068 21,852,727 21,852,727 72,968,286 72,968,286 4,223,171 4,223,171 711,371 711,371 - - - - - - 180,759,623 180,759,623
Tt & if % - - - - 5,000,000 5,000,000 - - - - 4,000,000 4,000,000 - - 2,000,000 2,000,000 11,000,000 11,000,000
LR R - - - - - - 17,280 17,280 17,280 17,280 17,280 17,280 17,280 17,280 17,280 17,280 86,400 86,400
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