[
®
_
O
<
O
N
o
(9]

e &

KO

-354

354

o
=l

X

F7hx%

<

KO

2,480

2,480

o
=

7

F7hx| %

4

KO

o
=l

X

|
Klo

ok

<

KO

4,654

21

4,674

o
=

7

|15

4

7,133

21

7,154

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
356
1,994

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

300
200 +
100 +
-100
-200
-300 -

-400
4. Z|C&=M3Y (VaR

3. AlLiE| 250

NH-AMUND | X} &t 2 &




Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

M FIX| 5 ME 45,343 0 45,343 S|
A4 FIX| 5 ME 2,255,816 0 2,255,816 Ly
A 2,255,816 0 2,255,816
2. IHAE 7{2fof [ME Tt7| Eox
.. 250,000
od
El
200,000
150,000
100,000
50,000 —
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-50,000
-100,000
-150,000
-200,000
-250,000
(SH9: B4 aERl)
3. AlLt2| 0] o5t &=QHE 181,978
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 456,519

NH-AMUND | X} &t 2 &



e &

FItx =

rx
1o

Of2=(1)

1,652

0 = (2)

0

=ZX|H(1-2)

1,652 S|

F7hx| %

rx
o

81,300

0

81,300 Ly

81,300

81,300

2. THEME Aol e TI| 2=

8,000

6,000

4,000

2,000

-8%

-5

.33%

-2.67%

0.00%

267%

5.33% 8.00%

-2,000

-4,000

-6,000

-8,000

3. AlLtE| 280 2

4. =M 2N (VaR : 99%,

S A
s 2oHE

109)

NH-AMUND | X} &t 2 &



e & oi=(1) 0 &=(2)

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 11,216 0 11,216 Ly
sHA| 11,216 0 11,216

2. THIAE Halol IHE 97| 275

2,000,000,000

1,000,000,000 -

Q-
q;\i’ — 7 :
ol Vel e P %
-1,000,000,000 - <,;.5 6\ QQ&P ,\dp oo - 8.00%
L “ PAY .
-2,000,000,000 - ‘ 2
(EH9): wnksl)
3. AlLt2| 2o 2|3t £ E 1,726
(EHQ): wmrel)
4, &M 3H (VaR : 99%, 10¥) 2,226

NH-AMUND | X} &t 2 &



o]
-
!
O
Q
O
(2]
(=]
(3]

e &

KO

-4,251

4,251

o
=

7

F7hx| %

4

-4,251

4,251

A

K

ol

7| &

k

od

Hejol w2

o
<0
E)
[E]

I

b

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

300

200 +

100

-100

-200

-300 +-

-400

343

3. AlLiE| 250

860

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



e & oi=(1) 0 &=(2)

M FItx =

rx
1o

0 0 0 S|

rx
o

4 F7hx| %

0 7,793 -7,793 Ly
A 0 7,793 -7,793

2. TP YE 7o 2 87| £4F=
800

600

200

-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%

-200

-400

-600 -

-800

3. AlLtE| o olft 2 E o

—

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,577

NH-AMUND | X} &t 2 &



o]
-
!
O
Q
O
(2]
(=]
(3]

e &

KO

-1,909

1,909

o
=

7

F7hx| %

4

-1,909

1,909

A

K

ol

7| &

k

od

Hejol w2

o
<0
E)
[E]

I

b

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

150

100 +

50

-50

-100

-150 +

-200

154

3. AlLiE| 250

395

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



M . 1.5H] 2| X| QA=A

Hefich 4 oi==(1) mH=(2) =ZX|M(1-2)
qt FIHX| ME 13,461 1,417 12,044 L
A FIHX| H= 402,065 (] 402,065 L
A 402,065 (] 402,065

2. THEME Aol e TI| 2=

40,000

30,000

20,000

10,000

-8% -5.33%

-2.67%

0.00%

267%

5.33%

8.00%

-10,000

-20,000

-30,000

-40,000

3. AlLtE| 2H0j ojgh 2lHE

4. =M 2N (VaR : 99%,

109)

(SHgl: wakel)

32,435

(THel: 4 k)

81,368

NH-AMUND | X} &t 2 &



e &

oi2=(1)

0f £(2)

=EX|H¥(1-2)

FItx =

rx
1o

3,188 0

3,188 3

F7hx| %

rx
o

162,597 0

162,597 Ly

162,597 0

162,597

2. TP YE 7o 2 87| £4F=

15,000

10,000

5,000 -

-8% -5.33%

-2.67%

0.00%

267% 5.33% 8.00%

-5,000

-10,000

-15,000

3. ALtE| 20 2Bt £HT

4. =y 10%)

k>

HIH (VaR : 99%,

(B9l W)

32,906

NH-AMUND | X} &t 2 &



e & oi=(1) 0 &=(2)

M FItx =

rx
]

239 0 239 3

4 F7hx| %

A 9,141 0 9,141

rx
THo

9,141 0 9,141 Ly

2. TP YE 7o 2 87| £4F=

1,000
=

S

800

600

200

-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%

-200

-600

-800

-1,000

3. AlLtE| o olft 2 E Lt

—

4. i A2 (VaR : 99%, 10Y) e

k>

NH-AMUND | X} &t 2 &



o]
-
!
O
Q
O
(2]
(=]
(3]

e &

H .
[S)

=

KO

-1,063

1,063

o
=

7

F7hx| %

4

-1,063

1,063

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
86
215

-5.33%

-8%

80
60
40
20 +

-20

-40

-60

-80

-100
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




e & Hell¢d oi=(1) 0 &=(2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 11,734 0 11,734 Z9|
A 11,734 0 11,734

2. TP YE 7o 2 87| £4F=

. 1500
|
3
1,000
500
0 T T T T T T
-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%
-500
-1,000 -
-1,500
(EH9): W Trel)
3. A|lLI2| 2tH0f o3t &=QH T 939
(EH9l: watgl)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,041

NH-AMUND | X} &t 2 &



]

o]
-
!
O
Q
O
(2]
(=]
(3]

6,252
6,252

6,252
6,252

N

e &

F7hx| %

=7
8t

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
500
672

-5.33%

-8%

400
200

-200

-400

-600
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




e & Hell¢d oi=(1) 0 &=(2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 3,241 0 3,241 Z9|
A 3,241 0 3,241

2. TP YE 7o 2 87| £4F=

.. 300
o4
¥
200
100
0 T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-100
-200 —
-300
(EFS1: warel)
3. AlLUtE| 0] oot £HE 259
(EHS1: Wats))
4. X2 AW (VaR : 99%, 10Y) 211

NH-AMUND | X} &t 2 &



{2 ch & Helsd 0f==(1) 0j £(2) =ZX|H(1-2)
M FIX| 5 S 0 0 0 x|
A4 FIX| 5 2g 12,169 0 12,169 Z9|
sHA| 12,169 0 12,169
2. IPHAE AHjol [HE TH7| ol X
.. 1500
od
El
1,000
500
0 T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000 +
-1,500
(EH9l: wakal)
3. A|lLI2| 2tH0f o3t &=QH T 974
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 6

NH-AMUND | X} &t 2 &



