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E 1. vkE349 hedging parameter ® A8 E HIM7E HE

TER Monthly Hedaing Parameters . Performance Criteria

1 2 3 4 5 6 7 8 9 10 11 12 | MaxD|AnnD| P N
1 1.00] 1.00f 1.00] 1.00{ 1.00] 1.00] 1.00] 1.00] 1.00] 1.00] 1.00] 1.00 186.6 16.6 4 3
2 1.20] 0.80] 0.80| 0.88] 0.80| 1.00] 1.00] 0.80] 0.80f 0.80] 0 80| 0.80 182 8 18.4 4 3
3 1.00] 0.65| 0.64| 0.70] 0.64] 1.00{ 1.00|] 0.64| 0.64] 0.64] 0.96] 0.64 166.7 16.6 5 3
4 0.80] 0.52] 0.51] 0.56{ 0.51] 1.00| 1.00] 0.64] 0.51] 0.51] 0.77] 0.61 146.5 16.6] 6 3
3 0.64| 0.41] 0.41] 0.45] 0.41] 1.00f 1.00| 0.65| 0.43] 0.41| 0.61] 0.49 118.8 16 6 7 [§
8 0.51] 0.33]| 0.32] 0.36{ 0.32} 1.00] 1.00] 0.52| 0.39| 0.33] 0.49] 0.39 88.9 16.6f 6 6
7 0.41{ 0.30[ 0.30] 0.30] 0.30f 0.95} 1.00] 0.61] 0.37] 0.40| 0.32] 0.31 73.9 16.6] 8 8
8 0.32{ 0.30] 0.30] 0.30| 0.30| 0.94] 1.00| 0.49] 0.32| 0.32| 0.31] 030 70 6 166 9 8
9 0.30[ 0.30] 0.30] 0.30} 0.30| 0.93| 1,00{ 0.48| 0.30| 0.30| 0.30] 0.30 69.3 166 10 g
10 0.30] 0.30] 0.30] 0.30| 0.30] 0.93| 1.00| 0.42] 0.30} 0.30] 0.30{ 0.30 69.3 16.6] 10 8
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