)
q
o
<
©
N
)
(9]

e &

KO

1,689

1,689

o
=

7

F7Hx|%

4

KO

o
=l

X

i
Klo

oF

|

KO

-21

21

o
=

7

|15

4

1,669

21

1,689

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

135

3. AlLiE| 250

458

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

M FIX| 5 ME 8,446 0 8,446 S|
A4 FIX| 5 ME 1,267,448 0 1,267,448 EFLY
A 1,267,448 0 1,267,448
2. IPHAE AHjol [HE TH7| ol X
.. 150,000
o4
- 3
100,000
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
(SH9: B4 aERl)
3. A|lLI2| 2tH0f o3t &=QH T 101,543

(THel: 4 k)

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 343,553

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 53,752 0 53,752 Ly
A 53,752 0 53,752
2. IHAE 7{2fof [ME Tt7| Eox
.. 5,000
od
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
(SH9: B4 aERl)
3. A|lLI2| 2tH0f o3t &=QH T 4,318
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 13,685

NH-AMUND | X} &t 2 &



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

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 9,431 0 9,431 EFLY
A 9,431 0 9,431

2. TP YE 7o 2 o] £4F=

2,000,000,000

1,000,000,000

S )
= RV S A ge
1,000,000,000 & ,‘,@ 90 ,\dﬁ' oo o
< Q _b I);b Q’“) y
) v & oS >
-2,000,000,000 - ) - A~
(E49|: wikel)
3. A|lLI2| 2tH0f o3t &=QH T 1,447
(EH]: wHTEel)
4. &M 2% (VaR : 99%, 10Y) 956

NH-AMUND | X} &t 2 &



©
o
o
<
©
o~
o
I

e &

KO

-4,504

4,504

o
=

7

F7hx| %

4

-4,504

4,504

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%

300

200 +

100

-100

-200

-300 +-

-400

361

3. AlLiE| 250

1,221

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



Y : Ac|ot 28 A2 HHE|X| SHEXL

{2 ch & Of2=(1) ()
M FIX| ME 563 0 563 Zu
A4 FIX| 5 ME 0 7,320 -7,320 EFLY
A 0 7,320 -7,320
2. IHAE 7{2fof [ME Tt7| Eox
.. 800
o4
El
600
400 —
200
0 T T T r
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-200
-400
_600 -
-800
(SH9: B4 aERl)
3. A|lLI2| 2tH0f o3t &=QH T 586
(SH91: M ake))
4. Z|CfE=AMZAH (VaR : 99%, 10¥) 1,984

NH-AMUND | X} &t 2 &



©
o
o
<
©
o~
o
I

e &

KO

-1,512

1,512

o
=

7

F7hx| %

4

-1,512

1,512

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

121

3. AlLiE| 250

385

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



I:

2026-09-28

Hefich 4 e o ==(1) HE(2)
M FIx|% ME 56 56 0 Fu
A FIHX| H= 226,744 (] 226,744 L
M FIx|% M 0 0 0 Fu
A FIHX| S 35 (] 35 L
A 226,779 0 226,779

2. TP YE 7efof 2 27| £4F=

20,000,000,000

10,000,000,000

(o)
ST ok N e
; <) clo - 25.009%
4 > A A° o £ 7o
-10,000, 000,000 © e 000 & S oo ‘
o\’. %’5 -
"
-20,000,000,000 ~“~— A
(SHSl: wotel)
3. AlLt2| 20 oSt &= E 18,149
(EHS]: HHTEel)
4. Z|C&4A 3N (VaR : 99%, 102) 61,496

NH-AMUND | X} &t 2 &



e &

Of2=(1)

o =

(2

=ZX|H(1-2)

e F7hx%

rx
1o

1,126

0

1,126 o

4 F7hx| %

rx
o

93,749

0

93,749 By

93,749

93,749

2. TP EEF el w2 27| &9

F=

10,000

od
D
8,000

6,000

4,000

2,000

-8% -

-2,000

5.33%

-2.67%

0.00%

267%

5.33% 8.00%

-4,000 -

-6,000

-8,000 -

-10,000

3. AlLtE| o olft 2 E

—

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

109)

(SHgl: wakel)

7,511

(THel: 4 k)

25,412

NH-AMUND | X} &t 2 &



2026-09-28

e &

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

oo .

KO

100

100

o
=l

X

FItx =

<

KO

5,476

5,476

o
=

7

F7hx| %

4

5,476

5,476

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
440
1,394

-5.33%

-8%

400

300

100
-100
-200
-300
-400

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

3. AlLiE| 250

NH-AMUND | X} &t 2 &




©
o
o
<
©
o~
o
I

e &

H .
[S)

=

KO

-1,408

1,408

o
=

7

F7hx| %

4

-1,408

1,408

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
113
382

-5.33%

-8%

100
50
-50

-100 +

-150

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

3. AlLiE| 250

NH-AMUND | X} &t 2 &




e & Hell¢d oi=(1) 0 &=(2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 9,329 0 9,329 Z9|
A 9,329 0 9,329

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. AlLtE| o olft 2 E e

—

4, %|cj

k>

HZN (VaR : 99%, 10¥) =

NH-AMUND | X} &t 2 &



]

©
o
o
<
©
o~
o
I

5,723
5,723

5,723
5,723

N

e &

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%
458
631

-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) 0 &=(2) =EX|H¥(1-2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 12,257 0 12,257 Z9|
A 12,257 0 12,257

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
(SH9l: Hats))
3. A|lLI2| 2tH0f o3t &=QH T 981
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 6

NH-AMUND | X} &t 2 &



