2025-12-29

Heocha
e F7hx1% A 0 0 0 Be|
w7 F7txI% A 6,618 0 6618 Be|
A 6,618 0 6,618
2. IPSHE AHefofl opE 27| &=
. 600
&
2
400
200
0 T T
-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%
-200
-400
-600
(E¥91: arel)
3. AlLt2| 2 Hoj o5t HE 529

-8.33%

-16.67%

-25%

-529,475,692 -352,983,794 -176,491,897 0 176,491,897 352,983,794 529,475,692
-529,475,692 -352,983,794 -176,491,897 0 176,491,897 352,983,794 529,475,692
-529,475,692 -352,983,794 -176,491,897 0 176,491,897 352,983,794 529,475,692
-529,475,692 -352,983,794 -176,491,897 0 176,491,897 352,983,794 529,475,692
-529,475,692 -352,983,794 -176,491,897 0 176,491,897 352,983,794 529,475,692
-529,475,692 -352,983,794 -176,491,897 0 176,491,897 352,983,794 529,475,692
-529,475,692 -352,983,794 -176,491,897 0 176,491,897 352,983,794 529,475,692

4. Z|cj&A 3N (VaR : 99%, 10Y)

(Thel: My ahel)

274



2025-12-29

Z{2HCH & (1) EX[H(1-2)
M FIx| % 28 4,921 0 4,921 e
A FIHx| 28 11,978 (] 11,978 e
A 11,978 0 11,978
2. THAYE Helofl e o) 2opx
.. 1500
&
£l
1,000
500
0 T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
(EFSI: erel)
3. AlLt2| 2o ofst HE Bt

-958,262,379 -638,841,586 -319,420,793 0 319,420,793 638,841,586 958,262,379

-958,262,379 -638,841,586 -319,420,793 0 319,420,793 638,841,586 958,262,379

-958,262,379 -638,841,586 -319,420,793 0 319,420,793 638,841,586 958,262,379

-958,262,379 -638,841,586 -319,420,793 0 319,420,793 638,841,586 958,262,379

-8.33% -958,262,379 -638,841,586 -319,420,793 0 319,420,793 638,841,586 958,262,379
-16.67% -958,262,379 -638,841,586 -319,420,793 0 319,420,793 638,841,586 958,262,379
-25% -958,262,379 -638,841,586 -319,420,793 0 319,420,793 638,841,586 958,262,379

4. Z|cj&A 3N (VaR : 99%, 10Y)

(EF91: ate)

876



2025-12-29

Z{2fch & 1) EX|H(1-2)
M Fhx| 5 28 0 0 0 el
| FIHX| 5= 2] 22,486 0 22,486 el
A 22,486 0 22,486

2. THAYE Helofl e o) 2opx

2,000

1,500

1,000

500

-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%

-500

-1,000

-1,500

-2,000

3. AlLt2| 0] o5t oM E 1,799

-1,798,897,702 -1,199,265,135 -599,632,567 0 599,632,567 1,199,265,135 1,798,897,702
-1,798,897,702 -1,199,265,135 -599,632,567 0 599,632,567 1,199,265,135 1,798,897,702
-1,798,897,702 -1,199,265,135 -599,632,567 0 599,632,567 1,199,265,135 1,798,897,702
-1,798,897,702 -1,199,265,135 -599,632,567 0 599,632,567 1,199,265,135 1,798,897,702

-8.33% -1,798,897,702 -1,199,265,135 -599,632,567 0 599,632,567 1,199,265,135 1,798,897,702
-16.67% -1,798,897,702 -1,199,265,135 -599,632,567 0 599,632,567 1,199,265,135 1,798,897,702
-25% -1,798,897,702 -1,199,265,135 -599,632,567 0 599,632,567 1,199,265,135 1,798,897,702

4. X242 (VaR : 99%, 10Y) 1,615

>



2025-12-29

HELTY ) ZX|4(1-2)
H7 F7Hx%4 g 0 0 0 zel
=7 F7Hx% g 85,611 0 85,611 L
=L 85,611 0 85,611
2. THAYE Helofl e o) 2opx
.. 8000
&
)
6,000
4,000
2,000
0 T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-2,000
-4,000
-6,000
-8,000
(EFSI: erel)
3. AlLt2| 2ol oot 2HE G

-6,848,897,986 -4,565,931,991 -2,282,965,995 0 2,282,965,995 4,565,931,991 6,848,897,986
-6,848,897,986 -4,565,931,991 -2,282,965,995 0 2,282,965,995 4,565,931,991 6,848,897,986
-6,848,897,986 -4,565,931,991 -2,282,965,995 0 2,282,965,995 4,565,931,991 6,848,897,986
-6,848,897,986 -4,565,931,991 -2,282,965,995 0 2,282,965,995 4,565,931,991 6,848,897,986

-8.33% -6,848,897,986 -4,565,931,991 -2,282,965,995 0 2,282,965,995 4,565,931,991 6,848,897,986
-16.67% -6,848,897,986 -4,565,931,991 -2,282,965,995 0 2,282,965,995 4,565,931,991 6,848,897,986
-25% -6,848,897,986 -4,565,931,991 -2,282,965,995 0 2,282,965,995 4,565,931,991 6,848,897,986

4. Z|cj&A 3N (VaR : 99%, 10Y)

(Thel: My ahel)

5,503



2025-12-29

Z{2fch & 1) EX|H(1-2)
M Fhx| 5 28 0 0 0 el
| FIHX| 5= 2] 17,030 0 17,030 el
A 17,030 0 17,030

2. THAYE Helofl e o) 2opx
1,500

ad

)

1,000

500

-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%

-1,000

-1,500

3. AlLt2| 2ol oot 2HE 1,362

-1,362,360,141 -908,240,096 -454,120,045 0 454,120,045 908,240,096 1,362,360,141
-1,362,360,141 -908,240,096 -454,120,045 0 454,120,045 908,240,096 1,362,360,141
-1,362,360,141 -908,240,096 -454,120,045 0 454,120,045 908,240,096 1,362,360,141
-1,362,360,141 -908,240,096 -454,120,045 0 454,120,045 908,240,096 1,362,360,141

EEEM  -1,362,360,141 -908,240,096 -454,120,045 0 454,120,045 908,240,096 1,362,360,141
BIATZA  -1362,360,141 -908,240,096 -454,120,045 0 454,120,045 908,240,096 1,362,360,141
I -1,362,360,141 -908,240,096 -454,120,045 0 454,120,045 908,240,096 1,362,360,141

(EF91: ate)

4. Xy

>

A2 (VaR : 99%, 102) 1,271



2025-12-29

742 &
M 5 He 528 0 528 |
| 7715 He 951 0 951 i
A 951 0 951
2. IPSHE AHefofl opE 27| &=
.. 100
&
2
80
60
40
20
0 ;
-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%
-20
-40
-60
-80
-100

3. AlLt2| 2ol oot 2HE

-75,895,200 -50,596,800 -25,298,400 0 25,298,400 50,596,800 75,895,200

-75,895,200 -50,596,800 -25,298,400 0 25,298,400 50,596,800 75,895,200

-75,895,200 -50,596,800 -25,298,400 0 25,298,400 50,596,800 75,895,200

-75,895,200 -50,596,800 -25,298,400 0 25,298,400 50,596,800 75,895,200

-8.33% -75,895,200 -50,596,800 -25,298,400 0 25,298,400 50,596,800 75,895,200
-16.67% -75,895,200 -50,596,800 -25,298,400 0 25,298,400 50,596,800 75,895,200
-25% -75,895,200 -50,596,800 -25,298,400 0 25,298,400 50,596,800 75,895,200

(Bl urel)
6

4. Z|cj&A 3N (VaR : 99%, 10Y)



2025-12-29

Z{2HCH & (1) =EX|M(1-2)
M ! HE 0 0 0 L
A w7153 HE 36,337 0 36,337 L
Al 36,337 0 36,337
2. THUHE Hejol mME T 2P=
.. 4000
&
)
3,000
2,000
1,000
0 ; ‘
-8% 5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000
-3,000
-4,000
(EH91: H2ra))
3. ALIZ| 2ol o5t oM BEL

-2,900,883,200 -1,933,922,133 -966,961,067 0 966,961,067 1,933,922,133 2,900,883,200
-2,900,883,200 -1,933,922,133 -966,961,067 0 966,961,067 1,933,922,133 2,900,883,200
-2,900,883,200 -1,933,922,133 -966,961,067 0 966,961,067 1,933,922,133 2,900,883,200
-2,900,883,200 -1,933,922,133 -966,961,067 0 966,961,067 1,933,922,133 2,900,883,200

-8.33% -2,900,883,200 -1,933,922,133 -966,961,067 0 966,961,067 1,933,922,133 2,900,883,200
-16.67% -2,900,883,200 -1,933,922,133 -966,961,067 0 966,961,067 1,933,922,133 2,900,883,200
-25% -2,900,883,200 -1,933,922,133 -966,961,067 0 966,961,067 1,933,922,133 2,900,883,200

4. Z|cj&A 3N (VaR : 99%, 10Y)

(Thel: My ahel)

225



2025-12-29

ey 4
M FIX| He 148 0 148 U
| FIHX| 5= HE 0 4,278 -4,278 i
BHA| 0 4,278 -4,278
2. IPSHE AHefofl opE 27| &=
400
o4
2
300
200
100
o : ;
8% -5.33% 2.67% 0.00% 2.67% 5.33% 8.00%
-100
200 +
-300
-400
(THel: ekl
3. AlLt2| 2 Hoj o5t HE 342

-8.33%

-16.67%

-25%

342,171,000 228,114,000 114,057,000 0 -114,057,000 -228,114,000 -342,171,000
342,171,000 228,114,000 114,057,000 0 -114,057,000 -228,114,000 -342,171,000
342,171,000 228,114,000 114,057,000 0 -114,057,000 -228,114,000 -342,171,000
342,171,000 228,114,000 114,057,000 0 -114,057,000 -228,114,000 -342,171,000
342,171,000 228,114,000 114,057,000 0 -114,057,000 -228,114,000 -342,171,000
342,171,000 228,114,000 114,057,000 0 -114,057,000 -228,114,000 -342,171,000
342,171,000 228,114,000 114,057,000 0 -114,057,000 -228,114,000 -342,171,000

4. Z|cj&A 3N (VaR : 99%, 10Y)

(Thel: My ahel)

455



2025-12-29

Z{2fch &
M FIX| He 443 0 443 |
A F7hx| 5 HE 36,290 (] 36,290 2
A 36,290 0 36,290
2. THAYE Helofl e o) 2opx
.. 4,000
&
2
3,000
2,000
1,000
0 ;
-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%
-1,000
-2,000
-3,000
-4,000
(Thel: My 2hel)
3. AlLt2| 2ol oot 2HE ERIE

-2,902,554,000 -1,935,036,000 -967,518,000 0 967,518,000 1,935,036,000 2,902,554,000
-2,902,554,000 -1,935,036,000 -967,518,000 0 967,518,000 1,935,036,000 2,902,554,000
-2,902,554,000 -1,935,036,000 -967,518,000 0 967,518,000 1,935,036,000 2,902,554,000
-2,902,554,000 -1,935,036,000 -967,518,000 0 967,518,000 1,935,036,000 2,902,554,000

-8.33% -2,902,554,000 -1,935,036,000 -967,518,000 0 967,518,000 1,935,036,000 2,902,554,000
-16.67% -2,902,554,000 -1,935,036,000 -967,518,000 0 967,518,000 1,935,036,000 2,902,554,000
-25% -2,902,554,000 -1,935,036,000 -967,518,000 0 967,518,000 1,935,036,000 2,902,554,000

4. Z|cj&A 3N (VaR : 99%, 10Y)

(Thel: My ahel)

3,860



HEY

: 815} PLUS M A XIO|UA E

2025-12-29

HeHeh A
e FIxI% g 0 0 0 ze|
=7 F7xI% 2gh 7,254 0 7,254 ze|
A 7,254 0 7,254
2. THAAE Aol mhE 7| EFx
.. 800
&
-l
600
400
200
0 T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-200
s
-600
-800
(S49l: Harel)
3. AlLt2| 0] ofFt &HE 580

-580,340,321 -386,893,547 -193,446,774 0 193,446,774 386,893,547 580,340,321

-580,340,321 -386,893,547 -193,446,774 0 193,446,774 386,893,547 580,340,321

-580,340,321 -386,893,547 -193,446,774 0 193,446,774 386,893,547 580,340,321

-580,340,321 -386,893,547 -193,446,774 0 193,446,774 386,893,547 580,340,321

-8.33% -580,340,321 -386,893,547 -193,446,774 0 193,446,774 386,893,547 580,340,321
-16.67% -580,340,321 -386,893,547 -193,446,774 0 193,446,774 386,893,547 580,340,321
-25% -580,340,321 -386,893,547 -193,446,774 0 193,446,774 386,893,547 580,340,321

4. Z|cj&A 3N (VaR : 99%, 10Y)

(EF91: ate)

978



3} PLUS S&P5005 3 A%t

2025-12-29

Oj==(1) o= (2) EX|M(1-2)
A 53 HE 0 0 0 |
A4 = ME 0 37,534 -37,534 Ly
M FIX| 5 HE 0 0 0 |
A4 IR ME 1,504 0 1,504 Ly
M S3t ME 0 0 0 e
A St ME 0 21 -21 e
A 1,504 37,554 -36,050
2. IHIME Aol o2 U] &7 X
.. 4,000
od
g
3,000
2,000
1,000
0o T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000
-3,000
-4,000
(EH9: wymhgl)
3. AlLt2[ 2o o8t oS 3,000

7| =749 714

25%

16.67%

8.33%

0%

-8.33%

-16.67%

-25%

« ol e HE L) chol mtabEol ZEtE[of HolS & A 7|t ol g

(Erel: )

4. A=A 3N (VaR : 99%, 10Y) 2,71

BIALGNEE



AR

2025-12-29

Z{2HCH &
M ! HE 680 0 680 2
A w7153 HE 6,342 (] 6,342 L
A 6,342 0 6,342
2. THAYE Helofl e o) 2opx
. 600
&
£l
400
200
0 T T
-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%
-200
-400
-600
(EFSI: erel)
3. AlLt2| 2o ofst HE e

-505,254,400 -336,836,267 -168,418,133 0 168,418,133 336,836,267 505,254,400

-505,254,400 -336,836,267 -168,418,133 0 168,418,133 336,836,267 505,254,400

-505,254,400 -336,836,267 -168,418,133 0 168,418,133 336,836,267 505,254,400

-505,254,400 -336,836,267 -168,418,133 0 168,418,133 336,836,267 505,254,400

-8.33% -505,254,400 -336,836,267 -168,418,133 0 168,418,133 336,836,267 505,254,400
-16.67% -505,254,400 -336,836,267 -168,418,133 0 168,418,133 336,836,267 505,254,400
-25% -505,254,400 -336,836,267 -168,418,133 0 168,418,133 336,836,267 505,254,400

4. Z|cj&A 3N (VaR : 99%, 10Y)



2025-12-29

Z{2HCH & (1) EX[H(1-2)
M ! HE 1,056 0 1,056 2
A w7153 HE 33,696 (] 33,696 L
A 33,696 0 33,696
2. THAYE Helofl e o) 2opx
.. 3,000
&
£l
2,000
1,000
0 T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000
-3,000
(EFSI: erel)
3. AlLt2| 2o ofst HE 2e0

-2,690,063,200 -1,793,375,467 -896,687,733 0 896,687,733 1,793,375,467 2,690,063,200
-2,690,063,200 -1,793,375,467 -896,687,733 0 896,687,733 1,793,375,467 2,690,063,200
-2,690,063,200 -1,793,375,467 -896,687,733 0 896,687,733 1,793,375,467 2,690,063,200
-2,690,063,200 -1,793,375,467 -896,687,733 0 896,687,733 1,793,375,467 2,690,063,200

-8.33% -2,690,063,200 -1,793,375,467 -896,687,733 0 896,687,733 1,793,375,467 2,690,063,200
-16.67% -2,690,063,200 -1,793,375,467 -896,687,733 0 896,687,733 1,793,375,467 2,690,063,200
-25% -2,690,063,200 -1,793,375,467 -896,687,733 0 896,687,733 1,793,375,467 2,690,063,200

4. Z|cj&A 3N (VaR : 99%, 10Y)

(Thel: My ahel)

209



2025-12-29

742 &
M FIX| HE 15 0 15 |
| FIHX| 5= HE 0 971 -971 i
A 0 971 -971
2. IPSHE AHefofl opE 27| &=
.. 100
&
2
80
60
40
20
0 ;
-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%
-20
-40
-60
-80
-100

3. AlLt2| 2ol oot 2HE

78,230,880 52,153,920 26,076,960 0 -26,076,960 -52,153,920 -78,230,880

78,230,880 52,153,920 26,076,960 0 -26,076,960 -52,153,920 -78,230,880

78,230,880 52,153,920 26,076,960 0 -26,076,960 -52,153,920 -78,230,880

78,230,880 52,153,920 26,076,960 0 -26,076,960 -52,153,920 -78,230,880

-8.33% 78,230,880 52,153,920 26,076,960 0 -26,076,960 -52,153,920 -78,230,880

-16.67% 78,230,880 52,153,920 26,076,960 0 -26,076,960 -52,153,920 -78,230,880

-25% 78,230,880 52,153,920 26,076,960 0 -26,076,960 -52,153,920 -78,230,880
(Bl urel)

114

4. Z|cj&A 3N (VaR : 99%, 10Y)



2025-12-29

Z{2fch & (1)
M Fhx| 5 28 0 0 0 el
| FIHX| 5= 2] 19,770 0 19,770 el
A 19,770 0 19,770

2. THAYE Helofl e o) 2opx

2,000

1,500

1,000

500

-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%

-500

-1,000

-1,500

-2,000

3. AlLt2| 2ol oot 2HE 1,582

-1,581,633,588 -1,054,422,392 -527,211,196 0 527,211,196 1,054,422,392 1,581,633,588
-1,581,633,588 -1,054,422,392 -527,211,196 0 527,211,196 1,054,422,392 1,581,633,588
-1,581,633,588 -1,054,422,392 -527,211,196 0 527,211,196 1,054,422,392 1,581,633,588
-1,581,633,588 -1,054,422,392 -527,211,196 0 527,211,196 1,054,422,392 1,581,633,588

-8.33% -1,581,633,588 -1,054,422,392 -527,211,196 0 527,211,196 1,054,422,392 1,581,633,588
-16.67% -1,581,633,588 -1,054,422,392 -527,211,196 0 527,211,196 1,054,422,392 1,581,633,588
-25% -1,581,633,588 -1,054,422,392 -527,211,196 0 527,211,196 1,054,422,392 1,581,633,588

(Thel: My ahel)

4. X242 (VaR : 99%, 10Y) 2,735



2025-12-29

HELTY
H7 F7Hx%4 g 0 0 0 zel
=7 F7Hx% g 175 0 175 L
A 175 0 175
2. THAYE Helofl e o) 2opx
L. 20
&
)
i5
10
5
0 T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-5
-10
-15
-20
(EFSI: erel)
3. ALt 2o ofst HE [

-8.33%

-16.67%

-25%

-13,971,614 -9,314,409 -4,657,205 0 4,657,205 9,314,409 13,971,614
-13,971,614 -9,314,409 -4,657,205 0 4,657,205 9,314,409 13,971,614
-13,971,614 -9,314,409 -4,657,205 0 4,657,205 9,314,409 13,971,614
-13,971,614 -9,314,409 -4,657,205 0 4,657,205 9,314,409 13,971,614
-13,971,614 -9,314,409 -4,657,205 0 4,657,205 9,314,409 13,971,614
-13,971,614 -9,314,409 -4,657,205 0 4,657,205 9,314,409 13,971,614
-13,971,614 -9,314,409 -4,657,205 0 4,657,205 9,314,409 13,971,614
(Thel: My ahel)
9

4. Z|cj&A 3N (VaR : 99%, 10Y)



2025-12-29

ZHeHoH & F HE(2) =EX|A(1-2)
A Fhx| 5 =4 0 0 0 2
A FIHX| 5= =4 0 168,173 -168,173 i
M w7153 HE 0 0 0 2
A w7153 HE 854 0 854 2
A 854 168,173 -167,319

2. THIAE Aol 2 97| 297 E

(EHS: et
3. ALt2| o] o5t oM E 13,090

HE TR

= ol e HE L ciof ot a0l Z3tE[of BlO[S & & 7[Rt of2dF

4. XM 2 (VaR : 99%, 10Y) 1,222



2025-12-29

742 & i ==(1) 0f & (2) =EX|H(1-2)
A FIX| = =4 9 2,507 -2,498 U
| I =4 0 2,507 -2,507 i
A 0 2,507 -2,507
2. THYAE A2 THE 97| £ 7E
1 —
1
1 +
0 1 ~-25.00%
o + o~ -8.33%
0 T o~ 8.33%
olo o —— e
s <l J T = 4
o S L S = 25.00%
: A PN @ e do

16.67%

8.33%

0%

-8.33%

-16.67%

-25%

4. X242 (VaR : 99%, 10Y)
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Z{2HCH A 0 &=(2) =EX|H(1-2)
M FIX| 5 M 0 0 0 2
A kx| =4 0 19,178 -19,178 2
M /7153 HE 0 0 0 2
A f7t53 HE 21 0 21 2
A 21 19,178 -19,156

2. THAYE Helofl e o) 2o

HE TR

= ole HE L cio] ot abEol 23 o] Bl 0]

4. XM 2 (VaR : 99%, 10Y)

2 & FR Z[MILofF
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OH==(1)
M ! HE 0 113 -113 L
A w75 HE 9,770 0 9,770 L
A 9,770 0 9,770
2. THUHE Hejol mME T 2P=
.. 150
&
)
100 + -
50
0 : ‘
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-50
-100
-150

3. AlLt2| 2ol oot 2HE

-8.33%
-16.67%
-25%
sie H= U chof mhabZol Zatslof Bjo[S & & 7[M7t of2dz
(Thel: My ahel)

4. X242 (VaR : 99%, 10Y) 2,087



8t PLUS AtO|LjeHdE| 9| 22| EFAFHH E

2025-12-29

AELTY
e F7HR|% s 0 2,252 -2,251 By
=3 F7Hx|% g4 0 2,252 -2,252 By
M FIX| He 819 819 0 |
=7 F7HR|% Mg 819 0 819 By
A 819 2,252 -1,433
2. THAYE Helofl e o) 2o
100,000,000 7 ——-25.00%
50,000,000 - —16.67%
i
o 7 -8133%
ol .
-50,000, 000 %

100,000,000 - —
2 2
-150,000,000 ~
-200,000,000 ~“— /~
(Thel: 24 2k)
3. ALt o oj3t 2o s 153

HE TR

25% -94,358,306 74,603,942 -58,837,797 -57,766,248 -78,724,431 -113,887,638 -153,163,425
16.67% -74,213,896 -54,238,119 -39,156,219 -38,510,890 -57,974,092 -91,299,869 -129,546,939
8.33% -54,109,419 -34,033,273 -19,620,017 -19,255,476 -37,366,759 -68,894,381 -105,996,976

0% -34,063,901 -13,991,162 -201,176 0 -16,874,282 -46,667,298 -82,535,783
-8.33% -14,094,511 5,893,864 19,122,216 19,255,545 3,525,148 -24,608,224 -59,180,609

-16.67% 5,785,267 25,631,638 38,367,308 38,511,166 23,848,480 -2,703,639 -35,942,822

-25% 25,566,200 45,233,915 57,547,589 57,766,868 44,108,978 19,060,952 -12,828,352

4. XM 2 (VaR : 99%, 10Y)

(EF91: ate)
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Pal= 1 B Of=(1) 0 &(2) =XEX|H4(1-2)
e ESITIES 8M 0 0 0 iy
FA FIX|F =M 0 3,932 -3,932 FHu
A 0 3,932 -3,932
2. IHEME AHeloj mE 7] QX
1 —
1
1 -+
0 A -25.00
o - ~ -8.33%
e < 833
olo y B — o
fb e\o o Ty — =
P LR RN -=:25:00
2 A P A aS° oo

16.67%

8.33%

0%

-8.33%

-16.67%

-25%

o
e

3

I

(9l
4. |2 M2 (VaR : 99%, 10Y) 2,557
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Z{2HCH & (1) EX[H(1-2)
M Fhx| 5 = 0 0 0 L
A FIHx| M= 122,589 (] 122,589 L
A 122,589 0 122,589
2. THAYE Helofl e o) 2opx
.. 15,000
&
)
10,000
5,000 |
ol
-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%
-5,000 -
-10,000
-15,000
(EHl: akgl)
3. ALIZ| 2ol o5t oM e

-9,804,969,000 -6,536,646,000 -3,268,323,000 0 3,268,323,000 6,536,646,000 9,804,969,000
-9,804,969,000 -6,536,646,000 -3,268,323,000 0 3,268,323,000 6,536,646,000 9,804,969,000
-9,804,969,000 -6,536,646,000 -3,268,323,000 0 3,268,323,000 6,536,646,000 9,804,969,000
-9,804,969,000 -6,536,646,000 -3,268,323,000 0 3,268,323,000 6,536,646,000 9,804,969,000

-8.33% -9,804,969,000 -6,536,646,000 -3,268,323,000 0 3,268,323,000 6,536,646,000 9,804,969,000
-16.67% -9,804,969,000 -6,536,646,000 -3,268,323,000 0 3,268,323,000 6,536,646,000 9,804,969,000
-25% -9,804,969,000 -6,536,646,000 -3,268,323,000 0 3,268,323,000 6,536,646,000 9,804,969,000

4. Z|cj&A 3N (VaR : 99%, 10Y)

(Thel: My ahel)

13,038
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zHch & 0f==(1) 0 =(2) =2X|4(1-2)
A 53 HE 0 0 0 |
A4 53 HE 0 650 -650 L
A FIXR| HE 0 0 0 |
A It ME 5,310 0 5,310 Ey
M S3t ME 0 0 0 ze|
A4 S ME 0 40 -40 e
A 5,310 689 4,620
2. IHEME Aol o2 W] &7 X
1,000,000,000 - i
{ ——-8.00%
500,000,000 A
-_‘__—-_/ 3 Z _2 6?9(“}
0 1 . B - o ~ 2.67%
ﬂ& - B T e ——— il =,
oy olo 2 y s 7 =
4 b e (5 —< LV
-500,000,000 —+ <7 @ SF I i 5 00%
: : S A o ;
r» S .1ﬁ° o;) cgb s
‘ » - q;p Lz
-1,000,000,000 - S A
(TH9l: Hyakgl)
3. AlLt2[ 2o o8t oS 817

7| =749 714

25%

16.67%

8.33%

0%

-8.33%

-16.67%

-25%

« ol e HE L) chol mtabEol ZEtE[of HolS & A 7|t ol g

(Erel: )
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