=)
e
:
m
e
n
o
)
N

H2fcy 4t

KO

761

761

O
]

F7hxI%

KO

O
=

|

KO

-187

187

O
]

/I5#

575

187

761

4

Hejoyl ot

Hio
<0

b

2. op%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

60
40

20

-20

-40

-60

-80

~
ofl
pr

61

3. A|lL}E2| 280

~
ofl
et

64

4. Z| &4 2N (VaR : 99%, 10Y)

NH-AMUND | Xt & 2 8



HEY : 3|0t 28 & 2] X|[F4] -t

2025-03-10

Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)
M FIHX| ME 0 0 0 B
A4 FIX| = H= 571,507 0 571,507 EhLY
A 571,507 0 571,507
2. THAME 72fof W2 27| & fx
.. 60,000
od
¥
40,000 -
20,000 -
0 1 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-20,000 -
-40,000 -+
-60,000
(SHSl: kgl
3. AlLt2| 280 2ot &HE 45,684
(591 o))
4. A=A 2Y (VaR : 99%, 10¥) 55,616

NH-AMUND | Xt & 2 8



2025-03-10

Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)

M7 FIXR| 0 0 0 L
FA FIHx|

A 48,618 0 48,618

rx
o

48,618 0 48,618 i

rx
THo

2. THIME Hefof| o2 27| &=
5,000

od
=

4,000

3,000

2,000 + — —

1,000

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

-1,000

-2,000

-3,000 -+ —~~ -

-4,000

-5,000

3. AlLt2| 0] ofst &=HF 3,879

4. H|TAE A I (VaR : 99%, 102) =

NH-AMUND | Xt & 2 8



2025-03-10

Z{efch & o ==(1) 0= (2) TEX|M(1-2)
A IR ME 0 0 (] B
A TR ME 6,149 0 6,149 L
A 6,149 0 6,149

2. PAYE Hejo mE | 27

1,500,000,000

1,000,000,000 -

|

500,000,000

-1,000,000,000 -

3. AlLt2| 0] ofst &=HF 932

4. Z|cj&= M2 (VaR : 99%, 10)

NH-AMUND | Xt & 2 8



2 A 5 5
By =l ol
e I Ei
n .o .o
S = % F 2| F
X Ko o (IR ]
~ ~ ®
on | m 3
N @
o o n
==
3
~ |~ o
m m o~
o N
o o
ele
R
3
o
o o
»
r~
o
)
Ofu
zl ! L
K
+
ol 2
4 i
~ _ Lo
%0 <k 1 §l
iy 3 ol
) N il 4
T K- El .
= iod
= . or
) B s
_ =3
Ly E|
Ho of
— | = <0 o
T .ﬂrﬂ: 0 = Q Q o =) o —_—
I | % g 8 8 8 8§ g 8 8 8 8 =)
w7 S ; : ! =
| am m

996

4. Z|cj&= M2 (VaR : 99%, 10)

NH-AMUND | Xt & 2 8



Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)

0 0 0 By

rx
o

e FIRE

(0] 22,674 -22,674 FhL

rx
THo

| FIHX| %

22,674 -22,674

o
B
o

2. THUNE Ao e 9] golax
2,000

od
=

1,500

1,000

500

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

-500

-1,000

-1,500

-2,000

3. AlLfE| 2 EHof o3t 2 E

4. Z|cj&= M2 (VaR : 99%, 10)

NH-AMUND | Xt & 2 8



2 A 5 5
P =l ol
e I Ei
n — . ..
S = B ok 2| oF
S %o g IR
o !
& |3 % »
~ |~ i
el o
R
~
< < [}
o o o~
~ |~
o o
2
3
o
o o
»
S
o
ofu ,
= ﬂ
K
ol =
&
.A._h o
— W tfo
D |
%0 <k 1 E.
[} K
) N il g 4
T o
S o
= % =
Ly E|
Hio of
= | = <0 T
Tl & L _y
J ol o o o o =) o o o o o =
g2 & & 8§ R v &8 o B8 £ =
| am %)

361

4. Z|cj&= M2 (VaR : 99%, 10)

NH-AMUND | Xt & 2 8



2025-03-10

Vol [ ks 0f <=(1) 0f = (2) =EX|M(1-2)
M FIHX| ME 0 0 0 B
FA FIHx| ME 76,314 0 76,314 i
A 76,314 0 76,314
2. IMEME AHejjof mE TH7] &3 x
.. 8000
od
¥
6,000
4,000
2,000
o 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
(THS: grel)
3. AlLt2| 280 2ot &HE 6,100
(SH9l: wael)
4. XM 3H (VaR : 99%, 102) 7,426

NH-AMUND | Xt & 2 8



= | 2 2
@ & 2l
< I =
M = | = KD KD
S = | = 3 oF o oF
m KO | KO W m(u\ - m(u\
|| o &
- m [22] g]
i N N n
&
0
m o|o a
g
o] [ o
o m [22]
N [yV]
R
S
= oy
KO o | o
K 3|
Ki ,
o s
h o
e : o
~
m 2 EEE o m.“
=l Ko | Klo , [5)
< = Nk il Ny
- — o
2 Gyl OF | oF g E
< M ol
L m % =
. 6 . 2
T0 Hio of
= | = =<0 —
u| 2| a @ 3 =)
H® | 4 g w 9 w g @m g ¥ <
—
i | dim o

4. Z|cj&= M2 (VaR : 99%, 10)

NH-AMUND | Xt & 2 8



Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)

rx
o

M7 FIXR| 0 254 -254 L
FA FIHx|

A 50,425 0 50,425

rx
THo

50,425 0 50,425 2|

2. PAYE Hejo mE T 27

.. 5000
&
-l

4,000

3,000

2,000 | =

1,000

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

-1,000

-2,000

-3,000 - - =

-4,000

-5,000

3. AlLt2| 0] ofst &=HF 4,031

4. Z|C|EHFH (VaR : 99%, 10¥) 4,907

NH-AMUND | Xt & 2 8



E & &
P =l ol
e Eil £
n = .. ..
o = 8 = o =
S %0 g o 8| @
S| 5 8
o | o o
[22) oM
R
S
o| o o
R
" 3
o
at
u o | or
)
O g\
L o
<
S .
LN < I
- i
==
ul s ]
<l w
— o 1Ho
N
H 0 <k &l B
iy 3 ol
) ) N il 4
(a4 T Kk =3 -
< ) = B!
S ol
Z = « =
< LY . 2
I Hio of
.o =|= =<0 T
= = =
B0 Ik | %o Dl g 8 8 8 ° 8 8 9 8 4
m- 5 @ I - - I I 5 <
u| N "
_—

463

4. Z|cj&= M2 (VaR : 99%, 10)

NH-AMUND | Xt & 2 8



2 A 5 5
2 &l &l
e I Ei
n — . ..
S - 8 F 2| &
R & 3 @ 5| @
S| ¥ % m
NN i
w0
R
~
o O -]
< < o
o o
o
R
3
o
o o
»
S
o
of ;
= !
S g L
(qV] of
3
(@) | "
—_ 0 o
o - D o
A <0 W od ar
o K o
Z = R ) g <A
< LY Kk = 51
I = o
= o
0 [37] W w
g0 - 3
Ho of
A 0 =
. A E
Ly J ol o =) o o =) o o =
i ¥8 § &8 8 8 ° 8 g g8 8§ g =
N jdim ~m

510

4. Z|cj&= M2 (VaR : 99%, 10)

NH-AMUND | Xt & 2 8



CEH - HANARO = 2HE M| s&pP SH A%

Hefch &

F7HxI%

Ay

N

ol <=(1)

0

= (2)
0

=ZEX|H4(1-2)

0 e

FIHX| %

AL
==

21,769

0

21,769 2|

21,769

21,769

2. THUNE Ao e 9] golax

L. 2,000
&
)

1,500

1,000

500

-500

-1,000

-1,500

-2,000

-8%

-5.33%

-2.67%

0.00%

2.67%

5.33% 8.00%

3. AlLfE| 2 EHof o3t 2 E

4. %|cy

NH-AMUND | Xt & 2 8

rk

A3 (VaR : 99%, 10Y)



=)
-
:
m
e
n
o
)
N

H2fcy 4t

2|

N

TR

|

KO

6,140

6,140

F7hxI%

6,140

6,140

2. PAYE Hejo mE T 27

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

400

200

-200

-400

-600

~
ofl
pr

491

3. AlLtE| 2o

~
ofl
pr

687

4. Z|cj&= M2 (VaR : 99%, 10)

NH-AMUND | Xt & 2 8



Hefch &

F7HR|4

Ay Dh4(1)

28 0

i & (2) =ZEX|H4(1-2)

0 0 2|

FIHX| %

28 8,485

0 8,485 el

8,485

0 8,485

2. PAYE Hejo mE T 27

800

600

400

200

-200

-8%

-5.33% -2.67% 0.00%

267% 5.33% 8.00%

-400

-600

-800

3. AlLfE| 2 EHof o3t 2 E

4. Xy

NH-AMUND | Xt & 2 8

rk

A3 (VaR : 99%, 10Y)



Hefch &

F7HxI%

Ay

ol <=(1)

0

o=

0

3) =ZEX|H4(1-2)

0 e

FIHX| %

2,728

0

2,728 2|

2,728

2,728

2. TPAYE Ao mE 2| 29

2=

od
=

-100

-150 +

-200

-250

250

200

150

100 +

50

-8%

-5.33%

-2.67%

0.00%

267% 5.33% 8.00%

-50

4.

NH-AMUND | Xt & 2 8

Z|cH

rk

 AlLiE| 2o oj8t 2ol

A3 (VaR : 99%, 10Y)



Hefch & Halvd ol <=(1) 0j &= (2) =EX|H(1-2)

M FIHX| ¢ 0 0 0 e
A4 FIX| = A 11,779 0 11,779 =2
A 11,779 0 11,779

2. PAYE Hejo mE T 27

.. 1500
Q
)
1,000
500
0 ‘ , - : :
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
GO
3. AlLt2| 280 2ot &HE 942
GO
4. A=A ZH (VaR : 99%, 10Y) 3

NH-AMUND | Xt & 2 8



Hefch & Halvd ol <=(1) 0j &= (2) =EX|H(1-2)

M FIHX| ¢ 0 0 0 e
FA FIX| = 2g 11,995 0 11,995 ZH9|
A 11,995 0 11,995

2. PAYE Hejo mE T 27

.. 1500
Q
)
1,000
500
0 ‘ , - : :
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
GO
3. AlLt2| 280 2ot &HE 960
GO
4. A=A ZH (VaR : 99%, 10Y) 3

NH-AMUND | Xt & 2 8



= 2 2
2 &l &l
e g I
n = .. ..
S =z B F ool o
: : m I
-
2| 2 2
S| <
m
)
o| o o
R
3
5 o 3 C
LN &
- ©| o
K
1t ®
E) 5
ﬂ-_l ofu
0 < I
ol ’
<d -
o ol 5
(= 4 5
AN = 0 1o
-~ » 7l
(@) 2 Eqp: o or
4 = = uly <d
< LY K- g ol
m =) ol
I H__u H_
LN ] n
= | = <0 T
H H e~
mo JF | %1 EY o =] =) =) o o g u
u| w8 g 2 S 2 S =
| N dim o

650

4. Z|cj&= M2 (VaR : 99%, 10)

NH-AMUND | Xt & 2 8



2 5 5
2 & a0l
e Eil £
n = . ..
S = B ok | oF
: ® : 8L
5|3 @
o~ o n
s | <
R
]
o| o o
&
R
. 3
\ = | = S
S— < <
(9] (4]
u © | v
1]
oju B
e ofu
3
K r
= .
- o .
r < 5
_..A__ u ¥ o
N
R <+ oy i
_._-._ iy =3 ol
= = ) <
0 LS K- m |
(a4 = ol
< = % =
Z LYy . 1
< Hin ol
— | = %0 —
H T|T uMno H_I._._I
oo JF | %o =] =] 8 o 8 8 a8 =
m. @ F & 2 e [} <
i N dim o

824

4. Z|cj&= M2 (VaR : 99%, 10)

NH-AMUND | Xt & 2 8



