202547 F1 3 H
2025 4 12 H 24 H 55t

[ZEBMELE ] (2021 4EE~2023 4EfE) DETIEICD W T
OHEBD Y 2 7 EELY — v DR T — X DFR Y ITHE S FTIE)

LR A FLE M TEGEA

[EWERE ] (2021 £ ~2023 FE) iIcoWT, 4o ) 2 7 EHY — L ofgft s —

DBEYITPEITIER T WELAZDT, UToeBhsHLEL T, 2k, 20254 12
H 24 HEEEFR — 2 == h w3 &R, ZTIEFAD L DT,

CHBE PP LT L R BROBL LT,

(RTIEE AT R RTIENA]

BHRH Al L& T A IENA
2023 FHE EBHBI | 46 H BHESKROHEE L 7 v ¥ v /' 7 —DEHIE
&= (iF) 13~29bp

(%) 14~29bp

BESKROWEN 7 v X v 7o —DE 77

7 «VaR L > A KU VaR o#Efs 77 7 - VaR ©
et (BLHIAR 245) 272 7 - VaR o (B
WM 548) 77 7 %EIE CII#K)

2022 R EHDL | 45 H BESKDHEELN 7 v X v /27 —DB T T
& 7 +VaR L >+ K VaR ot 77 7 - VaR O
B (BUAHR 2 45) 27 7 - VaR OHERS (IR
54E) 77 7 &EIE (L)

2021 SFRE EBNL | 43 H BESKDHEELN 7 v X v /27 —DHB T T
& 7 +VaR L >+ KO VaR ot 77 7 - VaR O
B (BUAHR 2 45) 27 7 - VaR OHERS (IR
54E) 77 7 &EE (L)

(AR BE S 2 & sE]
RO G BE A ATBOE N AR A
TEL : 03-3502-2486
LAk



LIk

[BEELEDOHELN Sy F Vv I 5—DH#B S5 7]

B

i 46 H

i

2023 G

(1E)

(%)
1.5

20235

20225

202156

20205

0.5

20235

20225

20215

20205

0.5



2022 FJE EBWIE 45 H

(1E)

%)
1.5
1.0
0.5
0.0
4 5 6 7 8 9 10 11 12 1 2 3 4 5 6 7 8 9 10 11 12 1 2 3|4 5 6 1 8 9 10 11 12
A A AR A AR A AR AA A AARAAARAAARAAAHAARARAARAEARARAAARA
20205 R 2021558 202258
=g
G2
%)
1.5
1.0
0.5
0.0
4 5 6 7 8 9 10 11 12 1 2 3 4 5 6 7 8 9 10 11 12 1 2 3|4 5 6 1 8 9 10 11 12
A A AR A AR A AR AA A AARAAARAAARAAAHAARARAARAEARARAAARA
20205 R 2021558 202258




e 2021 FfE EBHMNE4IAIH

(1E)
(%)
15
1.0
0.5
\__—————\.—_\/\—__—’—
0.0
4R 5A 6H 1A 8A 9A 108 1A 12R
€
(%)
15
1.0
0.5
V\——\/\___—"
0.0

4A 5H 6A 1A 8A 9A 10 1A 12H



[VaR L > A KU VaR #2755 7]
2023 4EFE EHMOLE 46 H

B

(1E)

(%) VaRik#g
19.0

| ——VaR(EAAR—hIAUA) ——VaR(EREA—IAUA) ——VaRL |

17.0

15.0

13.0

VaRL¥A

11.0

9.0

7.0

5.0 " " L " " "

47 S5A 68 7R 8R 9AR

(%) vaRrsks
19.0

| ———VaR(EAAR—hJAUA) =——VaR(EHEAR—bIAUA) =——VaRL |

17.0

15.0

13.0

108 118 128 1A 2R 3R

VaRL¥A

11.0

9.0

7.0

5.0 " " " " " "

47 5A 68 7R 8A 9AR

108 1183 128 1R 2R 3R

1.20

1.15

1.20

1.15



® 2022 FfE EHMNE A4S H

(1E)

(%) VaRzk
19.0

| ——VaR(BEFAR—-rI4A) ——VaR(EEAR-hI#1) ——VaRL¥H

17.0

15.0

13.0

11.0

9.0

7.0

5.0 " " " " " "

VaRLA

47 58 68 7R 8A 9AR

(%) vaRrsks
19.0

| ——VaR(EAR—rTIAYA) =——VaR(FEHER—rI4)A) ——VaRL A

17.0

15.0

13.0

11.0

9.0

7.0

5.0 " " " " " "

108

118

128

1R

2R

3R

VaRLA

47 58 68 7R 8A 9AR

108

118

128

1R

2R

3R

1.20

1.15

1.20

1.15




® 2021 FfE EBHMNE43H

(1E)

(%) VaRzk
19.0

| ——VaR(EAAR—hrTAYA) ——VaR(FEHER—rIA)A) ——VaRL A

17.0

15.0

13.0

11.0

9.0

7.0

5.0 " " " " " "

VaRLA

47 58 68 7R 8A 9AR

(%) vaRrsks
19.0

| ——VaR(EAR—rTIAYA) =——VaR(FEHER—rI4)A) ——VaRL A

17.0

15.0

13.0

11.0

9.0

7.0

5.0 " " " " " "

118

128

1R

2R

3R

VaRLA

47 58 68 7R 8A 9AR

118

128

1R

2R

3R




[VaR o#ifs (BHER24F) 75 7]
® 2023 S EBMENE 46 H

(1E)

(%)
25

—— DEHDECE: 1o ——DEHEDEVE: 95%

20

15 “’\

10

0 | | 1 1 | 1 1 | 1 1 | ]

4H 5H 6R 7H 8H 9H 10H11H12R 1R 2H 3H

G

(%)
25

—— DEHDECE: 1o ——DEHEDENE: 95%

20

15 B

10

0 | | 1 1 | 1 1 | 1 1 | ]

4H 5H 6R 7H 8H 9SH 10R11H12H 1R 2H 3H



® 2022 FfE EHMNE A4S H

(1E)

(%)
25

—— DEHDECE: 1o ——DEHEDEE: 95%

20

N =
15

10 —_— T

5

0 | | | | | | | | | | | |

4H 5H 6KR 7H 8H 9K 10K 11K 12H 1R 2RA 3H

G
(%)
25
— FEHDECE: 10 ——DEHSEE: 95%
20
_/—-_\—”A \

15

10 __/___\“M

0 | | 1 1 | 1 1 | 1 1 | ]

4H 5H 6R 7H 8H 9SH 10R11H12H 1R 2H 3H




® 2021 FfE EBHMNE43H

(1E)

(%)
25

20 —— DEHDECE: 1o ——DEHEDEE: 95%

15\/\/——-——

10\/\,,

0 1 | 1 ] | 1 ] | 1 ] | ]

4H 5H 6R 7H 8H 9H 10H11H12R 1A 2H 3H

G

(%)
25

— SEESEE: 10 —— PEHESECE: 95%
20
. \N_/—

10\_’,\__,

0 | | 1 1 | 1 1 | 1 1 | ]

4H 5H 6R 7H 8H 9SH 10R11H12H 1R 2H 3H




[VaR o#ifs (BHEHR 5 F) 77 7]
® 2023 S EBMENE 46 H

(1E)

(%)
25

—SEESECE: 10 ——DEHDECE: 95%

20

15

10

0 Il | 1 Il | 1 Il | 1 Il | ]

4H 5H 6H 7H 8H 9H 10R11H12H 1A 2R 3H

G

(%)
25

—— DEHEDEE: 1o ——DEHTEUE: 95%

20

15

10

4H 5A 6H 7H 8H 9H 10H11H12R 1A 2R 3H




® 2022 FfE EHMNE A4S H

(1E)

(%)
25

—SEESECE: 10 ——EHSECE: 95%

20

w
15

10

0 1 | 1 1 | 1 1 | 1 1 | ]

4H 5H 6H 7H 8H 9H 10R11H12H 1A 2R 3H

G

(%)
25

—— DEHEDEE: 1o ——DEHTEUE: 95%

20

w
15

10

0 | | 1 | | 1 | | 1 | | J
48 5H 6H 7R 8H 9H 10H 11H12H 1A 2H 3H



® 2021 FfE EBHMNE43H

(1E)

(%)
25

—SEESECE: 10 ——EHSECE: 95%

20

—
e
15

10 —

0 1 | 1 1 | 1 1 | 1 1 | ]

4H 5H 6H 7H 8H 9H 10R11H12H 1A 2R 3H

G

(%)
25

—— DEHEDEE: 1o ——DEHTEUE: 95%

20
e e

M
15

0 | | 1 | | 1 | | 1 | | J
48 5H 6H 7R 8H 9H 10H 11H12H 1A 2H 3H



