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LR 2B AR
G T LS 229,754,334 229,754,334 -
FEMARE LA 4T I50T 2581610094  2,581,610,094 -
ke (OR)
R Fe(~) $ 0.85 0.84 -
(2 = )H @2 A F
37 B 9&H= % 98& %= %
A AR AT AEF $ 46,207 24,816
FEF AL T 13,992 11,948
Rt R AR E T AL A (1,779) (22,464)
A~ 116,523 94,346
EE2i v ERE w4 (10,560) (9,951)
(B REF FEERL) 120,715 (7,802)
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AST AT TP IED R GRS TR A2 fI g B 3
AR IREE f%:}ﬁ(fg)uﬁ LFF ~ b & 45 1% "L3E (ie © Greeks ~ PVBP ~ DVOL...)
Egpg b ¥ebder 0 btk (VAR Value at Risk)k fp B 382 g2k > @
VaRfE 2 5 & &k p * 3= a2 hik 3 I F o & -k & (Confidence
Level)™ » & iz‘%u% ﬁa LR R TS S T A
AP E S OFTPNIRD HR K E R & 2435 (Interest)
1 & (Equity) 2 7 W(Commodlty)«:t B *& F]+ (risk factors) o
AXPEF NP HR G R RER T FELT
A A& e+ B2 (Monte Carlo simulations):- & b '& & > 2 R
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R R E - 2L g it T 35 (EWMA) B LB o
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9% % #E R EI0B F £ p H 22 h'&E -
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¥ 4,889,918 4,889,918 297,960 297,960
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ik 3 R
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SRR N 250,548 250,548 - - - - - - - - - - - - - - 250,548 250,548
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