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. Probability Calc.
Normal Scenario Value .
ET1 ET2 ET3 ET4 ETS ET6 NTK Kl Time
10,000 1.011165 78.21% 6.49% 4.48% 1.74% 197% 1.07% 289% 3.150% 2.68
30,000 1.010716 78.05% 6.72% 4.55% 1.89% 1.96% 0.98% 260% 3.247% 7.80

50,000 1.010572 7832% 6.73% 4.56% 1.85% 1.98% 0.88% 244% 3.242% 11.78

MC
100,000 1.010025 78.28% 6.88% 4.48% 1.85% 1.86% 0.90% 242% 3.333% 33.78
250,000 1.010162 78.19% 6.81% 4.58% 1.83% 1.82% 0.91% 253% 3.328% 244.88
400,000 1.010094 78.26% 6.90% 4.61% 1.82% 1.80% 0.86% 244% 3.321%  831.57
Formula - 1.008047 78.16% 6.90% 4.61% 1.82% 1.83% 0.88% 1.92% 3.886% 0.21
Ct2oz QIZte AAZADNE AmMEd (B 21)0M [ 2312 42 2|, F7t, Hsd =4
of E 7tA RIZEE Hluwst ZUO|CH KAZHEO| AL AZH O AlLIZ|2 400000 2o
Z0tet H| WA FASIA|EE A[Lt2| =0 2} RZ =7} CtA BHESshs HEfE LIEES &
= QUCH YN = FIIHAZHS| 8| &O0|L} FRTB BASEL Il 7|&0| &= 2|A3 A2
ol Eq FIAASTH| RAEZE HIEA AH4tsioF St=0 AlZtat XHel ENZE A=
oM zI=E 507 o2 H7-SHO A LSte= Z40| LEHENO|CH O] 2 dd=l piEdE Z2
= 01 HSHOIEE 2|A3 E& o -0 EXTO0| LMsHA 2 AX|7F ALt
[E 2.1] 22| 1BP MTA| H7t A4t
. Probability
r+1BP  Scenario Value PVO1
ET1 ET2 ET3 ET4 ETS ET6 NTK Kl

10,000 1.011185 78.22% 6.52% 4.47% 1.74% 196% 1.06% 290% 3.130% 0.20
30,000 1.010648 78.05% 6.73% 4.56% 1.90% 196% 0.98% 259% 3.243% -0.68
50,000 1.010490 7833% 6.73% 4.56% 1.85% 1.98% 0.88% 243% 3.242% -0.82
100,000 1.009995 78.29% 6.89% 4.48% 1.85% 1.86% 0.90% 242% 3.323% -0.30
250,000 1.010107 78.20% 6.81% 4.58% 1.82% 1.81% 091% 253% 3.323% -0.55
400,000 1.010036 7827% 6.89% 461% 183% 180% 0.85% 243% 3.317% -0.58
Formula - 1.007994 78.17% 6.90% 4.61% 1.82% 1.83% 0.87% 1.92% 3.880% -0.53

MC




[E 2.2] 7|=XpA 74A 1%

MAl Bot At

o o
. Probability
Sx101% Scenario Value DELTA
ET1 ET2 ET3 ET4 ETS ET6 NTK
10,000 1.011797 80.48% 598% 3.98% 158% 1.74% 0.95% 245% 2.840% 0.06
30,000 1.011767 80.00% 6.18% 4.22% 1.76% 1.77% 0.85% 233% 2.893% 0.11
50,000 1.011572 8043% 6.17% 4.12% 1.60% 1.82% 0.80% 217% 2.892% 0.10
100,000 1.011187 80.25% 6.31% 4.08% 1.67% 1.68% 0.83% 223% 2970% 0.12
250,000 1.011382 80.17% 6.28% 4.19% 1.66% 1.64% 0.82% 228% 2.946% 0.12
400,000 1.011188 80.21% 6.36% 4.21% 1.67% 1.64% 0.75% 2.20% 2.967% 0.11
Formula - 1.009353 80.17% 6.35% 4.19% 1.65% 1.65% 0.79% 1.73% 3.478% 0.13
(B 23] 7|Z=XpA HEd 1% AEA| It Aot
. Probability
o+1%  Scenario Value VEGA
ET1 ET2 ET3 ET4 ETS ET6 NTK Kl
10,000 1.006649 76.96% 6.80% 4.48% 1.89% 2.02% 1.26% 256% 4.030% -0.45
30,000 1.006819 76.75% 7.05% 4.64% 202% 2.04% 1.00% 249% 4.013% -0.39
M 50,000 1.006849 76.98% 7.00% 4.71% 193% 2.10% 091% 240% 3.982% -0.37
100,000 1.006230 76.98% 7.14% 4.65% 1.98% 193% 0.94% 231% 4.075% -0.38
250,000 1.006396 76.92% 7.11% 4.73% 1.92% 1.88% 0.97% 242% 4.056% -0.38
400,000 1.006264 76.93% 7.17% 4.76% 1.92% 1.89% 092% 234% 4.071% -0.38
Formula - 1.004346 76.84% 7.18% 4.76% 1.93% 1.91% 0.93% 1.86% 4.591% -0.37
AlZgojMdel 2ZE HES =HQIsHY| {5ty Lhgoz J[ZRXH AXE7HAE ELS 7HA4 1t
QEF ALANE CtF2l <O 3>0] HAISHRAC

> |5
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-~
AlZ=ZF7HE J1 A D EL: Formula
12 0.025
1
X i 0.8
™ £ 2 o5 su
-
0 10 20 30 40 50 60 70 80 90 100 110 120 130140
e
—— T (B - EEHRE CarEd
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[(# 3] ol K| &9 AlH2|eo] 7|= SAHE

10074 Mean SD MEAN/SD Min Max Skew Kurt
MC 5.20%| 36.27% 0.14 -88.64% 139.83% 0.25 1.39
Formula 531% 6.27% 0.85 -3.93% 22.24% 0.55 -0.41
1,0007 Mean SD MEAN/SD Min Max Skew Kurt
MC 438%| 34.09% 013 | -119.60%| 136.27% 0.02 0.39

Formula 5.34% 6.52% 0.82 -5.64% 42.16% 1.35 273
olgfer dut xtoje|l 224 Rel= Al=gold HEr A=l WK =eHEdo 7(e5t=
Aoz IYE|B2 FIIHASHES ATt 2|23 24 8 TS 8l LEX| A= 0|M
ZA1H0f| o|ESt= A2 HIEZASIK| g2 A2z THHHET
v 22
Of =2 2HMR HH 14 FIHAASHL 7IXE7IE flet siAs 2yat O dutE
HAlst ULt O] ==20M 7|& o ChH| §Est 7|0 g2 Chtaar 2ok BN, 7|7t
Z7|de =HE ALS fIo CHHE HAEX2E TS0 AIZ2Y0|MOo|Lt RotXtE gt 22
TAE WHO| ot HEFEEE HFPHELE A= HAS xHEiSH Foloh & HRi= 7|
U EEAL ZES SANELE HESHH TAHZ|ZH0| Ciet =EAIZt =HE AL HEES
HMAlgH Moot sig e J|Z=AHAe| =7t JI16t0l s sUSHA HE0| 7tsY A=
ZIHEICE M W= 7|E A[220|d 8! FoHAE el oHAE olgsta HtRHE &9
sfagete Mot oItk | Bimi= 542 7| Atitel ZL0f Cigt siZ2 AotelE XS
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Olg{et RAS| FIIUASAHNAM LtEtLLE HQIA| 7| XRAHGE A =4 E(Worst Performe
nol gs& =248 2E M7t sHAE0f0F oot =Xt X & EHMe= HUH &0
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ot EHO|X|2H AR = 2 20| CHSHAMPH LTl &ZO|CE MXAh= AMY O] CtHEh =&
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