=)
Ny
n
<
©
N
)
(9]

e &

KO

2,831

2,831

o
=

7

F7hx| %

|

KO

o
=l

X

|
Klo

ok

<

KO

3,244

21

3,265

O
=l

X

RIS

6,075

21

6,096

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
244
1,460

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

200
100
-100
-200 +

-300
4. Z|C&=M3Y (VaR

3. AlLiE| 250

NH-AMUND | X} &t 2 &




Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

M FIX| ME 0 0 (] Zu
A4 FIX| 5 ME 1,721,562 0 1,721,562 Ly
Al 1,721,562 0 1,721,562
2. IHAE 7{2fof [ME Tt7| Eox
.. 200,000
o4
El
150,000
100,000 - e
50,000
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-50,000
-100,000
-150,000
-200,000
(EH9l: wakal)
3. A|lLI2| 2tH0f o3t &=QH T 138,282
(Sl o))
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 311,394

NH-AMUND | X} &t 2 &



e &

M FItx =

rx
1o

Of2=(1)

0

0 = (2)

0

EX[M(1-2)

0

| F7hx| %

rx
o

78,132

0

78,132

78,132

78,132

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)

(Er9): et

)

ng

6,242

(THel: 4 k)

14,565

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

A FIX| ME 0 0 (] Zu
A4 FIX| 5 ME 11,669 0 11,669 Ly
Al 11,669 0 11,669

2. TP YE 7o 2 o] £4F=

2,000,000,000

1,000,000,000

b e ”
i 7,5 A e
1,000,000,000 G- ’\3’ S o oo i
= S (O t);b Q’“’ -
__ ¥ 97 o8 p
-2,000,000,000 - o A
(GEEE)
3. AlLI2| o ol T 1,793
(EH9l: watgl)
4, &M 3H (VaR : 99%, 10¥) 2,318

NH-AMUND | X} &t 2 &



=)
Ny
n
<
©
N
)
(9]

e &

KO

-2,831

7,078

4,247

o
=l

X

F7hx%

P3|

KO

-4,530

4,530

o
=

7

F7hx| %

|

-4,530

4,530

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
364
819

-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 &

M FItx =

rx
1o

Of2=(1)

0

0 = (2)

0

=ZX|H4(1-2)

0

| F7hx| %

rx
o

0

9,342

-9,342

9,342

-9,342

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 &



=)
g
n
<
©
N
)
(9]

e &

KO

-2,152

2,152

o
=

7

F7hx| %

|

-2,152

2,152

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

401

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



M . 1.5H] 2| X| QA

HEf Ak

0f==(1)

0 = (2)

=EX|M(1-2)

il FIHx| %

rx
]

0

0

0

| FIFR| S

rx
THo

312,265

0

312,265

312,265

312,265

2. IHHANE Z{gjof [}E g9ty el x

30,000

20,000

10,000 -

8% -5.33%

-2.67%

0.00%

267%

5.33%

8.00%

-10,000

-20,000

-30,000

3. AlLtZI@ ol o3t 2ojHs

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

10%)

(Erl: wakel)

25,082

(B9l W)

56,482

NH-AMUND | Xt &+ 2 &



e &

Of2=(1)

0 = (2)

=ZX|H4(1-2)

M FItx =

rx
1o

0

5,662

-5,662 3

| F7hx| %

rx
o

175,525

0

175,525 Ly

175,525

0

175,525

2. THEME Aol e TI| 2=

20,000

15,000

10,000

5,000

-8% -5.33%

-2.67%

0.00%

267%

5.33% 8.00%

-5,000

-10,000

-15,000

-20,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

(THel: 4 k)

31,749

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

M FItx =

rx
1o

0 146 -146 S|

rx
o

| F7hx| %

Al 9,064 0 9,064

9,064 0 9,064 Ly

2. THIAE Halo) IHE 97| 25
800

600

400 +

200

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

-200

-400

-600 -

-800

3. ALtE| 20 2Bt £HT 724

—

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,690

NH-AMUND | X} &t 2 &



mC .
— O =«

=)
g
n
<
©
N
)
(9]

e &

KO

-113

113

o
=l

X

FItx =

P3|

KO

-1,132

1,132

o
=

7

F7hx| %

|

-1,132

1,132

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

91

3. AlLiE| 250

205

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| 2g 0 0 (] el
A4 FIX| 5 2g 11,693 0 11,693 Z9|
Al 11,693 0 11,693
2. THAE Aol 2 97| 293x
.. 1,500
g4
El
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
(EH9l: wakal)
3. A|lLI2| 2tH0f o3t &=QH T 935

4. |t EHFZY (VaR : 99%, 10Y) 1,063

NH-AMUND | X} &t 2 &



]

=)
Ny
n
<
©
N
)
(9]

5,815
5,815

5,815
5,815

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%
465
620

-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) HE(2) TEX|H(1-2)

M FIX| 2g 0 0 0 el
A4 FIX| 5 2g 3,135 0 3,135 Z9|
Al 3,135 0 3,135

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 251
(THl: M2t
4. X|EHZY (VaR : 99%, 10Y) 201

NH-AMUND | X} &t 2 &



e & Hell¢d oi=(1) 0 &=(2) ZEX|M(1-2)

M FIX| 2g 0 0 0 el
A4 FIX| 5 2g 12,145 0 12,145 Z9|
Al 12,145 0 12,145

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 972
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 6

NH-AMUND | X} &t 2 &



