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Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

M FIX| ME 0 91,918 -91,918 EhLY
A4 FIX| 5 ME 1,735,714 0 1,735,714 Ly
Al 1,735,714 0 1,735,714
2. IHAE 7{2fof [ME Tt7| Eox
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3. AlLt2| Hof of8t 2o E 141,342
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 389,360
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Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

A FIX| ME 0 0 (] Zu
A4 FIX| 5 ME 59,726 0 59,726 Ly
Al 59,726 0 59,726
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4. Z|Cj&AM 3N (VaR : 99%, 10Y) 13,054
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Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

M FIX| ME 0 0 (] Zu
A4 FIX| 5 ME 11,512 0 11,512 Zhy
Al 11,512 0 11,512
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Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

e FIX| 5 ME 0 1,226 -1,226 ZhLy
A4 FIX| 5 ME 0 7,660 -7,660 EFLY
Al 0 7,660 -7,660
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3. AlLt2| Hof of8t 2o E 624
(THS: WHaER)
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M . 1.5H] 2| X| QA

{2 ch & Of2=(1) 0 = (2) =EX|M(1-2)
e FIX| 5 ME 0 18,384 -18,384 Ey
A4 FIX| 5 ME 308,231 0 308,231 Zhy
Al 308,231 0 308,231
2. IHAE 7{2fof [ME Tt7| Eox
.. 30,000
o4
El
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10,000 -
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
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-20,000
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(Sl kel
3. AlLt2| 0] o5t &=QHE 25,100
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 69,143
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Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

M FIX| 5 ME 0 6,434 -6,434 S|
A4 FIX| 5 ME 116,123 0 116,123 Zhy
Al 116,123 0 116,123
2. IHAE 7{2fof [ME Tt7| Eox
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3. A|lLI2| 2tH0f o3t &=QH T 9,456
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Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

e FIX| 5 ME 0 117 -117 Pn |
A4 FIX| 5 ME 5,798 0 5,798 EFLY
Al 5,798 0 5,798
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NH-AMUND | X} &t 2 &



mC .
— O =«

[
?
~
Q
(X<
N
(=]
N

e &

KO

-1,226

1,226

o
=

7

F7hx| %

|

-1,226

1,226

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%

100

50

-50

-100 +

-150

100

3. AlLiE| 250

275

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



e & Hell¢d oi=(1) 0 &=(2) =ZX|H¥(1-2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 11,422 0 11,422 Ee|
A 11,422 0 11,422
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e & Hell¢d oi=(1) HE(2) TEX|H(1-2)

M FIX| 2g 0 0 0 el
A4 FIX| 5 2g 3,321 0 3,321 Z9|
Al 3,321 0 3,321
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{2 ch & Helsd 0f==(1) 0 = (2) EX[M(1-2)

M FIX| 2g 0 0 0 el
A4 FIX| 5 2g 12,182 0 12,182 PIge]|
Al 12,182 0 12,182
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