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Catastrophe bond & ILS risk capital issued & outstanding by year =
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Catastrophe bonds and ILS issuance by trigger and by year -
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Catastrophe bond & ILS risk capital outstanding by trigger type
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ATTACHMENT &2 #2 15 B4

\

2 3 4 5
Ex. 0.1= P(ACL >4)

> 4=F~1(0.9)

Att. Prob. = P(ACL>Att. point)

=> Att. Point = F~1(1—Att. Prob.)



ATTACHMENT &2 #2 15 B4
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Att. Prob. 3 P(ACL>ALtt. poing)

5 .
» => Att. Point = F~1(1—Att. Prob.)
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ATT. MODELEtE M ATIIE.RE = F-1(1-ATT. PROB.)*EX &8 *H{hH X
k& attachment point EE S :
N mifE%  [V=E+D att.point [att.prob  [D/V Parvalue [Par/V  [FE 7 [rigger il 53 [ A SPV  [lossEEAL fatt model loss/V(iEH1%)
SweFarm | 0.1573 3.614E+1INULL | 0.0417 0'37292 1E+09] 0002767255 [ndemnity Eiﬁg HABA 13| 2.04B+11  0.565827
Mitsui
pumitomo 163277541 0.88000
e oy | 0:0009 +2NULL 0.0172 """ 2E+08 0.00012285)  Indemnity SEERGE - EEIE [H 14 126E+09  0.000772
Dowa Insurance
Co., Ltd.
spen Tnsurance | 0,0009 1522000008NULL 0.0387 0'808131 3E+08 0019711148 [Industry loss index HEERBAUEE |5 13 L17E+09  0.076873
XA SA 0.069 1.3761EL12NULL | 0.0058 0'466521.5E+O8 000010955 [ndustry loss index [EEBCEmESE & 14 9.66E+10  0.070198
\unich Re 0.09| 1.0689E+11NULL | 0.0226 0'86921 3E+08 0.0028074%%  [Industry loss index |55 B s H 14 126B+11  1.178782
SCOR SE 0.04 13021E+11INULL | 0.02390.23201 750088 0000576428 [Industry loss index [EERHE H 14 S6E+10  0.430074
Citzns vy 0033| 'O OOIINULL | 0.0304 V%I PE Y oosassinss  Indemity IS A 13 429E:09 0400935
Jmeniean 0.79942 750000
sty | 00004 382865950NULL | 00137 "% P oossonnsr  Indemnity REEENERE G 14 S6E+08 1462653
Cohgat/?
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NEISE  27E19974RLI 10-Kt#

\
\

LIS E - HFRLI 19974 E
CatEPutf &4y 8

14 NEEEHEE 905,764,000
AREFEREEE 645,400,000
#0 MBS RS 7,800,000
YNSIES T B (%) 27.1
Teompany ARMEBEERE%) 6
m 2 B (FERR) FFF AL (%) 0.18
o N B E R (%) 5
T FHEABR () 3
L B K18 Sk fR 2 P48 (trigger level) 216,000,000
Parvalue BEXEFEEERE 50,000,000
p EXRFHOER(CIEERL) 50,000,000
Tcatbond B REHERE%) 9
A PoissoniB 254 E 2 84 0.58
s Zeta 7 EERARBEK 1.08
Y [B] Yz 32 (Recovery rate) 0.6
r 12 J\ b2 F1| 22 (%) 5
N HAZK 60
h BEXIBKE B ERE 18,000,000
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 Data source : Artemis2022~2024-4ER-E& 45

* BRAEE . GEYSTEE (AL ProbBdERIN ) ~ PR A FIFEE 10k

RTEL- &4

BH Hhor | AET (%)
Indemnity 5 43 43 67
Industry loss index 15 ] 22 32
Parametric(Z:50) 0 y) y) ]
4G 20 52 72 100
(%) 27 73 100




BRI

{&D/V - A FE](<0.7) =DV - AFE|0.7)
2% | wH | @ 2% | #y | &
Indemnity 2 1 21 Indemnity 3 24 27
Industry loss index I 4 11 Industry loss index 8 3 11
Gt 9 23 32 PGt 11 27 39

{Kloss/V(<0.08) =i10ss/V(0.08~0.2)
b | Eioy | §EET &E | By | st

[ndemnity 2 18 20 [ndemnity 0 6 6
Industry loss index 3 3 6 Industry loss index 2 | 3
A 5 21 26 =T p) 7 9
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BB R HImodel 1Y ELER)

Attachment model#EHA1% 1Y B 43 F i 7348

{Kloss/V(<0.08)
ahor | 485 et
[ndemnity 11 11 [Indemnity 2
Industry loss index 3 5 Industry loss index |
SRET 15 | 17
JFAREEIH B LI I 033
{EKloss/V(<0.08) =i10ss/V(0.08~0.2)
Hy | i
[ndemnity 15 17 [ndemnity 5 5
Industry loss index 1 D Industry loss index | 2
A 16 | 19 A 6 7




EERH TR

Par/V<0.01 Par/V>0.01
250 2o | 4EET 280 | #Hor | EE

Indemnity p) 23 25 Indemnity 3 20 23

Industry loss index 5 6 11 Industry loss index 9 2 11
HEET 7 29 36 HEET 12 22 34
FESPV(72&dataF HF1H)
ﬁBﬁ \\‘lb‘g-l‘ N P P
harametric 1R ﬂﬁ:SPVZJ? A RedRTTE B 222817 » F1Hofer(2020) 1Y
PE s B NI AESPVAE 25 (R tE I L R ) By 151 -7
\w%l:l-l‘ N\ 1
NN\
P AT H i FER | BEhR et
IBRD Mar-23 b parametric | BFBE - BREFIET
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T AR (B R

Indemnity /3 ERICESPV)IE BRI A%

\  [BRERAEEHILoss/V B TEEST DV | 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
18008/V(4Y £0.02) 3 40.10%| 40.10%| 40.10%| 40.10%| 40.10%| 40.12%| 40.21%| 40.66%| 41.65%

\ | 36008/ &T50.04) 6 32.53%| 32.53%| 32.53%| 32.53%| 32.53%| 32.55%| 32.64%| 33.07%| 33.95%

54005 /V (&1 50.06) 9 26.64%| 26.64%| 26.64%)| 26.64%| 26.65%| 26.67%| 26.76%| 27.20%| 27.99%

72008/V (47 £0.08) 12 22.30%| 22.30%| 22.30%| 22.30%| 22.30%| 22.33%| 22.43%| 22.89%| 23.66%

9000&/V(%) £0.1) 15 18.78%| 18.78%| 18.78%| 18.78%| 18.78%| 18.81%| 18.93%| 19.44%| 20.26%

1{ES000E/V (%Y 50.2) 30 8.39%| 8.39%| 8.39%| 8.40%| 842%| 852%| 8.87%| 9.69%| 10.50%

fiEEloss/ VRILEBTIRE » BIREASETE

Ei D,l'FinEF' loss/V = attachment pomt(@fﬁ’{]Fﬁﬁﬁ)

NEEE

SEABRET R fe PR AR
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Indemnity 270 E &R (G SPV)I SRR (] = (B B 2R
\IERE AL FLoss/V | SERATS DV | 0L | 02 | 03 | 04 | 05 | 06 | 07 | 08 | 09

18005/V(4Y 50.02) 3 85.67%| 85.65%| 85.60%| 85.44%| 84.96%| 83.53%| 78.78%| 68.32%| 49.69%
3600:8/V(4 550.04) 6 68.75%)| 68.74%| 68.69%| 68.55%| 68.14%| 66.95%| 63.46%| 55.10%| 39.72%
54008/V(27£50.06) 9 57.10%| 57.10%| 56.97%| 56.84%| 56.48%| 55.44%| 52.60%)| 45.52%| 32.10%
72008/V (4 550.08) 12 48.26%| 48.25%| 48.21%| 48.10%| 47.76%| 46.81%| 44.35%| 38.23%| 25.92%
9000&/V(%Y E0.1) 15 41.30%| 41.29%| 41.25%| 41.14%| 40.83%| 39.96%| 37.75%| 32.35%| 20.86%
{28000 /V(4Y 550.2) 30 20.10%| 20.10%| 20.10%| 19.94%| 19.70%| 19.10%| 17.63%| 13.85%| 8.15%

Indemnity 3o E BRI (B SPVYA T FE( i B E R &

TS B E ELLFILoss/V ¥ e A DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
18005/V(4Y 50.02) 3 85.67%| 85.69%| 85.78%| 86.12%| 87.23%| 89.79%| 89.46%| 81.57%| 56.64%
3600:8/V(4 550.04) 6 68.76%)| 68.78%| 68.86%| 69.18%| 70.23%| 72.84%| 74.79%| 69.65%| 48.53%
5400:8/V(27£50.06) 9 57.10%| 57.10%| 57.12%| 57.42%| 58.42%| 60.95%| 63.89%| 60.50%| 41.49%
T20085/V(87£50.08) 12 48.27%| 48.28%| 48.35%| 48.63%| 49.58%| 52.10%| 55.36%| 53.10%| 35.10%
9000&/V(%Y E0.1) 15 41.31%| 41.32%| 41.39%| 41.65%| 42.55%| 44.88%| 48.32%| 46.68%| 29.46%

1{280008/V(4Y 550.2) 30 20.10%| 20.10%| 20.14%| 20.35%| 21.10%| 22.65%| 25.13%| 22.23%| 12.48%

- BEENATEIEEESENER
o B EIAGR BEIEAT EAE0.6~0.7

> RF I I B e B
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Indemnity 377 E BRI R AIEE AL 5 [

,TE?%“’@Z AL Loss/V [ EE T DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
180088/V(49,£50.02) 3 4557%| 45.55%)| 45.50%| 45.34%| 44.86%| 43.41%| 38.57%| 27.66%| 8.05%
3600&/V(47,50.04) 6 36.220%| 36.21%| 36.17%| 36.02%| 35.61%| 34.40%| 30.82%| 22.03%| 5.77%
5400%/V (49 50.06) 9 30.46%| 30.46%)| 30.33%| 30.20%| 29.83%| 28.77%| 25.85%| 18.32%| 4.11%
72008/V( 50.08) 12 25.96%| 25.95%| 25.91%| 25.80%| 25.46%| 24.48%| 21.92%| 15.34%| 2.26%
90008/V(&)/0.1) 15 22.52%| 2251%| 22.48%| 22.36%| 22.05%| 21.14%| 18.82%| 12.92%| 0.59%
11E80008/V (49 50.2) 30 11.71%| 11.71%| 11.71%| 11.54%| 11.28%| 10.58%| 8.77%| 4.16%| -2.34%

Indemnity 2 77 F BRI A BRI E AR Z &

ER B EELLBLoss/V | B FEEAL DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
180085/V(4750.02) 3 4558%| 45.60%)| 45.68%)| 46.03%| 47.13%| 49.67%| 49.25%| 40.90%| 14.99%
36008/V(450.04) 6 36.23%| 36.25%| 36.33%| 36.65%| 37.70%| 40.28%| 42.15%| 36.57%| 14.57%
54008/V(47.50.06) 9 30.46%| 30.46%| 30.48%| 30.78%| 31.77%| 34.28%| 37.13%| 33.30%| 13.50%
72008 /V(&)50.08) 12 25.97%| 25.99%| 26.06%| 26.33%| 27.28%| 29.77%| 32.93%| 30.21%| 11.44%
9000 /V(%750.1) 15 2253%| 2254%| 22.61%| 22.87%| 23.77%| 26.07%| 29.39%| 27.24%| 9.20%
1{&80008/V(49£50.2) 30 11.71%| 11.71%| 11.75%| 11.95%| 12.68%| 14.13%| 16.26%| 12.54%| 1.98%




AR SRR HER)

Indemnity 2853 BRI (B SPV) IR AR E AMEE XA 7 & [HE
T\ [{BREIrEELL FlLoss/V | TEE T DV | 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
18008 /V(47550.02) 3 21.87%| 21.86%| 21.84%| 21.77%| 21.59%| 21.13%| 20.27%| 18.36%| -0.11%
3600:8/V(47/50.04) 6 19.56%| 19.55%| 19.53%| 19.46%| 19.30%| 18.85%| 18.01%| 16.16%| 1.91%
5400 /V (49 £50.06) 9 19.42%| 19.41%| 19.39%| 19.32%| 19.15%| 18.70%| 17.86%| 16.02%| 2.01%
7200E/V(4Y550.08) 12 18.15%| 18.15%| 18.15%| 18.14%| 17.15%| 16.71%| 15.89%| 14.10%| 2.73%
9000/V(%Y 50.1) 15 16.29%| 16.28%| 16.26%| 16.20%| 16.04%| 15.61%| 14.80%| 13.03%| 2.75%
(280008 /V(47 50.2) 30 11.21%| 11.20%| 11.18%| 11.13%| 10.99%| 10.60%| 9.84%| 8.21%| 0.68%
Indemnity 25 FERI (A SPV) A B EHEE A B BRT S
EEEAEREILBLoss/V | B EEL DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
18008 /V(47550.02) 3 21.87%| 21.88%| 21.93%| 22.11%| 22.78%| 24.63%| 29.44%| 36.83%| 3.63%
3600:8/V(47/50.04) 6 19.57%| 19.57%| 19.62%| 19.80%| 20.44%| 22.35%| 26.96%| 34.92%| 7.56%
5400 /V (49 £50.06) 9 19.42%| 19.43%| 19.48%| 19.65%| 20.30%| 22.73%| 26.82%| 34.84%| 7.81%
T2008/V(4Y,£50.08) 12 18.15%| 18.15%| 18.15%| 18.15%| 18.25%| 19.99%| 24.60%| 32.78%| 10.37%
9000/V(%Y 50.1) 15 16.29%| 16.30%| 16.34%| 16.51%| 17.12%| 18.83%| 23.38%| 31.64%| 11.57%
{28000 /V(47 50.2) 30) 11.21%| 11.22%| 11.26%| 11.40%| 11.94%)| 13.50%| 17.70%| 25.84%| 12.59%

ARG = e ah B LS R SR A G & )




T BRI E (ER R EE R

Industry index# 7/ EREE ANFKRKEER

BB &L B Loss/V | B FEE (L DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
1800/V(4750.02) 11.39%| 11.39%| 11.39%)| 11.39%| 11.41%| 11.50%| 11.84%| 13.26%| 17.81%
36008/V(47550.04) 7.36%| 7.36%| 7.36%| 7.36%| 7.39%| 7.48%| 7.85%| 9.28%| 13.89%
5400/V (2 £50.06) 6.22%| 6.22%| 6.23%| 6.23%| 6.26%| 6.36%| 6.76%| 8.26%| 12.94%
72008/V(5750.08) 5.62%| 5.62%| 5.62%| 5.63%| 5.65%| 5.77%| 6.19%| 7.75%| 12.41%
90008/V(&Y B0.1) 5.39%| 5.39%| 5.40%| 5.40%| 5.43%| 556%| 6.00%| 7.59%| 12.12%

1{280008/V (%Y 50.2) 511%| 5.11%| 5.11%| 5.12%| 5.17%| 531%| 5.73%| 6.93%| 9.06%
o KEANREZERERNAREENEEERGD - EEREKNE NE

+ REANBOLAFERBERE S - SRR HArE SaE - Nig ZKE SR

S



' =< MIA L AVAIAN
| @%%a%&nﬁ FTECR SEH)
Industry index&h 77+ BRI R AL ATLE AL H & fH
e & ELLFILoss/V | E AL DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
18008/V(49£50.02) 3 46.54%| 46.53%| 46.50%| 46.39%| 46.10%| 45.25%| 42.97%| 36.88%| 22.64%
36008/V (47 £50.04) 6 38.48%| 38.47%| 38.44%| 38.35%| 38.07%| 37.31%| 35.34%| 30.18%| 17.45%
540085/ (57.50.06) 9 31.22%| 31.22%| 31.18%| 31.09%| 30.84%| 30.09%| 28.24%| 23.51%| 11.44%
720085/V(450.08) 12 25.87%| 25.86%| 25.83%| 25.74%| 25.48%| 24.76%| 22.98%| 18.54%| 6.93%
| 9000&/V(&E0.]) 15 21.45%)| 21.44%| 21.41%| 21.32%| 21.06%| 20.36%| 18.63%| 14.51%| 3.35%
1{E800085/V(4750.2) 30 7.63%| 7.62%| 7.59%| 7.51%| 7.30%| 6.78%| 557%| 2.79%| -2.39%
Industry index&h 77+ ERFEH A ETIHITLE AL H&fH
BB & ELLFILoss/V ¥ FE AL DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
18008/V(49/0.02) 3 46.55%| 46.56%| 46.71%)| 46.86%| 47.69%| 49.60%| 52.04%| 50.02%| 31.94%
36008/V(£50.04) 6 38.49%| 38.50%| 38.56%| 38.77%| 39.51%| 41.34%| 44.13%| 43.37%| 27.55%
540085/V (2 550.06) 9 31.22%| 31.24%| 31.30%| 3151%| 32.22%| 34.00%| 36.80%| 36.58%| 21.34%
72008/V (&) 50.08) 12 25.88%| 25.89%| 25.94%| 26.15%| 26.83%| 28.54%| 31.19%| 31.06%| 16.08%
9000/V(8750.1) 15 21.45%| 21.46%| 2152%| 21.72%| 22.37%| 23.99%| 26.41%)| 26.14%)| 11.48%
{28000 /V (47 550.2) 30 7.63%| 7.64%| 7.68%| 7.82%| 8.23%| 9.07%| 9.93%| 8.26%| 0.73%




' =z 1iE AVAIZAN =
| @%%a%ﬂnﬁ FTECR SEH)
Industry index 25 FERI(E SPV) A E A B EERR FE R
BB E R LB Loss/V | B FEE (L DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
1800&/V(47£50.02) 3 52.37%| 52.36%| 52.33%| 52.23%| 51.94%| 51.11%| 48.78%| 42.21%| 24.00%
36008/V (%7 550.04) 6 40.09%| 40.09%| 40.09%| 39.93%| 39.65%| 38.85%)| 36.60%| 30.33%| 13.07%
540085/V (% £50.06) 9 32.19%| 32.18%| 32.15%| 32.05%| 31.77%| 31.02%| 28.77%| 22.69%| 5.73%
72008/V(%)50.08) 12 26.44%| 26.43%| 26.43%| 26.30%| 26.02%| 25.20%| 23.06%| 17.15%| 0.62%
9000&/V (8 50.1) 15 21.94%| 21.93%| 21.90%| 21.80%| 21.52%| 20.71%| 18.61%| 12.91%| -3.00%
1{E80008/V(4750.2) 30 7.99%| 7.98%| 7.96%| 7.87%| 7.64%| 7.02%| 555%| 1.84%| -6.78%
Industry index & EF ERI(BSPV)Y AT RIRE ANBEERRT 5 &M
BB & ELLFILoss/V ¥ FEEAL DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
1800&/V(47£0.02) 3 52.38%| 52.39%| 52.44%| 52.65%| 53.33%| 54.99%| 56.96%| 54.27%| 32.64%
36008/V(47£50.04) 6 40.09%| 40.09%| 40.14%| 40.35%| 41.04%| 42.71%)| 45.12%| 43.22%| 23.28%
S400E/V (47 50.06) 9 32.29%| 32.29%| 32.29%| 32.46%| 33.23%| 34.78%| 37.23%| 35.54%| 16.08%
72008 /V (47 £50.08) 12 26.45%)| 26.46%| 26.51%)| 26.71%| 27.36%| 28.92%| 31.14%| 29.52%| 10.26%
9000E/V(£ 50.1) 15 21.95%| 21.96%| 22.01%| 22.20%| 22.82%| 24.28%| 26.36%| 24.51%| 5.64%
1{280008/V(4Y550.2) 30 8.00%| 8.01%| 8.04%| 8.17%| 853%| 9.25%| 9.87%| 7.80%| -3.29%
B S 220 EE LR E /T B IAT 5 & [EHETR



T BRI TSPV (X 5 E

I [H])

Indemnity 220 BRI 7 Bl ESPVE E (B H)

Indemnity3h 73 A BB B E HSPV ER(EE)
AW R LoV | 2 "‘A\ ~~. DN 2 13 0. 3 0.6 0.7 (1R Ny
) 30 3 5.48%| 54m%| S4m%| 54me|  sadw|  38%|  473%| 378%  35™%
i 30, 6 a74%| 474| aTa%| 47%%| 4To%| 320%| 446% 417% S0m%
10 5 y 496%)  406%| 487u| 48T  4se%|  356%|  486%| 4%  682%
TX0HN 15008 B06%| 505%) 505%| 506%| 506% 380%| 512%! 528%| 82¢%
O00H/V(ETE0.1) 531%| 531%| 532%| 532%| 53% 415% 546%| 570%| 974%
.e~:'-.u‘e'z‘-l-“‘-:-._'l/,- || ea%| Basu| 64w 42u| G| 5aon[ 656%| 753%| 1597
Indemnity i 7/ HRZ B EREGHSPVER(AT)
o L iLos E3s, l’?.':;\ e Y 13 A }) (1 K4) {L7 {8 Yy
33 540% 540% 540%| 551%| 555% 1086% 472  355%|  241%
6 aTa%] 47a% 47a%)  47Ts%|  ATeN|  ami%]  4donl 38| 431%
y 494%|  490%| 48mi|  amme|  485%|  04s%|  454%|  432%| s
12 506% 505% 504% 5.00% 400% 046% 45T 446%|  745%
OOENETH0.] 15 531%| 531% 531% 520% 523%| 040%| 464% 44%%| 881%
|ER00DANETR0.) 0 644%| 6.43% 640% 636% 62m 855%| 45T  542%| 1482%|

y B»:%%TﬁSPW‘ ZE S ERFESPY
. EHEER £ EHEENANGE » 2 HRHESPVET - B N NEESERI EAE S H0 R &R

Hﬁ}%TmUZ%& R STV ANG

20XX

S

X

Zmr

N

o

\mll

BB AR FLoss/V | BITEE( DV 0.1 0.2 03 04 0.5 0.6 0.7 0.8 09
1800&/V(&T£0.02) 3 563%|  5.60|  562%)| 562%| 561%|  559%|  554%|  5.50%|NaN
3600E/V(4£0.04) 6 550%|  550%| 550%| 541%|  5.49%| 5.15%|  543%|  5.41%| 16.02%
S400E/V(#750.06) 9 535%|  535%| 532  5.26%|  5.00%|  465%| 5420  5.40%| 15.24%
T00E/V(%750.08) 12 6.14%| 6.15%| 6.17%| 6.15%| 539%| 5.37%| 5.33%| 5.32%| 10.83%
9000V (& £0.1) 15 553%| 535%| 535%| 5.27%| 5.34%| 53| 520%|  5.28%|  9.77%

1{E80008/V(£750.0) 30 517%|  5.17%| 5.47%| 500%| 5.16%|  5.15%|  450%|  5.14%|  9.14%
Indemnity 220 BRI 7 Bl ESPVE (/A H)

BB AR FLoss/V | BITEE( DV 0.1 0.2 03 04 0.5 0.6 0.7 0.8 09
1800V (& £0.02) 3 563%|  5.63%|  563%|  5.64%|  4.96%|  581%|  6.03%|  6.48%]NaN
3600E/V(4£0.04) 6 550%|  550%| 550%|  572%|  555%|  5.77%|  5.86%|  6.36%| 1554%
S400EVET50.06) 9 536%|  537%|  541%|  550%|  554%|  6.29%|  585%|  6.39%| 14.63%
T00E/V(#750.08) 12 6.14%|  6.13%| 6.09%| 6.13%| 544%| 554%| 538%|  6.22%| 10.98%
9000V (& £0.1) 15 554%|  535%|  535%|  556%| 5.04%| 548%|  564%|  6.15%| 1001%

1{E80008/V(%750.0) 30 517%|  5.7%| 5.17%| 535%| 5.9%| 5.26%| 535%|  5.80%|  9.91%
43
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Indemnity(G SPV)E ik &

\/\

EHEER FEFZEE AR

BR BT & AL B Loss/V | ¥ E AL DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
1800E/V (%7 £50.02) 3 23.70%| 23.70%| 23.67%| 23.58%| 23.27%| 22.28%| 18.30%| 9.30%| 8.15%
360085/V (49 50.04) 6 16.66%)| 16.66%)| 16.63%| 16.56%| 16.32%| 15.55%| 12.82%| 5.87%| 3.86%
S540088/V(47550.06) 9 11.04%)| 11.05%| 10.94%| 10.88%| 10.68%| 10.07%| 7.99%| 2.30%| 2.10%
720088/V(4750.08) 12 7.82%| 7.81%| 7.77%| 7.66%| 8.31%| 7.77%| 6.03%| 1.24%| -0.47%
900085/V(8J£0.1) 15 6.23%| 6.23%| 6.21%| 6.16%| 6.00%| 5.53%| 4.02%| -0.12%| -2.16%
1{E80005/V (&7 &0.2) 30 050%| 051%| 052%| 042%| 0.29%| -0.02%| -1.08%| -4.05%| -3.02%

Indemnity(FSPV)E = BB £ ER FERZTEE AFIA )

BB EREILHLoss/V [BHERE DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
1800&/V(49£50.02) 3 23.71%| 23.71%| 23.76%| 23.92%| 24.35%| 25.04%| 19.81%| 4.07%| 11.36%
360085/V(49 550.04) 6 16.67%| 16.67%| 16.71%)| 16.85%| 17.26%| 17.94%| 15.19%| 1.66%| 7.01%
540085/ (47£0.06) 9 11.04%)| 11.03%| 11.00%| 11.12%| 11.48%| 11.55%| 10.31%| -1.53%| 5.69%
72008/V(2£50.08) 12 7.83%| 7.84%| 7.91%| 8.19%| 9.03%| 9.78%| 833%| -257%| 1.07%
90008/V(8J50.1) 15 6.24%| 6.24%| 6.27%| 6.37%| 6.65%| 7.23%| 6.01%| -4.40%| -2.37%
11880008 /V(%Y £0.2) 30 0.50%| 0.49%)| 0.49%| 0.55%| 0.73%| 0.63%| -1.44%| -13.30%| -10.61%

=T B EERE
¥ ERFERE
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Industry index(ASPV) S B L EFER S B EIEE AR E)

BEBEEELLBLoss/V | B FEEAL DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
180088/V(47£50.02) 3 -5.83%| -5.83%| -5.73%| -5.79%| -5.65%| -5.39%| -4.92%| -4.25%| -0.70%
360085/V(49550.04) 6 -1.60%| -1.59%| -1.58%| -1.57%| -1.53%| -1.37%| -0.99%| 0.15%| 4.27%
540085/V (49 50.06) 9 -1.06%| -1.05%| -0.99%| -0.95%| -1.01%| -0.77%| -0.43%| 1.04%| 5.26%
72008 /V(%7550.08) 12 -0.57%| -0.57%| -0.57%| -0.56%| -0.53%| -0.38%| 0.05%| 1.55%| 5.82%
9000:/V(49550.1) 15 -0.49%| -0.49%| -0.49%| -0.48%| -0.45%| -0.30%| 0.05%| 1.63%| 5.84%
1{280008/V(4Y 50.2) 30 -0.37%| -0.37%| -0.36%| -0.35%| -0.30%| -0.18%| 0.07%| 0.46%| 4.02%

Industry index(F SPV) &/ F BB 2N FER Fl& 2= R E AFA E))

BRI ERELLFILoss/V [HEE AL DV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
1800&/V(£7 550.02) 3 -5.83%| -5.83%| -5.73%| -5.79%| -5.65%| -5.39%| -4.92%| -4.25%| -0.70%
36008/V(450.04) 6 -1.60%| -159%| -158%| -157%| -1.53%| -1.37%| -0.99%| 0.15%| 4.27%
54008/V (% 50.06) 9 -1.06%| -1.05%| -0.99%| -0.95%| -1.01%| -0.77%| -0.43%| 1.04%| 5.26%
72008/V (% 50.08) 12 -057%| -057%| -057%| -0.56%)| -0.53%| -0.38%| 0.05%| 1.55%| 5.82%
9000&8/V(4950.1) 15 -0.49%| -0.49%| -0.49%| -0.48%)| -0.45%| -0.30%| 0.05%| 1.63%| 5.84%
1880008 /V(£ /50.2) 30 -0.37%| -0.37%| -0.36%| -0.35%| -0.30%| -0.18%| 0.07%| 0.46%| 4.02%

=T B EERE
¥ ERFERE
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Indemnity #5318 NEE T ETE
BB ERELLBILoss/V S EFE AL D/V 0.1 0.2 0.3 04 0.5 0.6 0.7 0.8 0.9
]
1800&/V (49 £50.02) 3 2+1 1+1 3 5 10 2+2
36005 /V (45 £50.04) 6
5400&5/V (% £50.06) 9 1 1 %)
7200E/V(89£50.08) 12 2
9000&/V (&9 £50.1) 15 1
12800085/ V(&Y £0.2) 30 1
Industry index 2B R0 30 BG4 HEAFE
KRBT EELLBILoss/V [ EE (L DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
1800&5/V (87 £50.02) 3 1 1+1 2 2 2+2 1+3 1+2 2+2
36005/V(87850.04) 6 1
540085 /V (45 £50.06) 9
720085 /V (4 £50.08) 12
9000&5/V (87 50.1) 15
1f28000&/V (87 £50.2) 30 1

EHEE P E S Eloss/ VYL - {BHZRR Rt a HIRAE RN TGRS

o IndemnityEZpomEE =2

* Industry index & EFEEE H % 0 (HHEIRE B 7 FE HIRE B ISR



([ Par/V ) A R T
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5 i) LB

Industry index(B SPV)E rF BB £ FER FaEZ= T E AFIRH)
B HoEERE
BLENEREILBILoss/V | B EEAL DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 fﬁ1$ : é.gr; /I:éf%'ﬂ?
18008/V(%Y 50.02) 3 0.69%|  0.69%| 0.71%|  0.75%|  0.89% 129%|  2.29%|  5.20%| 11.70%
36008/V(£Y£0.04) 6 057%|  0.60%|  0.55%| 059%| 0.73%| 1.13%| 2.12%|  5.00%| 11.41%
54008V (&J50.06) 9 0.43% 0.43% 0.45% 0.49% 0.63% 1.02% 1.98% 4.82%| 11.06%
72008/V (%7 50.08) 12 0.35%|  0.36%| 0.37%|  0.42%|  055%| 0.93%| 1.86%|  4.63%| 10.63%
9000&/V(&7.50.1) 15 0.29% 0.30% 0.31% 0.35% 0.48% 0.85% 1.74% 4.43%|  10.03%
11%?8000%/Y(é@2%0.2) 30 0.11%|  0.11%|  0.12%|  0.15%|  0.24%|  0.49%|  1.02%|  3.04%|  5.11%
Industry index(BSPV)Ef 7 B £ EE AR 5 & E = EARAE)
BLENEREILBILoss/V | BHEEAL DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 o f{EEPar/VEI’]’FE%
:& S 7
1800:/V(&Y550.02) 3 0.69%|  0.69%| 071%| 0.75%|  0.89%|  129%| 2.29%| 511%| 11.64% A Hh 772 E%X;TJ
NSy 0 0 0 0 0 0 0 0 0 BEF%%Eﬁiﬁﬁi
3600&/V(£7£50.04) 6 0.56%|  054%|  055%|  0.59%|  0.73%|  0.78%|  2.12%|  4.96%| 11.38% S
54008V (&J50.06) 9 0.43% 0.43% 0.45% 0.49% 0.63% 1.01% 1.98% 4.80%| 11.04% {E\%?ﬁﬁ
T2008/V (%7 50.08) 12 0.35%|  0.36%| 0.37%| 0.41%| 055%| 0.93%|  1.86%|  4.64%| 10.61%
9000&/V(&7.50.1) 15 0.29% 0.30% 0.31% 0.35% 0.48% 0.85% 1.74% 4.43%|  10.02%
1{880005/V(£7550.2) 30 0.11% 0.11% 0.12% 0.15% 0.24% 0.49% 1.02% 3.04% 5.11%




LR (E 0 EE)

b B (H SPV)-EAERE R B e B B & = (R e AN ER)

B BAE AL GILoss/V

HIEE T DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
1800&/V(%940.02) 3 0.97%| -0.98%| -1.00%| -1.05%| -1.24%| -1.84%|  -4.40%| -9.22%| -14.59%
3600£8/V (%) 50.04) 6 2.26%|  -2.26%|  -2.28%|  -2.32%|  -2.46%|  -2.91%| -452%| -8.15%| -11.68%
5400%/V(5Y£50.06) 9 0.77%|  0.76%| -0.85%| -0.89%| -1.01%| -1.32%| -2.39%|  -5.19%| -7.33%
7200E5/V(#7/50.08) 12 0.09%|  0.09%|  0.08%| 006%| -0.03%| -0.28%| -1.06%| -3.21%| -4.67%
9000&/V(&Y50.1) 15 1.08% 1.07% 1.07% 1.05%|  0.98%|  0.78%|  0.19%| -1.59%| -2.75%
18000 /V(&Y50.2) 30 4.08%|  4.09%|  4.12%|  4.03%|  3.98%|  3.79%|  3.20%|  1.38%|  0.05%
H o E B (B SPV)-EFGEE R A Bl A S R BT B B (R B AFIAE])

BB EELBLoss/V [$EEAL DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
1800&/V(450.02) 3 0.97%|  -0.97%| -1.03%| -0.83%| -056%| 0.07%| -2.79%| -9.120%| -16.95%
3600E/V(&TA0.04) 6 2.26%|  -2.25%|  -2.23%| -2.13%|  -1.80%| -1.06%| -1.98%| -6.80%| -12.98%
54008V (&J50.06) 9 0.77%|  -0.78%|  -0.81%|  -0.73%|  -0.45% 0.27% 0.3206|  -3.28%|  -7.84%
720085/V (49 50.08) 12 0.09%|  0.10%| 0.11%| 0.19%|  0.45%| 1.23%|  174%| -0.85%| -4.64%
9000&5/V (%Y 50.1) 15 1.08% 1.08% 1.10% 1.16% 1.40% 2.08% 2.98% 1.10%|  -2.28%

11E8000E/V (4 £50.2) 30 4.08%|  4.07%|  4.07%|  4.13%|  4.44%| 5.07%|  6.33%| < 4.28%|  1.25%

{Kloss/VAREREEEFG G 1E > Siloss/V R BB RS




‘r______.

.r'-FFd-

WL (EEEE

EHEE(ESPV)-RRERER A SRR R S = (B AN ER)

AEE BN ERELLRLoss/V | B FEE L DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
18008/V(%Y £50.02) 3 -30.50%| -30.50%| -30.49%| -30.47%| -30.35%]| -29.98%| -28.51%| -23.85%| -24.10%
36005/V(£750.04) 6 -20.53%| -20.54%| -20.56%| -20.47%| -20.35%| -20.00%| -18.60%| -14.17%| -11.16%
54008 /V(&Y,550.06) 9 12.77%|  -12.77%|  -12.76%|  -12.73%| -12.61%| -12.31%]| -10.91% -6.68% -3.72%
72008 /V(4,550.08) 12 -8.30%| -8.29%| -8.28%| -8.16%| -8.87%| -8.49%| -7.17%|  -3.06% 2.11%
900085/V (%Y 50.1) 15 5.65%|  -5.65%| -5.64%| -5.60%| 5.48%| -5.10%| -3.81% 0.13% 5.75%

1{E8000:/V (4 50.2) 30 3.21%|  3.22%|  3.23%|  3.26%|  3.34%|  3.50%|  4.20%|  6.37%|  7.46%
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BB EELL R Loss/V | B EE L DIV 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9
18008/V(4Y,50.02) 3 30.50%| -30.51%| -30.51%| -30.54%| -30.55%| -30.35%| -27.52%| -17.44%| -29.01%
36008/V(4Y,£50.04) 6 20.53%| -20.52%| -20.52%| -20.55%| -20.60%| -20.37%| -18.16%|  -8.30%| -15.72%
540085/V (% £0.06) 9 12.87%| -12.86%| -12.81%| -12.81%| -12.93%| -12.05%| -10.42%| -0.72%|  -8.27%
72008/ (4 50.08) 12 8.30%| -8.31%| -8.36%| -8.56%| -9.12%| -8.93%| -6.53%|  3.26%|  0.11%
9000&/V(£ 50.1) 15 565%| -5.65%| -5.66%| -5.69%| 5.70%| 5.45%| -2.98%|  7.13%|  5.93%

1{E8000:/V (4 50.2) 30 3.21% 3.21% 3.22% 3.24% 3.41% 4.25% 7.83%| 18.04%| 15.88%
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1800&5/V(49./0.02) 3 1+1 2 1 4+2 1 3 5+1 10+1 2+2
36005 /V(47550.04) 6 1
5400 /V (%Y £50.06) 9 1 1 2
720085 /V (4 £50.08) 12 2
I 9000&5/V (&Y £50.1) 15 1
1 8000%/V (4 50.2) 30 1
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