%0
=
(=]
=
n
T

KO

1,016

1,016

o
=

7

F7Hx|%

4

KO

-33

33

o
=l

X

i
Klo

oF

|

KO

948

21

968

o
=

7

|15

4

1,964

21

1,985

A

K

ol

7| &

k

od

Hejol w2

o
<0
Z0
[E]

I

b

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

80

60

40

20

-20

-40

-60

-80

-100

81

3. AlLiE| 250

266

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

0

0

0 i

4 F7hx| %

rx
o

759,845

0

759,845 Eu

759,845

759,845

2. THEME Aol e TI| 2=

80,000

60,000

40,000

20,000

-8% -5.33%

-2.67%

0.00%

267%

5.33% 8.00%

-20,000

-40,000

-60,000

-80,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

(SHgl: wakel)

60,745

(THel: 4 k)

81,223

NH-AMUND | X} &t 2 &



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

2,529

0

2,529

4 F7hx| %

rx
o

46,079

0

46,079

46,079

46,079

2. THEME Aol e TI| 2=

5,000

4,000

3,000

2,000

1,000

-8% -5.

33% -2.67%

0.00%

267%

5.33%

8.00%

-1,000

-2,000

-3,000

-4,000

-5,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



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

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 12,292 0 12,292 Ly
A 12,292 0 12,292

2. HEME Aol e TI| 2=

3.000,000,000
2.000,000,000

1,000,000,000 -

0O T=-
oo
o' © : ,
-1,000,000,000° 7 % A .
| f’;b ’\,QP > AP ol J
-2,000,000,000 —- ) — ©° %.Q =

3. ALtE| 20 2Bt £HT

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

NH-AMUND | X} &t 2 &



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

436

0

436 B

4 F7hx| %

rx
o

0

10,455

-10,455 Eu

0

10,455

-10,455

2. THEME Aol e TI| 2=

1,000
od
S

800

600

200 +

-8% -5

-200

.33%

0.00%

267%

5.33% 8.00%

-400

-600

-800

-1,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

rx
1o

M FIHX| 2,033 0 2,033 Z2u
=7 IS

A 0 27,879 -27,879

rx
o

0 27,879 -27,879 Ly

2. DPAYE Hefo mhE 2| 2P
2,500

2,000

1,500

1,000

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

-500

-1,000

-1,500

-2,000

-2,500

3. AlLt2| 0] o5t &=QHE 2,229

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 2,980

NH-AMUND | X} &t 2 &



20
=
=]
=
Y]
LY

KO

-2,355

2,355

o
=

7

F7hx| %

4

-2,355

2,355

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
188
286

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

200
150
100
50
-50
-100
-150
-200
-250

3. AlLI2| 20
4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &




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

{2 ch & Of2=(1) 0 = (2) =EX|M(1-2)
M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 108,902 0 108,902 Ly
A 108,902 0 108,902
2. IHAE 7{2fof [ME Tt7| Eox
10,000
od
El
8,000 -
6,000
4,000
2,000 |- gl
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-2,000 -
-4,000
-6,000
-8,000 - — -
-10,000
(SH9: B4 aERl)
3. AlLt2| 0] o5t &=QHE 8,706
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 11,641

NH-AMUND | Xt &+ 2 &



Of2=(1)

o =

(2

=ZX|H(1-2)

rx
1o

1,742

0

1,742 Ey

rx
o

98,012

0

98,012 Ly

98,012

98,012

2. HYHE

Aajof e 97| YRR

10,000
od

D

6,000

4,000

2,000

-4,000

-6,000

-10,000

8,000 -

-2,000 -

-8%

-5.33% -2.67% 0.00%

267%

5.33% 8.00%

-8,000 -

3. AlLtE| 280 2

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

AL
EHFT

109)

10,477

NH-AMUND | X} &t 2 &



e &

23
)
]
o
O
=l
(=}
LN
ar
<
m
o
('
<
pd
<
I

oo .

KO

-126

126

o
=l

X

FItx =

<

KO

7,524

7,524

o
=

7

F7hx| %

4

7,524

7,524

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
600
914

-5.33%

-8%

600
400 +
200
-200
-400
-600

-800
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




20
=
=]
=
Y]
LY

H .
[S)

=

KO

145

145

o
=l

X

FItx =

<

KO

-2,033

2,033

o
=

7

F7hx| %

4

-2,033

2,033

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
163
217

-5.33%

-8%

150
100 +
50
-50
-100
-150

-200
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




e & Hell¢d oi=(1) HE(2) TEX[H(1-2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 17,297 0 17,297 Z9|
A 17,297 0 17,297

2. TP YE 7o 2 87| £4F=

2,000

1,500

1,000 pot—

500

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

-500

-1,000

-1,500

-2,000

3. AlLt2| 0] o5t &=QHE 1,384

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,630

NH-AMUND | X} &t 2 &



6,053 Q|
6,053 6,053

6,053

N

20
=
=]
=
Y]
LY

F7hx| %

=7
8t

K

ol

7| &

k

ol
ny

Hefofl o

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
484
591

-5.33%

-8%

400
200
-200
-400 -

-600
3. AlLtE| 2o olst &

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

NH-AMUND | X} &t 2 &




e & Hell¢d oi=(1) 0 &=(2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 9,376 0 9,376 Z9|
A 9,376 0 9,376

2. TP YE 7o 2 87| £4F=

1,000
=

S

800

600

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

-200

-400

-600

-800

-1,000

3. AlLtE| o olft 2 E =0

—

4, %|cj

k>

HZN (VaR : 99%, 10¥) -

NH-AMUND | X} &t 2 &



e & Hell¢d oi=(1) HE(2) TEX[H(1-2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 12,011 0 12,011 Z9|
A 12,011 0 12,011

2. TP YE 7o 2 87| £4F=

1,500
od
El
1,000
500
0 . : : : : .
-8% -5.33% -267% 0.00% 267% 5.33% 8.00%
-500
_LOOO 4
-1,500
(THl: 24Tkl
3. AlLUtE| 0] oot £HE 961
(THel: S TRl
4. Z|CfE=AMZAH (VaR : 99%, 10¥) 7

NH-AMUND | X} &t 2 &



