%0
=
(=]
=
n
T

KO

1,291

1,291

o
=

7

F7Hx|%

4

KO

o
=l

X

i
Klo

oF

|

KO

-21

21

o
=

7

|15

4

1,270

21

1,291

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%

100

50

-50

-100 +

-150

103

3. AlLiE| 250

358

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

M FItx =

rx
1o

43,035 43,035 0 S|

4 F7hx| %

A 798,084 0 798,084

rx
o

798,084 0 798,084 Ly

2. TP YE 7o 2 87| £4F=

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

(THel: W 2ka)

3. AlLt2| 0] o5t &=QHE 63,891

—

(B9l W)

4. Z|CfE=AMZAH (VaR : 99%, 10¥) 221,044

NH-AMUND | X} &t 2 &



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

0

1,924

-1,924

4 F7hx| %

rx
o

45,209

0

45,209

45,209

0

45,209

2. THEME Aol e TI| 2=

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

3. AlLtE| 2H0j ojgh 2lHE

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

109)

11,755

NH-AMUND | X} &t 2 &



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

M FIX| 5 ME 8,785 8,785 0 S|
A4 FIX| 5 ME 8,785 0 8,785 EFLY
A 8,785 0 8,785

2. THIAE Halol IHE 97| 275

1,500,000,000

1,000,000,000

o

500,000,000 -
0o ¥
-500,000,0005%

-1,000,000,000
\

-1,500,000,000 <— P4

3. AlLI2| o ol T 1,351
(SH9: Horel)
4. Z|tHEHFH (VaR : 99%, 108) 875

NH-AMUND | X} &t 2 &



20
=
=]
=
Y]
LY

KO

-861

861

o
=l

X

F7hx%

<

KO

-5,379

5,379

o
=

7

F7hx| %

4

-5,379

5,379

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
431
1,490

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

400

300

100
-100
-200
-300
-400

-500
4. Z|C&=M3Y (VaR

3. AlLiE| 250

NH-AMUND | X} &t 2 &




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

M FItx =

rx
]

0 2,367 -2,367 3

4 F7hx| %

0
Al 0 9,468 -9,468

rx
THo

9,468 -9,468 By

2. TP YE 7o 2 87| £4F=

1,000
=
)

800

600

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

-200

-600

-800

-1,000

3. AlLtE| o olft 2 E He

—

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 2,622

NH-AMUND | X} &t 2 &



20
=
=]
=
Y]
LY

KO

-231

231

o
=l

X

F7hx%

<

KO

-1,719

1,719

o
=

7

F7hx| %

4

-1,719

1,719

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
137
447

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

150
100 +
50
-50

-100
-150 +

-200
4. Z|C&=M3Y (VaR

3. AlLiE| 250

NH-AMUND | X} &t 2 &




HES : 1.58] gH2|X| olEA

Hefich 4 oi==(1) mH=(2) =ZX|M(1-2)
qt FIHX| ME 8,779 4,347 4,433 L
A FIHX| H= 157,250 (] 157,250 L
M FIx|% M 0 0 0 Fu
A FIHX| S 55 (] 55 L
A 157,305 (] 157,305

2. TP YE 7efof 2 27| £4F=

15,000,000,000 -
10,000,000,000 -

5,000,000,000 +~ ——Z g 330¢

o"? . B | : '
-5,000,000,000 %+ a’@* A N . Z 5% 00%—
v S <°/\ Gf'o slo 3
-10,000, 000,000 . Q A " .
© %
-15,000,000,000 ~“— y
(EFS1: warel)
3. AlLUtE| 0] oot £HE 12,554
(EFS1: warel)
4. Xt M3 (VaR : 99%, 102) 43,451

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

3 FIX| 5 ME 0 4,088 -4,088 Ly
A4 FIX| 5 ME 53,579 0 53,579 Ly
A 53,579 0 53,579
2. IHAE 7{2fof [ME Tt7| Eox
.. 5,000
od
El
4,000
3,000
2,000
1,000 - =
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000
-3,000
-4,000
-5,000
(EH9l: wakal)
3. AlLt2| Hof of8t 2o E 4.289
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 14,840

NH-AMUND | X} &t 2 &



e &

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

oo .

KO

-500

500

o
=l

X

FItx =

<

KO

4,285

4,285

o
=

7

F7hx| %

4

4,285

4,285

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
343
1,114

-5.33%

-8%

300
200 +
100
-100
-200
-300 +

-400
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




HCH .
— O =«

%0
=
(=]
=
n
T

KO

-215

215

o
=l

X

FItx =

|

KO

-1,721

1,721

o
=

7

F7hx| %

4

-1,721

1,721

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%

150

100 +

50

-50

-100

-150 +

-200

138

3. AlLiE| 250

477

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



e & Hell¢d oi=(1) 0 &=(2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 9,108 0 9,108 Z9|
A 9,108 0 9,108

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 e

—

4, %|cj

k>

HZN (VaR : 99%, 10¥) =

NH-AMUND | X} &t 2 &



5,759 Q|
5,759 5,759

5,759

N

20
=
=]
=
Y]
LY

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%
461
636

-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) =EX|H¥(1-2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 12,279 0 12,279 Z9|
sHA| 12,279 0 12,279

2. TP YE 7o 2 87| £4F=

1,500
g4
=]
1,000
500
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
(SH9l: Hats))
3. A|lLI2| 2tH0f o3t &=QH T 982
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 7

NH-AMUND | X} &t 2 &



