<
)
_
<
<
©
N
)
(9]

e &

KO

-435

435

o
=l

X

F7hx%

P3|

KO

1,959

1,959

o
=

7

F7hx| %

|

KO

o
=l

X

|
Klo

ok

<

KO

1,956

21

1,976

O
=l

X

RIS

3,915

21

3,936

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
157
893

-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 &




Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

e F7hx%

rx
1o

43,539 0 43,539 3

| F7hx| %

rx
o

1,117,428 0 1,117,428 Ly

Al 1,117,428 0 1,117,428

2. THIALE 2ol THE 27| 2Rz
100,000

od
D
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

|
|

-100,000

3. AlLt2| 0] o5t &=QHE 89,520

(B9l W)

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 193,927

NH-AMUND | X} &t 2 &



e &

M FItx =

rx
1o

Of2=(1)

0

0 = (2)

0

EX[M(1-2)

0

| F7hx| %

rx
o

75,270

0

75,270

75,270

75,270

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| 2H0j ojgh 2lHE

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

109)

(THel: 4 k)

14,245

NH-AMUND | X} &t 2 &



Z{2HcH & o= (2) =ZX|H¥(1-2)

M FIX| ME 0 0 (] Zu
A4 FIX| 5 ME 10,526 0 10,526 Ly
Al 10,526 0 10,526

2. TP YE 7o 2 o] £4F=

2,000,000,000

1,000,000,000 : / z

e — pra
S e ) R SN A 2.67%
e\.L fbd"’ %o T — - L >
; $ ' / Y
-1,000,000,000 - <,;.5 6\ QQ&P ,\dp oo - 8.00%
| - & Q A% K e /
g “ PAY p.
-2,000,000,000 - ] y.
(5HS1: at))
3. AlLI2| o ol T 1,619
(EHS1: Wats))
4, &M 3H (VaR : 99%, 10¥) 2,090

NH-AMUND | X} &t 2 &



<
-
_
<
<
©
N
)
(9]

e &

KO

-6,749

6,749

o
=

7

F7hx| %

|

-6,749

6,749

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

541
1,171

-2.67% 0.00% 2.67% 5.33% 8.00%

-5.33%

99%, 10¥)

-8%

400

200
-200
-400 +

-600
4. Z|C&=M3Y (VaR

3. AlLiE| 250

NH-AMUND | X} &t 2 &




{2 ch & Of2=(1) 0 = (2) =ZX|H4(1-2)
M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 0 13,932 -13,932 Ly
A 0 13,932 -13,932
2. IPHAE AHjol [HE TH7| ol X
.. 1500
od
El
1,000
500
0 T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000 + >
-1,500

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



<
=
_
<
<
©
N
)
(9]

e &

KO

-2,146

2,146

o
=

7

F7hx| %

|

-2,146

2,146

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

172

3. AlLiE| 250

406

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



M . 1.5H] 2| X| QA

{2 ch & Of2=(1) o= (2) =EX|M(1-2)
A FIX| ME 0 0 (] Zu
A4 FIX| 5 ME 200,497 0 200,497 Zhy
Al 200,497 0 200,497
2. IHAE 7{2fof [ME Tt7| Eox
.. 20,000
o4
El
15,000
10,000
5,000
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-5,000
-10,000
-15,000
-20,000
(THSl: WHaER)
3. A|lLI2| 2tH0f o3t &=QH T 16,062
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 34,796

NH-AMUND | Xt &+ 2 &



{2 ch & Of2=(1) 0 = (2) =EX|M(1-2)
e FIX| 5 ME 0 1,742 -1,742 Pn |
A4 FIX| 5 ME 142,808 0 142,808 Ly
Al 142,808 0 142,808
2. IHAE 7{2fof [ME Tt7| Eox
.. 15,000
o4
El
10,000
5,000 -
0 T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-5,000
-10,000 —
-15,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

(THel: 4 )

11,441

(THel: 4 k)

24,784

NH-AMUND | X} &t 2 &



e &

Of2=(1)

0 = (2)

=ZX|H4(1-2)

M FItx =

rx
1o

0

37

-37 i

| F7hx| %

rx
o

9,591

0

9,591 Eu

9,591

9,591

2. THEME Aol e TI| 2=

1,000
od
7

800

600

200

-8% -5

-200

.33%

-2.67%

0.00%

267%

5.33% 8.00%

-600

-800

-1,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



<
-
_
<
<
©
N
)
(9]

e &

H .
[S)

=

KO

-1,306

1,306

o
=

7

F7hx| %

|

-1,306

1,306

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
105
227

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

100
50
-50

-100 +

-150

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

NH-AMUND | X} &t 2 &




{2 ch & Helsd 0f==(1) 0j £(2) =ZX|H4(1-2)

M FIX| 2g 0 0 0 el
A4 FIX| 5 2g 16,352 0 16,352 PIge]|
Al 16,352 0 16,352

2. TP YE 7o 2 87| £4F=

1,500

1,000

500

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

-500

-1,000 -

-1,500

3. AlLt2| 0] o5t &=QHE 1,308

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,455

NH-AMUND | X} &t 2 &



]

<
-
_
<
<
©
N
)
(9]

5,227
5,227

5,227
5,227

N

e &

F7hx| %

|
A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
418
545

-5.33%

-8%

400

300

100
-100
-200
-300
-400

-500
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| 2g 0 0 0 el
A4 FIX| 5 2g 3,322 0 3,322 Z9|
Al 3,322 0 3,322

2. TP YE 7o 2 87| £4F=

.. 300
&
D
200
100
0 ‘ : ; ;
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-100
-200 -
-300
(THel: 2t
3. AlLtE| o olft 2 E 266
(THl: M2t
4. X|EHZY (VaR : 99%, 10Y) 212

NH-AMUND | X} &t 2 &



e & Hell¢d oi=(1) HE(2) TEX|H(1-2)

M FIX| 2g 0 0 0 el
A4 FIX| 5 2g 12,118 0 12,118 Z9|
Al 12,118 0 12,118

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
(EbSl: Watel)
3. A|lLI2| 2tH0f o3t &=QH T 969
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 6

NH-AMUND | X} &t 2 &



