28 4 1
2 3 31

e PEERTT



24

51

31

30

52

53

24,500
1

8 1

10

30,500
1

8 3

10

53,900
1

8 2

10

53

10




52

54

10

39

55

12

40

52,800

1
8 4
10
39,300

1
8 3
10
40,500

1
8 5
10

56

12




12

27
308
30,800
1
1
27 7 31 57 30
10
12
28
505
50,500
1
1
28 8 3 58
10







10









28

24



12

31

14

19

11



11

10



6,286 6,p86 15,149 5 623 B47,60 28}, 302 391,580 71, 915 405, 1
1 -
3 78 3,878 3,878
14,000 14,000 -
19,9039 9,039 19,039
4 00 4,200
20 22 675 19, 847
14,000 1,16 15,160
6,286 6,p86 15,149 < 623 B61,60 29 464 406,741 12,116 416, 0

11



12



13

24



24

14

25

14

13

14

29

24



28

28

15

26



24

16

40

97

96



17



18



5,/]561 2,9b7 8,518

5,561 2,9b7 8,518
2,957 28 5 13
29 2 2
1,563 944 448 0
29 3 31
21
29 3 31

18,333 18, 8§99 565pb

18,333 18, 8§99 565pb

18,333 18, 8§99 565pb

19

28

11

11



( ( ) ( 29 3 31
( 9,085
) P 3
9,109
29 31
126,[729 66, 710 60, 018
1,537,741, 495, 553 42, 193
766,02838, 497 27,531
4611,26451,[20 9,543
31p, 45305, B34 5,118
450,637 411,401 39, 236
317,38814, 402 2,987
13B,24796, 998 36, 249
2,115, 1113, 973}, 664141, 448
28,400 30,775 2,315
239,036 240, 933 1,896
12p,08423,D99 1,005
10R, 23602, 0951 716
14,71614, 8§82 1666
294,/987 299,862 4,875
257,70961, 533 3,8R4
37,27738, 328 1,060
562,424 571,571 9,147
2,677,532, 545, 236132,B00
5,075
9, 763
14, B38

20



28 1 29 3 31
118,254 9,7p2 2,8pP3
591,681 10, 408 5,670
469| 958 9,3pR4 4, 145
81,857 741 1,215
39,866 34p 309
310,/[302 3,313 9,940
299} 572 2,2p0 9, 8p2
10,729 1,0p3 78
1,020, 238 23,474 18, 504

21



29

31

15,

00

22




28

23

12
50,500
28 8 2
28 8 3 58
1
1,022
10




5 0 50 770
50
3 4 2

4 3

24

532



B+ J
29 31
15, 149 7,326 406, 361 , 915 420,92 11 272 6,761 7,320
3,878 3,878 3,
20,323 0,323 20,
4,200 4,200 4,
8 2|7 27 827
- - - 9,851 675 18, 569 52
827 16,444 4,20 13071 19,851 607 18,569
15, 149 8,153 422,805 112,116 433,09 9 420 6,084 6,713

78

23

00

25

190

308
23,283
5,594
361



@)

100 20 100 50

Marine Link

@)

26



40
20

27

(1)



28

24



10

11

175
12

13

14

15

24
24

46

14

29

13

10

10



16

28

25

25

30

14

29

26

28



31



32



33



28

200, 272 200, R72
200,272 200, R72
5,561 2,957 8, 5[ 8
5,561 2,957 8, 5[ 8
2,957 28 5 13
11 29 2 2

1,563 944 448 0
_ 361
_ 3p1

34

11



28 6 24
1,947 10.00 28 3 28 6 27
28 11 1
1,981 10.00 28 9 28 12 9
3,87
29 6 23 29
1,917 10.0301 29 6 2

\°2}

35



36



37



ALM

VaR

10

38

99.

ALM

VaR

125



VaR

29

31

149,018
148,912
106, 922

62,826

VaR

A20, 836
106
VaR

39



40



29 31
(1) 805, 603805, 03 —
(2) 2,344 2,344 —
(3) 18,500 18, 500 —
(4)
18, 333 18, 8§99 565
2,679}, 6292,679,629 —
(5) 4,397,009
A36, 8§62
4,360,146,397, 731 37, 584
7,884,5587922, 707 38, 150
(1) 6,193, 760,71 94} 112 404
(2) 21B, 760218, 778 18
(3) 83R,391832,B91 —
7,244,859245| 282 428
2
(2,346) (2,346) —
(8,757) (8,7B7) —
(11,104) (11, 104) —
1
2
1
1

41



42



(4)

1 5,555
10,007

0

1) 0
15,564

43

2,628



1 3 5 7
1 10
3 5 7 10
1 768 719 — — — — —
— 6,985 — 5,009 6,2p8 —
365, 19%25, 17559, 18N 2, PaAB3, P5458, 346
2 1,230, @524, 7126149, BT 6, 1l BB6, BO6LI6, [736
2, 3711 ,143876 | 18,3408 BDB , 4 & 6, B15,11 55|, 08 2
1) 1
2
65, 534 30,822
1 3 5
1 10
3 5 7 10
5,795,374165 B491, 143 — — —
218,[40B60 — — — —
832,891 — — — — —
6, 84B35D6R081, 143 — — —
1
29 3 31
( )
21

44



18,833 18, 899 565

18,B33 18, 8§99 5656

18,B33 18, 8§99 5656

129,217 67, 1429 62,087

1,542, 1912, 499} 955 42, 236

770,37%42,800 27,8974

46[1,26451,[20 9, 543

310,55305, #34 5,118

450,859 411, p53 39, 305

317, 38814, 402 2,987

13B,469 7, 150 36, 318

2,122, 2619, 978, 638143, 630

28,400 30, 7175 2,35

239,036 240, 933 1,896

12, 08423,0D99 1,005

10p, 23602, 0951 71p
14, 71614, 8§82 1666
295,056 299, 932 4,86
257, 73261, 563 3,8R4
37,31638, 368 1,05p1
562,493 571,641 9, 148
2,684, 762,550, 280134, 482




28 1 29 3 31
118,265 9, 764 2,887
591,681 10, 408 5,6[70
469| 958 9, 324 4,145
81,857 741 1,215
39,866 34p2 309
310,302 3,313 9,940
299 572 2,2p0 9, 8162
10,729 1,063 78
1,020, 249 23, 486 18, 498
50 30
50 1
29 3 31
( )
(
15,000

46



29 3

31

3,500 3,500 —
28
12
50,500
28 8 2
28 8 3 58 8
1
1,022
10

a7




(1)

(2)

(3)

(4)

29 3 15
29 15
21
10 25 9 13
5,280
55
827

48

280

25

13



