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Sum Verification
Notion  |Swap 3,950 VaR VeV Swap 0.771 Unit: 1,000,000
Swaption 4,550 Swaption 2.078
Total 00 Total .849
Duration |Swap 6.52 Historical|Swap 0.94]
Swaption 4.3% Swaption 2.41]
Average 5.4 Average 3.35]
Year 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 Total
Position |Swap 100 500) 350 400 200 300 400 00 300] 400 30 400 200 0 0 0 0 0 0 0] 3,950
Swaption 100] 1000 700 800 400 500 350] 00 400 200 0 0 0 0 0 0 0 0 0 0] 4,550
Total 200] 1500 1050 1200 600 800 750) 00 700) 600 30 400 200 0 0 0 0 0 0 0] 8,500
PV Swap -0.011 0.03] -0.032] 0.03] -0.002[ -0.012 0.03] -0.011} -0.012 0.03] -0.032 0.03] -0.002] 0 0 0 0 0 0 0] 0.036]
Swaption| -0.011 0.06| -0.032 0 0 0 0 0 0 0 0] 0.043
Total -0.022 0.09 -0.002 -0.002 0 0 0 0 0 0 0] 0.079
VaR Swap 0.469] 0.912 0.887 0.917 0 0 0 0 0 0 0] 10.771
(VCV)  [Swaption 0.430] 1.755 0.921 0.000 0 0 0 0 0 0 0 12.078
Total 0.899] 2.667 1.808| 0.921] 0.917 0 0 0 0 0 0 0] 22.849)
Yield Curve Volatility P/LVaR
Market Rate Discount Factor Term Structure Historical P/L
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1—0F 6Month LIBOR 1 Year SWAP RATE
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Powered by J'.L n |:’ ri L],gt
~ Composite Performance Calculator =~

Start Year Mar-00 Composite # 1

End Year Mar-08 CompositelNamen t-3-8c3:: (kb X D)
1 1992434
2 1993%3A
3 1994434
4 1995438
5 199653 A
6 1997438
7 1998434
8 199943A
9 200043H
10 200143H 5627.0% 1,830,678,221
11 2002%3H -98.9% 421,310,690
12 2003%3H -98.9% 0.6% 1,405,995,731
13 20044%3H -94.4% 0.6% 728,770,264
14 2005%3H -96.2% 0.6% 468,769,456
15 2006%3H 1,470,265,993
16 200743HR 15.3% 69.2% 107,496,567
17 20084%3H 394,591,563

=2 lE | Stepl sheet"HA & B E","SAK BH", "Return”,"Composite Type" [ A E D T —4% LY 1115,

sheet"return—3EE " ~ "Bl #4%8" [ Zsheet"CompositeType" TR T %3RSy No. R VE E *f
RETDFEEEANT B,

Step3 sheet"Step" D[t ERRAIRIRZLE)VIT B,
Step4 FTELERD. sheet'return—EHE E"~ "FHBREE"ICRRINET,

Step2
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