~
NS
~
e
o
[a]
(=3
o

H2fcy 4t

KO

647

647

O
=

F7HR|4

|

KO

3,233

3,233

O
]

F7hxI%

KO

O
=

|

KO

2,446

21

2,466

O
]

/I5#

5,679

21

5,699

4

Hejoyl ot

Hio
<0

b

2. op%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

200

100

-100

-200

-300

~
ofl
pr

261

3. A|lL}E2| 280

~
ofl
et

1,524

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

NH-AMUNDIZ}H 28



HEDY

H2fcy 4t

TR

rx
o

: A2|of 28 22| X|[

ol <=(1)

0

=
T

= (2)

0

A)-x}

2026-07-07

=ZEX|H4(1-2)

0 B

F7hxI%

rx
THo

1,928,380

0

1,928,380 2|

1,928,380

1,928,380

2. PAYE Hejo mE T 27

.. 200,000
&
-l

150,000

100,000 -

50,000 -

-8% -5.33%

-2.67%

0.00%

267% 5.33% 8.00%

-50,000

-100,000

-150,000 -

-200,000

3. AlLfE| 2 EHof o3t 2 E

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

NH-AMUNDIZ}H 28

(Sl et

i

)

155,561

(EH9): el

425,465



2026-07-07

7{2Hcy & O =(1) 0= (2) =X X[ M(1-2)
M7 FIXR| HE 0 2,232 -2,232 Ly
FA FIHx| ME 60,695 0 60,695 i
A 60,695 0 60,695
2. THAME 72fof W2 27| & fx
.. 6,000
od
¥
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
(9] 2 gra))
3. AlUE| o] 2|3t aolus 4862
(591 o))
4. A=A 2Y (VaR : 99%, 10¥) 13,272

NH-AMUNDIZ}H 28



2026-07-07

Z{efch & o ==(1) 0= (2) TEX|M(1-2)
A IR ME 0 0 (] B
A TR ME 11,634 0 11,634 L
A 11,634 0 11,634

2. PAYE Hejo mE | 27

2,000,000,000 -~

1,000,000,000

S . \ ol ==Y —— 7 e~ o= =
o> © %
-1,000,000,000 " <2 &\ Sk ~ 8.00

!
-2,000,000,000 ———u___

3. AlLfE| 2 EHof o3t 2 E

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

NH-AMUNDIZ}H 28



S 7 &
5 wl ol
< = =
© = .. ..
S e 8 F 8| =
R & 3 @ a8
8|S ®
n wn o
Y| ¥ "
m
o O w0
o o o~
in |
< <
2
3
o
o o
R
S
q
Ofu
zl
K1 , r
t |
ol =
2
.A._h o
— i tfo
~
%0 <k 1 §l
iy r3 ol
) N il g 4
< K- = .
jod
S ol
T & =
0y 31
Hio of
= | = <0 T
TS z -
JF | o1 B 3 3 8 3 8 o 5] 5] 3 5] a3 =
0 5 @ & =1 -t & @ 5 v -
| am %)

999

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

NH-AMUNDIZ}H 28



3
"]
E3
b
<l
E)
ol
E-)
(g
S
)
™
B0
U
|

2026-07-07

H2fcy 4t

KO

-6,789

6,789

O
]

F7hxI%

-6,789

6,789

2. PAYE Hejo mE T 27

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

600

400

200

-200 +

-400

-600

-800

~
ofl
pr

548

3. AlLtE| 2o

~
ofl
pr

1,498

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

NH-AMUNDIZ}H 28



~
NS
~
e
o
[a]
(=3
o

H2fcy 4t

KO

-134

134

O
=

TR

|

KO

-2,158

2,158

O
]

F7hxI%

-2,158

2,158

4

Hejoyl ot

Hio
<0

b

2. I}%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

150

100

50

-50 +

-100

-150

-200

~
ofl
pr

173

3. AlLtE| 2o

~
ofl
pr

472

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

NH-AMUNDIZ}H 28



HE® . 1.5 g2 X| QI A

2026-07-07

Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)
M FIHX| ME 0 0 0 B
A4 FIX| = ME 344,619 0 344,619 i
A 344,619 0 344,619
2. THAME 72fof W2 27| & fx
.. 40,000
od
¥
30,000 -
20,000
10,000 -
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-10,000
-20,000
-30,000 -
-40,000
(SHSl: kgl
3. AlLt2| 280 2ot &HE 27,800
(SHYI: uHEER)
4. A=A 2Y (VaR : 99%, 10¥) 76,035

NH-AMUNDIZ}H 28



: HANARO 200ME8|H2|X| SH

Hefch & ol <=(1)

AFXE
(<]

= (2)

=EX|4(1-2)

o TR MdE (]

970

-970 L

A4 FIX| = ME 129,313

0

129,313 2|

A 129,313

0

129,313

2. THYAE Aol THE 97| £ E

.. 15000
Q

3

10,000

5,000 -

-8% -5.33% -2.67% 0.00%

267%

5.33% 8.00%

-5,000 -

-10,000 -+

-15,000

3. AlLfE| 2 EHof o3t 2 E

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

(EH9l: wRkel)

28,531

NH-AMUNDIZ}H 28



K
o
£
o
ok
l
o
LN
ur
<|
™
o
2
<
pd
<
T

1E .

2026-07-07

H2fcy 4t

KO

134

134

O
=

TR

|

KO

6,011

6,011

O
]

F7hxI%

6,011

6,011

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

482

3. AlLtE| 2o

~
ofl
pr

1,315

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

NH-AMUNDIZ}H 28



(=
(=)
N
o
("4
<
Z
<
L

HEY .

2026-07-07

H2fcy 4t

KO

-1,293

1,293

O
]

F7hxI%

-1,293

1,293

2. PAYE Hejo mE T 27

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

100

50

-50

-100

-150

~
ofl
pr

104

3. AlLtE| 2o

~
ofl
pr

285

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

NH-AMUNDIZ}H 28



Hefch & Halvd ol ==(1) = (2) =EX|4(1-2)

M FIHX| ¢ 0 0 0 e
A4 FIX| = Ao 11,480 0 11,480 =2
A 11,480 0 11,480

2. PAYE Hejo mE T 27

.. 1500
Q
-l
1,000
500
0 T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
(Tl akel)
3. AlLt2| 2o 2|3t 2T I
(Tl 2kgl)
4. Z||EAHFY (VaR : 99%, 10Y) 1,024

NH-AMUNDIZ}H 28



~
NS
~
e
o
[a]
(=3
o

H2fcy 4t

2|

N

TR

|

KO

6,281

6,281

F7hxI%

6,281

6,281

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

502

3. AlLtE| 2o

~
ofl
pr

673

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

NH-AMUNDIZ}H 28



7{2Hcy & Heed O =(1) 0 = (2) =X X[ M(1-2)
M FIXR| g 0 0 0 2|
+ FIX| = Agt 3,347 0 3,347 ZH9|
sHA| 3,347 0 3,347
2. THAME 72fof W2 27| & fx
.. 300
od
¥
200
100
0 + T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-100
-200
-300

3. AlLfE| 2 EHof o3t 2 E

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

NH-AMUNDIZ}F

28



7{2Hcy & Heed O =(1) 0 = (2) =X X[ M(1-2)
M FIHX| ¢ 0 0 0 e
A4 FIX| = Ao 12,182 0 12,182 ZH9|
A 12,182 0 12,182
2. THAME 72fof W2 27| & fx
.. 1,500
Q
¥
1,000
500
V] T T » T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500

3. AlLfE| 2 EHof o3t 2 E

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

NH-AMUNDIZ}H 28



