O
-
1
[22]
Q
n
[a]
(=]
(3]

e &

KO

697

697

o
=

7

F7hx| %

4

KO

o
=l

X

|
Klo

ok

<

KO

1,132

21

1,152

o
=

7

|15

4

1,829

21

1,849

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
74
236

-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 &




e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

0

19,748

-19,748

4 F7hx| %

rx
o

588,712

0

588,712

588,712

0

588,712

2. THEME Aol e TI| 2=

60,000

40,000

20,000 -

-8% -5.33%

-2.67% 0.00%

267%

5.33%

8.00%

-20,000

-40,000

-60,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

(THel: 4 k)

55,459

NH-AMUND | X} &t 2 &



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

0

860

-860

4 F7hx| %

rx
o

48,456

0

48,456

48,456

0

48,456

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 &



Z{2HcH & 0= (2)

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 10,333 0 10,333 Ly
A 10,333 0 10,333

2. THIAE Halol IHE 97| 275

2,000,000,000

T —-8.00%
1,000,000,000 o P =
0 L Gt P == == _ A 2.67%
Q\. ' 7 ’ = o 7 o n
(b dlo ’ o
¢ /o> © ac
rw 1,000, OCD,OOO 1 <,;b Q;\ QQ(JP /\dlo o\a : r 80 O 70
’ & Q° ..L‘p > 3F -
| 9 PAY p
-2,000,000,000 - ) - A
(9 wjakel)
3. AlLt2| 2o 2|3t £ E 1,582
(CHl: Wakel)
4, &M 3H (VaR : 99%, 10¥) 1,990

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

M FItx =

rx
1o

0 0 0 S|

4 F7hx| %

0
| 0 11,152 -11,152

rx
o

11,152 -11,152 Ly

2. TP YE 7o 2 87| £4F=

1,000
od
S

800

600

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

-200

-400

-600

-800

-1,000

3. AlLtE| o olft 2 E 890

4. |t EHFZY (VaR : 99%, 10Y) 1,051

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

41,586

-41,586

0
0

41,586

-41,586

2. THEME Aol e TI| 2=

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

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



O
-
1
[22]
Q
n
[a]
(=]
(3]

e &

KO

-2,939

2,939

o
=

7

F7hx| %

4

-2,939

2,939

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
235
359

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

200
100
-100
-200 +

-300
4. Z|C&=M3Y (VaR

3. AlLiE| 250

NH-AMUND | X} &t 2 &




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

HEf Ak

il FIHx| %

rx
]

OH=(1) 0l £(2)

0 0

ZX|M(1-2)

0

| FIFR| S

rx
THo

81,081 0

81,081

81,081 0

81,081

2. IHHANE Z{gjof [}E g9ty el x

8,000

6,000

4,000

2,000

8% s

33% -2.67%

0.00% 267%

5.33%

8.00%

-2,000

-4,000

-6,000

-8,000

3. AlLtZI@ ol o3t 2ojHs

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

10%)

NH-AMUND | Xt &+ 2 &



2025-09-16

e &

K
o
S
o
&
<
Z
<
T

H .
[S)

HE

KO

1,307

1,307

o
=l

X

|
Klo

ok

<

KO

1,307

1,307

o
=

7

|15

4

1,307

1,307

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
104
25

-5.33%

-8%

100
50
-50

-100 +

-150

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

3. AlLiE| 250

NH-AMUND | X} &t 2 &




e &

Of2=(1)

o =

(2

=ZX|H(1-2)

FItx =

rx
1o

465

0

465 B

F7hx| %

rx
o

95,021

0

95,021 Ly

95,021

95,021

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)

NH-AMUND | X} &t 2 &



2025-09-16

e &

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

oo .

KO

5,419

5,419

o
=

7

F7hx| %

4

5,419

5,419

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
433
661

-5.33%

-8%

400
300
200
100
-100
-200
-300
-400

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

3. AlLiE| 250

NH-AMUND | X} &t 2 &




O
-
1
[22]
Q
n
[a]
(=]
(3]

e &

H .
[S)

=

KO

116

116

o
=l

X

F7hx%

<

KO

-2,556

2,556

o
=

7

F7hx| %

4

-2,556

2,556

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
205
241

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

200
150
100
50
-50
-100
-150
-200
-250

3. AlLI2| 20
4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &




e & Hell¢d

oi2=(1)

F7hx% N 0

0f £(2)

0

=EX|H¥(1-2)

0 el

F7hx| % 2

18,022

0

18,022

18,022

18,022

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 &



]

O
-
1
[22]
Q
n
[a]
(=]
(3]

5,972
5,972

5,972
5,972

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%
478
602

-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) 0 &=(2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 8,912 0 8,912 Z9|
A 8,912 0 8,912

2. TP YE 7o 2 87| £4F=

.. 800
&
)
600
400 -+
200
0 ; ‘ ; ‘
-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%
-200
-400
-600
-800
(Tl okl
3. AlLUtE| 0] oot £HE 713
(THel: M akgl)
4. X|C&=4HZH (VaR : 99%, 10Y) 626

NH-AMUND | X} &t 2 &



{2 ch & e ad Of2=(1) 0 = (2) =ZX|H(1-2)
M FIX| 5 S 0 0 0 x|
A4 FIX| 5 2g 11,942 0 11,942 Z9|
A 11,942 0 11,942
2. IPHAE AHjol [HE TH7| ol X
.. 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
(Sl akel)
3. A|lLI2| 2tH0f o3t &=QH T 955
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 7

NH-AMUND | X} &t 2 &



