1
—
'
O
0_
n
(2]
[=]
N

e &

KO

385

385

o
=l

X

F7hx%

<

KO

1,058

1,058

o
=

7

F7hx| %

4

KO

o
=l

X

|
Klo

ok

<

KO

-21

21

o
=

7

|15

4

1,038

21

1,058

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
85
110

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

80
60
40
20 +

-20

-40

-60

-80

-100
4. Z|C&=M3Y (VaR

3. AlLiE| 250

NH-AMUND | X} &t 2 &




Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

M FIX| 5 ME 370,553 370,553 0 S|
A4 FIX| 5 ME 638,270 0 638,270 Ly
A 638,270 0 638,270
2. THAE Aol 2 97| 293x
.. 60,000
od
El
40,000
20,000 - e
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-20,000
-40,000
-60,000
(THS: uHargl)
3. AlLt2| 0] o5t &=QHE 51,092
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 67,252

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

rx
1o

M FIR| % 25,846 25,846 0 B
A FIHX| 5

A 50,647 0 50,647

rx
o

50,647 0 50,647 Ly

2. TP YE 7o 2 87| £4F=

5,000

4,000

3,000

2,000

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

-1,000

-2,000 >

-3,000

-4,000

-5,000

3. A|lLI2| 2tH0f o3t &=QH T 4,061

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 7,122

NH-AMUND | X} &t 2 &



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

el FIHR| % M2 0 0 0 By
A4 FIX| 5 dE 6,347 0 6,347 Ly
Al 6,347 0 6,347
2. IHAE 72fof ME Tt7| o x
1,500,000,000
1,000,000,000 -
| =~ ~-8.00%
500,000,000 - ' / ;
// 7 ——2.67%
O T~4_ A - H#4—2.67%
oe o T s a
-500,000,00071 3 A* g “ 8.00%:
| & © N AP o
| ; :\‘ <% "\’Q) ’b"), Qo’.o P
-1,000,000,000 - o o S

3. ALtE| 20 2Bt £HT

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

NH-AMUND | X} &t 2 &



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

5,387

5,676

-289 o

4 F7hx| %

rx
o

0

10,005

-10,005 Eu

0

10,005

-10,005

2. THEME Aol e TI| 2=

1,000
od
S

800

600

200 +

-8% -5

-200

.33%

-2.67%

0.00%

267%

5.33% 8.00%

-400

-600

-800

-1,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



{2 ch & Of2=(1) 0 = (2) =ZX|H(1-2)
3 FIHX| ME 13,179 12,602 577 Pn |
A4 FIX| 5 ME 0 33,381 -33,381 Ly
A 0 33,381 -33,381
2. IPHAE AHjol [HE TH7| ol X
.. 3,000
od
=
2,000
1,000 -
0 T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
'2,000 4
-3,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



1
—
'
O
Q
n
(2]
[=]
N

e &

KO

1,309

1,309

o
=l

X

FItx =

|

KO

-2,416

2,416

o
=

7

F7hx| %

4

-2,416

2,416

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%

200

150

100

50

-50

-100

-150

-200

-250

194

3. AlLiE| 250

340

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



M . 1.5H] 2| X| QA=A

{2 ch & Of2=(1) () EX|M(1-2)
M FIX| 5 ME 26,358 29,821 -3,463 S|
A4 FIX| 5 ME 89,271 0 89,271 Ly
A 89,271 0 89,271
2. THAE Aol 2 97| 293x
.. 8000
od
El
6,000
4,000 ” 4l
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
-8,000
(SH9: B4 aERl)
3. A|lLI2| 2tH0f o3t &=QH T 7,140
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 9,399

NH-AMUND | Xt &+ 2 &



2025-06-11

e &

K
o
S
o
&
<
Z
<
T

H .
[S)

HE

KO

o
=l

X

|
Klo

ok

<

KO

827

827

o
=

7

|15

4

827

827

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
66
17

-5.33%

-8%

60
40 -
20
-20
-40
-60
-80

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

3. AlLiE| 250

NH-AMUND | X} &t 2 &




Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

M FIX| ME 15,392 15,103 289 Zu
A4 FIX| 5 ME 64,933 0 64,933 Ly
A 64,933 0 64,933
2. IHAE 7{2fof [ME Tt7| Eox
.. 6000
od
El
4,000
2,000 e
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
(Sh9l: okl
3. AlLt2| 0] o5t &=QHE 5,196
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 6,839

NH-AMUND | X} &t 2 &



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

M FIX| ME 1,095 1,032 63 Zu
A4 FIX| 5 ME 4,190 0 4,190 EFLY
A 4,190 0 4,190
2. IHAE 7{2fof [ME Tt7| Eox
.. 400
od
El
300
200
100
0 T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-100
-200
-300
-400
(SH9: B4 aERl)
3. A|lLI2| 2tH0f o3t &=QH T 336
(SH91: M ake))
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 589

NH-AMUND | X} &t 2 &



HCH .
— O =«

1
—
'
O
Q
n
(2]
[=]
N

e &

KO

770

770

o
=l

X

FItx =

|

KO

-3,175

3,175

o
=

7

F7hx| %

4

-3,175

3,175

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%

200

100

-100

-200 +

-300

254

3. AlLiE| 250

334

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



e & Hell¢d

F7hx% agt

oi2=(1)

0

0f £(2)

0

=EX|H¥(1-2)

0 el

F7hx| % 2

20,148

0

20,148

20,148

20,148

2. TP YE 7o 2 87| £4F=

2,000

1,500

1,000

500

-500

-1,000

-1,500

-2,000

-8% -5.33% -2.67%

0.00%

267% 5.33% 8.00%

3. ALtE| 20 2Bt £HT

4. A}

k>

M2 (VaR : 99%, 10Y)

NH-AMUND | X} &t 2 &



]

1
—
'
O
0_
n
(2]
[=]
N

6,433
6,433

6,433
6,433

N

e &

F7hx| %

=7
8t

K

ol

7| &

k

ol
ny

Hefofl o

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
515
649

-5.33%

-8%

400
200
-200
-400 -

-600
3. AlLtE| 2o olst &

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

NH-AMUND | X} &t 2 &




e & Hell¢d oi=(1)

7 F7hx% N 0

o=

0

(2

FIX| 5 2g 8,712

0

A 8,712

2. TP YE 7o 2 87| £4F=

800

600

400 -+

200

-200

-400

-600

-800

-8% -5.33% -2.67% 0.00%

2.67%

5.33%

8.00%

3. ALtE| 20 2Bt £HT

4, %|cj

NH-AMUND | X} &t 2 &

k>

M2 (VaR : 99%, 10Y)



{2 ch & e ad Of2=(1) () =EX|M(1-2)
M FIX| At 0 0 0 el
A4 FIX| 5 2g 11,866 0 11,866 Z9|
A 11,866 0 11,866
2. IPHAE AHjol [HE TH7| ol X
.. 1500
od
El
1,000
500
0 T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000 +
-1,500
(SH9: B4 aERl)
3. A|lLI2| 2tH0f o3t &=QH T 949
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 8

NH-AMUND | X} &t 2 &



e & Hell¢d oi=(1) 0 &=(2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 3,875 0 3,875 Z9|
A 3,875 0 3,875

2. TP YE 7o 2 87| £4F=

L. 400
&
¥
300
200
100
0 ; ‘ ‘ :
-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%
-100
-200
-300
-400
(Tl okl
3. AlLUtE| 0] oot £HE 310
(ThHel: i akel)
4. =M 2N (VaR : 99%, 10¥) 3

NH-AMUND | X} &t 2 &



2025-06-11

e &

3
=
=
o
3
=
ot
=
o
o
AN
o)
(4
<
Z
<
T

CH .
— O

.I

ir
—

KO

2,020

2,020

o
=l

X

FItx =

<

KO

8,081

8,081

o
=

7

F7hx| %

4

8,081

8,081

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
647
851

-5.33%

-8%

600
400 +
200
-200
-400
-600

-800
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




2025-06-11

e &

X
A
=3
)
]
o
O
=
(=}
LN
ar
<
m
o
('
<
pd
<
I

H .
[S)

KO

25

1,585

1,611

o
=l

X

FItx =

<

KO

6,380

6,380

o
=

7

F7hx| %

4

6,380

6,380

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
512
897

-5.33%

-8%

400
200
-200
-400 -

-600
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




