wn
—
'
un
Q
n
(2]
[=]
N

e &

KO

3,254

3,254

o
=

7

F7Hx|%

4

KO

o
=l

X

i
Klo

oF

|

KO

-21

21

o
=

7

|15

4

3,233

21

3,254

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

260

3. AlLiE| 250

338

99%, 10¥)

4. Z|C&=M3Y (VaR

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 583,796 0 583,796 Ly
A 583,796 0 583,796
2. IHAE 7{2fof [ME Tt7| Eox
.. 60,000
od
El
40,000
20,000 -
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 46,732
(SH91: M ake))
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 61,036

NH-AMUND | X} &t 2 &



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

0

0

0

4 F7hx| %

rx
o

48,407

0

48,407

48,407

48,407

2. THEME Aol e TI| 2=

5,000

4,000

3,000

2,000

1,000

-8% -5.

33% -2.67%

0.00%

267%

5.33%

8.00%

-1,000

-2,000

-3,000

-4,000

-5,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



2025-05-15

Hefich 4 o ==(1)
M FIx|% ME 0 0 0 Fu
A FIHX| H= 6,554 (] 6,554 L
A 6,554 (] 6,554

2. THIAE Halol IHE 97| 275

1,500,000,000
1,000,000,000

500,000,000 -

O V = —— /

=50 i cp”’dp o S ———¢ 8.00%
1,000,000,000 1" AN (;_;’?\ %_00* V%
-1,500,000,000 —~- o A

(EFS1: warel)
3. AlLI2| o ol T 1,005

(EFS1: warel)
4, &M 3H (VaR : 99%, 10¥) 559

NH-AMUND | X} &t 2 &



e &

M FItx =

rx
1o

Of2=(1)

0

0 = (2)

0

4 F7hx| %

rx
o

9,850

0
0

9,850

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)
M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 0 32,541 -32,541 EFLY
A 0 32,541 -32,541
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 &



wn
—
'
un
Q
n
(2]
[=]
N

e &

KO

-2,444

2,444

o
=

7

F7hx| %

4

-2,444

2,444

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%

200

150

100

50

-50

-100

-150

-200

-250

196

3. AlLiE| 250

345

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



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

e & oi3=(1) £ (2) E=ZX|M(1-2)
M FIHX|
4 FIHX| 5=

A 85,485 0 85,485

rx
1o

0 0 0 S|

rx
o

85,485 0 85,485 Ly

2. THIAE Halo) IHE 97| 25

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. AlLt2| 0] o5t &=QHE 6,843

4. Z|tHEHFH (VaR : 99%, 108) 8,937

NH-AMUND | X} &t 2 &



2025-05-15

e &

K
o
S
o
&
<
Z
<
T

H .
[S)

HE

KO

o
=l

X

|
Klo

ok

<

KO

719

719

o
=

7

|15

4

719

719

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
58
15

-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)

704 0 704 S|

rx
1o

My FItx =
4 F7hx| %

A 54,088 0 54,088

rx
o

54,088 0 54,088 Ly

2. TP YE 7o 2 87| £4F=

5,000

4,000

3,000

2,000

1,000

-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 4,330

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 5,655

NH-AMUND | X} &t 2 &



2025-05-15

e &

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

oo .

KO

3,780

3,780

o
=

7

F7hx| %

4

3,780

3,780

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
303
533

-5.33%

-8%

300
200 +
100
-100
-200
-300

-400
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




wn
—
'
un
Q
n
(2]
[=]
N

e &

H .
[S)

=

KO

-3,518

3,518

o
=

7

F7hx| %

4

-3,518

3,518

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
282
368

-5.33%

-8%

300
200 +
100
-100
-200
-300

-400
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




e &

Hell¢d

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

28 0

0

0 e

4 F7hx| %

A2 21,435

0

21,435 el

21,435

21,435

2. THEME Aol e TI| 2=

2,000

1,500

1,000

500

-8% -5.

33%

-2.67% 0.00%

267%

5.33% 8.00%

-500

-1,000

-1,500

-2,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



]

wn
—
'
un
Q
n
(2]
[=]
N

6,598
6,598

A2 6,598
6,598

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%
528
671

-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 8,670

0

A 8,670

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) 0 = (2) =ZX|H(1-2)
M FIX| 5 S 0 0 0 x|
A4 FIX| 5 2g 11,843 0 11,843 Z9|
A 11,843 0 11,843
2. THAE Aol 2 97| 293x
.. 1,500
od
=
1,000
500
0 T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
_LOOO 4
-1,500
(SH9: B4 aERl)
3. A|lLI2| 2tH0f o3t &=QH T 947
(EHSl: kel
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 3,868 0 3,868 Z9|
A 3,868 0 3,868

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 309
(ThHel: i akel)
4. =M 2N (VaR : 99%, 10¥) 3

NH-AMUND | X} &t 2 &



2025-05-15

e &

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

CH .
— O

.I

ir
—

KO

7,124

7124

o
=

7

F7hx| %

4

7,124

7,124

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

8.00%
570
745

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

600
400 +
200
-200
-400
-600

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

3. AlLiE| 250

NH-AMUND | X} &t 2 &




2025-05-15

e &

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

H .
[S)

KO

5,926

5,926

o
=

7

F7hx| %

4

5,926

5,926

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
474
836

-5.33%

-8%

400
200
-200
-400 -

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

3. AlLiE| 250

NH-AMUND | X} &t 2 &




