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-Hpd (Cy) ¢
C=Min { f+Max[m,,Cap (fi+k;xModel;) ],Fx}
=Min {0.00%+Max (5.5%, Cap (-Model;+100%xModely) ] , 25.0% }
=5.5%
Pl (C) ¢
C, = Max[m,,Cap( f, + k, x Model, )]
= Max [ 5.5%, Cap (-Model,+100%xModel,) )
=5.5%
Fz~-Lt@pe i (C) ¢ (3=t=20)
-1
(1) ¥ D.Ci<Fx
- -1

4 5 Max[mt,Cap(ft+k xModel, ) ] F,-> G
i=1

I
C = Max[mt,Cap( +k, xModel )]

=Max [ 0.00%,Cap (0.00% +65%x*Model;) )
t-1
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W o % ny R ik el £ o
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FREERAREFE ERF BRI )

BRABBRLDES

=S

b SRRz mes 5p4 | wps|wpe|up7|ugs w13
0 62.57 | 46.01 | 74.11 | 4825 | 58.88 | 4047 | 4121 | 24.21 87.56
1 56.88 | 48.93 | 3553 | 2415 | 7112 | 515 | 4266 | 31.68 79.63
2 7487 | 62.56 | 4153 | 64.12 | 5812 | 58.29 | 51.92 | 31.06 75.42
3 80.23 | 82.57 | 53.35 | 55.13 | 79.12 | 76.56 | 69.32 | 38.87 38.24
4 40.75 | 73.98 | 52.03 | 78.19 | 89.31 | 62.02 | 61.77 | 62.27 42.00
5 47.26 | 106.31 | 44.86 | 103.94 | 8519 | 57.87 | 81.81 | 69.9 90.20
6 5125 | 75.39 | 93.61 | 68.62 | 119.81 | 69.83 | 74.22 | 40.87 66.34
7 32.06 | 56.44 | 86.88 | 655 | 27.29 | 47.06 | 65.12 | 40.75 96.58
8 4751 | 5885 | 921 | 18.01 | 36.01 | 422 | 46.66 | 38.05 89.61
9 4758 | 26.01 | 79.07 | 1449 | 301 | 4132 | 3158 | 2486 84.72
40 40.00 | 25.81 | 72.35 | 18.98 | 34.09 | 44.32 | 27.74 | 29.41 88.54
P P AR B BORLE R R EE S G B AR
WERREPEPS
Model; ’
;g{ i1 |me2|we3|we4a|nes|wee|we7|nes w13 ﬁ;;f:if
RS k-Exd
1 1-9.09% | 6.35% |-52.06%|-49.95%(20.79% | 27.25% | 3.52% |30.86% -9.06% | -51.00%
2 [19.66% | 35.97% |-43.96%| 32.89% | -1.29% |44.03% | 25.99% | 28.29% -13.86% | -28.91%
3 |28.22% |79.46% |-28.01%| 14.26% | 34.38% | 89.18% | 68.21% | 60.55% -56.33% | -42.17%
4 |-34.87%|60.79% |-29.79%| 62.05% | 51.68% | 53.25% | 49.89% [157.21% -52.03% | -43.45%
5 |-24.47%|131.06%|-39.47%|115.42%)| 44.68% | 42.99% | 98.52% |188.72% 3.02% -31.97%
6 |-18.09%|63.86% |26.31% | 42.22% |103.48%| 72.55% | 80.10% | 68.81% 24.23% | -21.16%
7 |-48.76%|22.67% | 17.23% | 35.75% |-53.65%| 16.28% | 58.02% | 68.32% 10.30% || -51.21%
8 |-24.07%| 27.91% | 24.27% |-62.67%|-38.84%| 4.27% | 13.22% | 57.17% 2.34% -50.76%
9 |-23.96%|-43.47%| 6.69% |-69.97%|-48.88%| 2.10% l?23.37% 2.68% -3.24% | -59.42%
40 |(-36.07%|-43.90%]| -2.37% |-60.66%|-42.10%| 9.51% |(-32.69%|21.48%| ... | 1.12% -52.28%
L AR BRI 2 BRI PR R R T RER E ARG o

1)

DHEZYPRL 1 ehdh RE =

=y, 80.23

T

Asdeponfy 62,57

-1=28.22%
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(D)=

1 2 3 4 5 6 8 9
| D@ @@ G O, e ® ] ©
# i t-1 ks
# #ic =S
f fy Fx m k | Model Cap o C,
i=1
1 10.00% [51.00%|23.01%| 5.75% [100%|-51.00%| 0.00% | 5.75% - (8)=min((1)*max((4).(7)). (3))

- |28.91%{23.01%| 5.75% |100% -28.91%| 0.00% | 5.75% | 5.75% | (8)=min(max((4),(7)), (3)- (9))

- 142.17%|23.01%| 5.75% 100%r-—42.17% 0.00% 5.75% | 11.50% [ (8)=min(max((4),(7)), (3)- (9))

- 43.45%|23.01%| 5.75% [100%|-43.45%| 0.00% 5.75% | 17.25% | (8)=min(max((4),(7)), (3)- (9))

- [12.00%|23.01%| 0.00% |100%|-21.16%| -9.16% 0.00% | 23.00% | (8)=min(max((4),(7)), (3)- (9))

- |12.00%{23.01%|. 0:00% [100%|-51.21%| -39.21% | 0.00% | 23.00% | (8)=min(max((4),(7)), (3)- (9))

- |12.00%{23.01%| 0.00% |100%|-50.76%| -38.76% | 0.00% | 23.00% | (8)=min(max((4),(7)), (3)-(9))

2
3
4
5 | - [12.00%[23.01%| 0.00% |100%|-31.97%| -19.97% | 0.00% | 23.00% | (8)=min(max((4).(7)). (3)- (9))
6
7
8
9

- |14.00%[23.01%| 0.00% |100%|-59.42%| -45.42% [ 0.00% | 23.00% | (8)=min(max((4),(7)), (3)-(9))

40 - [28.00%{23.01%]| 0.00% |100%|-52.28%| -24.28% | 0.00% | 23.00% |[ (8)=min(max((4),(7)), (3)- (9))
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T % : USD 1000 = ¥ = 7 & #4 : Euroclear /Clearstream
BB RRF 5
@R WEY Y LA LEE Y LA B A
1 THhEEF WP Exxon Mobil Corp XOM.N PR
2 ERE BP Pl¢ BP.L =it
3 ik 4 Total SA TOTF.PA iR
4 ARFEE E.ON AG EONG.DE e
5 i - S Chevron Corp CVX.N =ik
6 3 L A Halliburton Co HAL.N i i R
7 FFE RrEME ¥ 22 |Royal Dutch Shell Plc RDSa.AS = vk




8 = B4 BASF AG BASF.DE R &kt
9 BEEN D ConocoPhillips COP.N PR
10 FRRRRE N DD Statoil. ASA STL.OL ik
11 FERRAREL A &7 National Grid.Plc NG.L i
12 BRI KRG oF BG Group plc BG.L =it ik
13 L S Tokyo Electric Power Co Inc 9501.T = 4
14 o o @ Kansai Electric Power Co Inc 9503.T i
15 ERT A Korea Electric Power Corp 015760.KS ® ?
16 AT NIPPON OIL CORP 5001.T %Y iR

A ¥ F# &k : JP Morgan Chase Bank
¥ 1 htt

BB AT p://cnt.today.reuters.com %3
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