20
=
=]
=
Y]
LY

KO

1,337

1,337

o
=

7

F7hx| %

4

KO

o
=l

X

|
Klo

ok

<

KO

-21

21

o
=

7

|15

4

1,316

21

1,337

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
107
372

-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 &




Hefich 4 oi==(1) mH=(2) =ZX|M(1-2)
qt FIHX| ME 49,007 (] 49,007 L
A FIHX| H= 835,127 (] 835,127 L
A 835,127 0 835,127

2. THEME Aol e TI| 2=

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

3. AlLtE| 2H0j ojgh 2lHE

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

NH-AMUNDIZH &

109)

(SHgl: wakel)

66,961

(THel: 4 k)

232,256



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

3 FIHX| ME 672 0 672 ZhLy
A4 FIX| 5 ME 50,070 0 50,070 Zhy
A 50,070 0 50,070
2. IHAE 7{2fof [ME Tt7| Eox
.. 5000
o4
El
4,000
3,000
2,000
1,000 I
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
(ThSl: wgkel)
3. A|lLI2| 2tH0f o3t &=QH T 4,020
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 13,168

NH-AMUNDIZH &



e &

Of2=(1) ()
M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 8,634 0 8,634 EFLY
A

8,634 0 8,634

2. TP YE 7o 2 o] £4F=

1,500,000,000 -

1,000,000,000 1~

500,000,000 -
0
-500,000,000%5"
S © S A o
-1,000,000000 17~ ¥ oF L9© > SF -
’ : “ X" L
-1,500,000,000 “<—

3. AlLtE| o olft 2 E

—

1,329
(Erel: wakel)
4. Z|TE M2 (VaR : 99%, 10Y) 824

NH-AMUNDIZH &



20
=
=]
=
Y]
LY

KO

223

223

o
=l

X

F7hx%

<

KO

-5,123

5,123

o
=

7

F7hx| %

4

-5,123

5,123

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
411
1,425

-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 &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

0

668

-668 o

4 F7hx| %

rx
o

10,024

-10,024 =LY

0
0

10,024

-10,024

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)



%0
=
(=]
=
n
T

KO

-1,600

1,600

o
=

7

F7hx| %

4

-1,600

1,600

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

128

3. AlLiE| 250

421

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUNDIZH &



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

qt FIHX| ME 5,346 89 5,257 L
A FIHX| H= 153,393 (] 153,393 L
M FIx|% M 0 0 0 Fu
A TR el 9 (] 9 Eul
A 153,402 0 153,402

2. THUALE 72o) ME 27| 2YPE

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

5,000,000,000

O
%o.(f o6 T T——— 5 7' = '; ‘— Yy =
-5,000,000,000%7 A5 o g N —— 55 00%
- v © b/\ Gf'o slo 23
-10,000,000,000 Q A = P
T W
-15,000,000,000 “~— : A
(GERULIE))
3. AlLUtE| 0] oot £HE 12,292
(SH9l: okl
4, &M 3H (VaR : 99%, 10Y) 42,636

NH-AMUNDIZH &



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

M FIX| 5 ME 2,228 0 2,228 ZhLy
A4 FIX| 5 ME 57,695 0 57,695 Ly
A 57,695 0 57,695
2. IPHAE AHjol [HE TH7| ol X
.. 6000
o4
El
4,000
2,000
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-2,000
-4,000 + - =
-6,000
(ThSl: wgkel)
3. A|lLI2| 2tH0f o3t &=QH T 4,626
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 16,045

NH-AMUNDIZH &



e &

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

oo .

KO

4,719

4,719

o
=

7

F7hx| %

4

4,719

4,719

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

379
1,241

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

400

300

100
-100
-200
-300
-400

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

3. AlLiE| 250

NH-AMUNDIZH &




HCH .
— O =«

%0
=
(=]
=
n
T

KO

-1,782

1,782

o
=

7

F7hx| %

4

-1,782

1,782

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

143

3. AlLiE| 250

496

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 9,318 0 9,318 Z9|
A 9,318 0 9,318

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. AlLIEI 2ol o3 2olws 745

4. |t EHFZY (VaR : 99%, 10Y) 859

NH-AMUNDIZH &



5,656 Q|
5,656 5,656

5,656

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%
452
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 12,286 0 12,286 Z9|
A 12,286 0 12,286

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 &



