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2.1.1 AMurA1nudsadinunain Var, Marginal VaR, Contribution VaR valudnwausiidu
absolute waz relative W3suibufiufwiionads
2.1.2 ﬁwmmmm'\mﬁ‘mmwﬂqu%% Historical Simulation, Variance Covariance uag
Monte Carlo Simulation sanksesiumsshassaniunsel wagmsdavivanunisaiingd (stress test)
2.1.3 fwammmundewssdaswansuununawuidieiis uiuduildneds (tracking error)
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way Preferred securities {usiu
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SuaunEUsEUUSHLTR weranusasesiumssuundsaneuen

2.1.15 Wuszuuiiseafuunundsulil (Trees) 984 Portfolio luguuuusawysniedity
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2.2.2 pENTIBNLMAITIITBINaRBULMUNMIamuUlusER UAMSIY nNBIU uaskenges Tinu
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- dwnin nameuLMLAINMTAMU warenyads vesmTamiluusazsudiumunindede
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- dwiin neneUWMLINNTAIY ware yRAs YesmsEIV TuusiazUssviaaIYE 1wy
ps1EIMENIASE (Government Bond) ms1answinTANYY (Corporate Bond) IV syIamAe
(State Enterprise Bond) 1{usiu
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Snassuminnisasmu (Allocation) nsidanudnying (Selection) n15Ufduwus (interaction)
NARBULNUIINANTY (Curency Retum) Lazkanouunuannisdesfualuidsan iy
(Currency Hedged Return)
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Sasmaniie (Tem Structure) wazNaNSEMUIINELTAEAMIEAES (Option Adjusted Spread - OAS)
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