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11 1.3% 94 58.8%
28 3.2% 34 21.3%
96 11.1% 17 10.6%
330 38.2% 6 3.8%
400 46.2% 9 5.6%
865 100.0% 160 100.0%
384 44.7% 279 41.8%
169 19.7% 222 33.3%
307 35.7% 166 24.9%
860 100.0% 667 100.0%
191 49.7% 1 40 14.5%
174 45.3% 1 5 42 15.2%
116 30.2% S 10 19 6.9%
111 28.9% 10 50 47 17.0%
83 21.6% 50 100 10 3.6%
25 6.5% 100 26 9.4%
28 7.3% 92 33.3%
384 276 100.0%
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571 66.4% 403 80.6%
229 26.6% 20 4.0%
60 7.0% 77 15.4%
860 100.0% 500 100.0%
323 56.6%
311 54.5%
288 50.4% Y 109 21.8%
160 28 0% 25 259 51.8%
138 24.2% = 86 17.2%
28 4.9% s 8 1.6%
10 1.8% o 4 0.8%
571 34 6.8%
500 100.0%
2009
304 35.0%
382 44.0% 480 55.2%
183 21.1% 413 47.5%
869 100.0% 263 30.2%
131 15.1%
110 12.6%
870
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10 2009

13
12,000 12 1.8% 96 29.0%
12,000 14,000 27 4.0% 63 19.0%
14,000 16,000 101 15.0% 59 17.8%
16,000 18,000 141 21.0% 43 13.0%
18,000 20,000 160 23.8% 39 11.8%
20,000 232 34.5% 20 6.0%
673 100.0% 11 3.3%
331 100.0%
11 2009
10 24 3.6% Lo
10 20 154 22.9%
20 30 144 21.4% 7“;’ 42'322
30 50 242 36.0% 85 51'5%
50 109 16.2% 0%
673 100.0% 16 100.0
12 2009
264 30.9%
231 27.0%
206 24.1%
47 5.5%
106 12.4%
854 100.0%
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Main Analysis

Main Analysis

<\

Main Analysis

F RM

Main Analysis

1% | 13,600 Ob?f%
o% | 122,400 | 05 1%
10% | 136,000 |1.0 1.5%
25% | 340,000 |20 2.5%
25% | 340,000 | 3%

I 30% | 408,000 | 6%
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RM RM

122 159%  2,049.0 30.0% 1.0/ 1.0% 20.2|  4T%
112 14.6% 976.0 14.3% 49 46% 24.1| 56%
123| 160%  1,484.0 21.7% 14.8| 13.9% 115.2| 26.8%
133 17.3% 764.0) 11.2% 15.3| 14.3% 472 11.0%
118| 15.3% 754.0 11.0% 22.6| 21.2% 88.6| 20.6%
161| 209% 803.0 11.8% 48.2| 45.1% 1345 31.3%
769, 100%  6,830.0/ 100% 106.8, 100% 429.9| 100%
7 27.0
19 56.0
193
988 6,913.0
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VaR
1 99 VaR
oo 2007 3 )
3,170 RM
4,116 166 107
1,196 4,496
7,306
8,839
18,978 13,765
10,686 430
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266 34.6% 352 45.8% 146 19.0% 2 0.3% 3 0.4% 769
266,000 39%| 3,398,000| 49.8% 2,157,000/ 31.6% 241,000 3.5% 768,000f 11.2% 6,830,000I
1477 7.0% 20,034 188% 70,445 65.9% 121 0.1% 8,749 8.2% 106,825
25,154 5.9% 116,093 27.0% 234,146 545% 2,378 0.6% 52,133| 12.1% 429,905
> 1 7/ 1 7/ 2 / 2 / 508 /

> > 151

> > 1 7/ 2 / 2 / 156 /
1 7/ 1 7/ 1 7/ 1 7/ 1/ 769 /
156 301 110 2 3 572
160 297 105 2 3 567
177 259 108 2 3 549|
1 1 1 1 1

1 1 1 1 1

1 1 1 1 1

Copyright C 2009 RISKMONSTER.COM All right reserved.



P A Ay

«—

'

4

m O O W

05

o o g e e e e
L CETN EEL EEEEFPRREY
1 1

M m O O @
X X X X X X

F
O L e T R LT P e PP REREYRLY

RM

—

?

. .
. .
Y AN SN NN NN NSNS NSNS NN SN EEEEEEEEEEEEEEEEEEEEEE

—

Copyright C 2009 RISKMONSTER.COM All right reserved. 24



Points

Copyright C 2009 RISKMONSTER.COM All right reserved. 25



Copyright C 2009 RISKMONSTER.COM All right reserved. 26



.

]
b %

Copyright C 2009 RISKMONSTER.COM All right reserved. 27

Points



RM

Points

m o O W >

5 5 10 10 20 20 50 50 VaR VaR VaR
42 340 | 0.05% 0 3 0 0 0 0
65 315 | 050% 2 8 1 4 1 3
110 415 | 1.00% 4 14 3 10 3 10
110 500 | 200% | 10 27 7 13 9 24
34 320 | 300% | 10 33 6 16 9 30
39 210 | eoow | 13 34 8 17 13 34
400 | 2100 38 [117 251 60 351101

" 105 [ 4] 47 83
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