%0
=
(=]
=
n
T

KO

1,287

1,287

o
=

7

F7Hx|%

4

KO

o
=l

X

i
Klo

oF

|

KO

-21

21

o
=

7

|15

4

1,266

21

1,287

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

357

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUNDIZH &



Hefich 4 oi==(1) mH=(2) =ZX|M(1-2)
M FIx|% ME 0 30,031 -30,031 Fu
A FIHX| H= 774,149 (] 774,149 L
A 774,149 0 774,149

2. THEME Aol e TI| 2=

80,000

60,000

40,000

20,000

-20,000

-8% -5.33%

-2.67%

0.00%

267%

5.33%

8.00%

-40,000

-60,000

-80,000

3. AlLtE| 2H0j ojgh 2lHE

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

NH-AMUNDIZH &

109)

(THel: 4 k)

214,996



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

0

3,213

-3,213

4 F7hx| %

rx
o

44,651

0

44,651

44,651

0

44,651

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%,

NH-AMUNDIZH &

109)

11,731



e &

O 2=(1) o= (2)
M FIx|% ME 0 0 0 Fu
A FIHX| H= 8,794 (] 8,794 L
A 8,794 0 8,794

2. THIAE Halol IHE 97| 275

1,500,000,000 -

1,000,000,000 1~

500,000,000 -
0 1=
-500,000,0008"
-1,000,000,000 1. SN A6 {;?\e $° -
1500,000,000 B h /
(Erl: wara))
3. AlLUtE| 0] oot £HE 1,359
(ergl: o))
4. X E=HSZH (VaR : 99%, 10¥)

NH-AMUNDIZH &



20
=
=]
=
Y]
LY

KO

-429

429

o
=l

X

F7hx%

<

KO

-5,363

5,363

o
=

7

F7hx| %

4

-5,363

5,363

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
429
1,489

-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-AMUNDIZH &




e &

M FItx =

rx
1o

Of2=(1)

0

0 = (2)

1,073

=ZX|H(1-2)

-1,073

4 F7hx| %

rx
o

10,725

-10,725

0
0

10,725

-10,725

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%,

NH-AMUNDIZH &

109)



20
=
=]
=
Y]
LY

KO

-129

129

o
=l

X

F7hx%

<

KO

-1,658

1,658

o
=

7

F7hx| %

4

-1,658

1,658

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
133
436

-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-AMUNDIZH &




e & oi=(1) 0= (2) =EX|M(1-2)

qt FIHX| ME 43 5,577 -5,534 L
A FIHX| H= 142,174 (] 142,174 L
M FIx|% M 0 0 0 Fu
A FIHX| S 16 (] 16 L
A 142,190 0 142,190

2. THUALE 72o) ME 27| 2YPE

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

5,000,000,000

)
%o.(f o6 T T——— 5 7' = '; ‘— Y =
-5,000,000,000%7 A5 o g N —— 55 00%
- v © b/\ Gf'o slo 23
-10,000,000,000 Q A = 2
T W
-15,000,000,000 “~— : A
(EHSl: wykel)
3. AlLI2| o ol T 11,348
(EHSI: #kel)
4, X =AM 2N (VaR : 99%, 10Y) 39,446

NH-AMUNDIZH &



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

0

2,574

-2,574

4 F7hx| %

rx
o

52,983

0

52,983

52,983

0

52,983

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%,

NH-AMUNDIZH &

109)

(SHgl: wakel)

4,234

(THel: 4 k)

14,714



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

1CH .

e &

KO

-257

257

o
=l

X

FItx =

|

KO

4,254

4,254

o
=

7

F7hx| %

4

4,254

4,254

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%

300

200 +

100

-100

-200

-300 +-

-400

340

3. AlLiE| 250

1,118

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUNDIZH &



HCH .
— O =«

%0
=
(=]
=
n
T

KO

-1,716

1,716

o
=

7

F7hx| %

4

-1,716

1,716

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

137

3. AlLiE| 250

477

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUNDIZH &



e & =4 oi=(1) 0 &=(2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 9,296 0 9,296 Z9|
A 9,296 0 9,296

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

-600

-800

-1,000

3. ALtE| 20 2Bt £HT e

4. |t EHFZY (VaR : 99%, 10Y) 857

NH-AMUNDIZH &



5,664 Q|

5,664

5,664
5,664

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%
453
626

-5.33%

-8%

400

300

100
-100
-200
-300
-400

-500
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUNDIZH &




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

M FIX| At 0 0 0 el
A4 FIX| 5 2g 12,287 0 12,287 Z9|
A 12,287 0 12,287

2. THINE Hajo| ME 97| 2onx

1,500
od
¥
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 4
-1,500
(EhQ): wmrel)
3. AlLt2| 2o 2|3t £ E 983
(EHQ): wmrel)
4, X|CE=H3H (VaR : 99%, 10Y) 6

NH-AMUNDIZH &



