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FINANCIAL COMMODITY: ISSUES A TO C

ISSUE|  RETURN RISK INJEETEET EXSE@\}\GE
A 10 2 10 15
B 5 1 20 50
C 20 5 50 90
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FINANCIAL COMMODITY: PRICE SENSITIVITY OF ISSUES A TO C

ISSUE B
A 1 0.9 -0.5
B 0.9 1 0.8
C -0.5 0.8 1
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RETURN RISK INTEREST DELTA |EXCHANGE DELTA
SLOPE 0.6 2.25 0.225 0.12
INTERCEPT -2 -1.25 -1.25 -0.8
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ISSUE|  RETURN RISK INJEETEET EXSE@\}\GE
A 1 3.25 1 1
B 1 1 3.25 5.2
C 10 10 10 10

FIG. 11
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WEIGHTING PARAMETER

EVALUATION RESULT

ol (reward)| c2(risk) | ¢3(ir) FU[?(?]EJ[E)?\]T\[/\AE_UE RETURN | RISK IN[-;IIEELR'IEE ! TIRQATFAEL
0% 0% 100% 0237 0.000113 0.000029 0.298500 100%
10% 0 90% 1023614 0.000173 0.000095 0205500 100%
2% 0% 80% 1024903 0.000294 0.000162 0.290000 100%
0% 0% T0% 102687 0.000590 0.000231 0273000 100%
40% 0% 60% 1027622 0.000482 0.000205 0279000 100%
0% 0 0% 1029048 0.000535 0.000212 0275500 100%
60% 0% 40% 1030442 0.000558 0.000210 0273000 100%
T0% 0% 0% 1031843 0.000569% 0.000206 0.270000 100%
80% 0% % 103344 0.0005680 0.000212 0.270000 100%
90% 0% 10% 1034662 0.000623 0000243 0270000 100%

100% 0% 0% 1036094 0.000623 0.000243 0.270000 100%
0% 10% 90% 1078239 0.000053 0.000004 0.300000 100%
10% 10% 80% 1079564 0.000120 0.000033 0206500 100%
0% 10% 0% 1060917 0.00032 0.000124 0290000 100%
0% 10% 60% 1062309 0.000340 0.000113 0.266000 100%
40% 10% 50% 1083764 0.00053 0.000200 0.274500 100%
50% 10% 40% 1085199 0.00053% 0.000193 0.270000 100%
60% 10% 1% 1086699 0.000574 0.000213 0271500 100%
10% 10% 0% 088161 0.000580 0.000212 0.270000 100%
80% 10% 10% 1089632 0.000615 0.000223 0.237000 100%
90% 10% 0% 091119 0.000616 0000225 0237000 100%
0% A% 80% 1138629 0.000026 0.000000k 0.300000 100%
10% pilj! T0% 14021 0.00007 0000009 0299000 100%
0% pilj! 60% 1141631 0.000231 0.000041 0290000 100%

FIG. 12



13/16

¢l Ol

41vd NdN144 d4103dX4d

0L000 G0000 00000 G0o0'0- 0LOO0-
I 10000000
%08=(1) €2
%0Z=0I51) 22
%0=(premal) 1> %0=(n) €2
%00 L=0s11) g2
— %0=(premal) |2 01000000
%0S=(1) €2 \
%0S=0Is1) 22
%0=(piemal) 1D
N 00100000
04 1 dX 0I104.140d
~ N
|-n. m— NN 00010000
m IA./
(] ——e 04
%06=(1) £
/ %0=0fsu) 22
\ %0 L=(premay) 1> 00001000
%0=(11) €2
%0=0isu) 22 %0 L=(11) €D
%00 L=(piemal) |2 %0 L=0Jsu1) 2>
%08=(plemal) |2

00000L0O0

ASIH



14/16

00se0 000€0

00s20

vl Ol

V11340 LSFH31INI
000C0 00s10

0000 00500 00000

02000°0-

010000

000000

0L000°0

020000

\ 0€0000
0¥000°0

\\ 050000
090000

\ 00000

080000

°4

060000

341vd NdNL134 d4.103dX4



15/16

Gl Ol

% % % | | 0Ll 08¢0 80000 €10000 LE
% % % (% € 06 0¢¢0 L0000 ¢1000 142
* % % | 4 00! 1€C0 800000 010000 1N3HdNO




INTEREST DELTA

A

16/16

37

34

CURRENT
PORTFOLIO

Fc

FIG. 16

>
EXCHANGE DELTA



