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16 1 4 58 60,185.69 98.5
2 4 59 60,185.69 98.6
3 4 59 60,185.69 98.6
4 4 60 60,185.69 98.7
5 4 60 60,185.69 98.7
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8 4 61 60,185.69 98.9
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2 3 61 53,368.17 99.7
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2,703,079 2,836,078 132,999
8,182,962 7,499,314 683,648
35,060 24,124 10,935
69,699 41,464 28,235
281,833 281,833
666 301 364
163 373 209
7 10,052 10,045
11,273,473 9.6 10,411,710 12.9 861,762 8.3
33,681,630 27,198,673 6,482,956
2,354,929 31,326,701 1,791,704] 25,406,969 563,224
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17,466 174,101 12,738 124,348 4,728
383,997 235,823 148,174
73,312 310,684 52,909 182,913 20,402
40,637 26,355 14,282
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18 3 31 17 9 30
1 2 1 2
5 4 71,161 61.1 36,149 44.8
s 23 17,334 14.9 17,486 216
16,200 13.9 16,370 203
11,591 9.9 10,620 131
116,286 100.0 80,627 100.0
(104,695) (90.0) (70,006) (86.8)
1
2
3
4
5
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1 2 3 4
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2
12,479.45 10 8
9,856.20
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17 10 1 6
18 3 31 182 7,841.72
A 379 7,841.72
379 59
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36 12,282
0
0 16 11 30
10 12,500
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C A B 244 12,600
1 100,000 95,518
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6 21
57 25
2
3,039.08 700 100
20,958.79 15 5
2 17
160,351 12
PML 4.1 13,362
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18 3 31
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18 3 31 162 14,012.64
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43 35,000
0
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2 1 1
6,106.11 500 80
43,477.68 5 4
3,674.04 3 6
2
27
4
831,870 12
PML 4.9 69322
UFJ
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18 3 31
17 10 1 1
18 3 31 182 26,632.74
770 26,632.74
770 128
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329
4 15 9 26
— 18,082
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13 18,800
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A B| 44 24,200
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501 9
61.23
2,722.76 1,000 800 80
27,152.49 5 3
1 18
922,780 12
PML 3.2 76,898
UFJ
PM
18 3 31
17 10 1 34
18 3 31 182 18,564.06
830 18,564.06
829 124
1 100.0
399
79 15 9 26
56 16,852
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18 3 31
18 6
19 3 93,000 —
18 4 4,000 —
18 8 47,500 —
18 6 12,600 —
37,945 51,561
89,506
3,597 36,660
18 1 27
18 2 1 1,939
18 2 4
18 3 5 18,305
18 3 3
18 3 4 2,400
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17 11 25
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8 1 7
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1 2 3 4 5
15 4 16 6 4 1 16 10 1 7 4 1 17 10 1
6 3 31 6 9 30 7 3 3 7 9 0 18 3 3
— 55,846 135,260 217,310 305,576
55,846 85,345 82,050 88,266 94,950
— 5,931 — — —
55,846 135,260 217,310 305,576 400,526
2 16 10 1
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16 12 149,167 12,430
TK 17 8 160,351 13,362
15 831,870 69,322
15 922,780 76,898
PML Probable Maximum Loss
475
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PML
475
PML
PML
3.0
6.9
TK 4.1
4.9
3.2
3.1
18 31
8,171.37 8,169.86 25 723 20.7
7,841.72 7,841.72 6 379 10.9
TK 14,012.64 14,012.64 778 22.3
26,632.74 26,632.74 770 22.1
18,564.06 18,564.06 34 830 23.8
75,222.53 75,221.02 69 3,483 100.0
1
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15 15 15 16 16 16
10 11 12
— — 99.6 99.6 99.6 99.6
"""" 100.0 100.0 100.0 1000 100.0 100.0
- 1000 1000 100.0 100.0 1000 100.0
95.7 91.9 93.7 95.4 95.7 95.7
98.4 97.1 98.0 98.5 98.6 98.6
16 16 16 16 16 16
4 5 6
100.0 100.0 100.0 100.0 1000 100.0
"""" 100.0 100.0 100.0 100.0 1000 100.0
- 100.0 100.0 100.0 100.0 100.0 100.0
95.7 95.7 95.7 96.4 96.4 99.1
98.7 98.7 98.7 98.9 98.9 99.7
16 16 16 17 17 17
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B = = - = —| 03
100.0 100.0 100.0 100.0 100.0 100.0
"""" 99.1 99.1 99.1 99.1 99.1 99.1
99.7 99.7 99.7 99.7 99.7 98.5
17 17 17 17 17 17
4 5 6
100.0 100.0 100.0 100.0 1000 100.0
- 90.3 90.3 90.3 90.3 90.3 100.0
100.0 100.0 100.0 100.0 1000 100.0
"""" 99.1 98.2 98.2 98.2 100.0 100.0
98.5 98.2 98.2 98.2 98.7 100.0
17 17 17 18 18 18
10 1 12
100.0 100.0 100.0 100.0 100.0 100.0
"""" 100.0 100.0 100.0 100.0 1000 100.0
K 100.0 100.0 100.0 100.0 100.0 100.0
- 100.0 100.0 100.0 100.0 100.0 100.0
100.0 100.0 100.0 100.0 100.0 100.0
100.0 100.0 100.0 100.0 1000 100.0
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