)
iy
o
Y
n
N
)
(9]

e &

KO

1,069

1,069

o
=l

X

F7hx%

<

KO

1,544

1,544

o
=

7

F7hx| %

4

KO

o
=l

X

|
Klo

ok

<

KO

1,073

21

1,094

o
=

7

|15

4

2,618

21

2,638

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
124
285

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

100
50
-50

-100 +

-150

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

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

592,956

0

592,956

592,956

592,956

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)

55,572

NH-AMUND | X} &t 2 &



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

rx
1o

283

0

283

4 F7hx| %

rx
o

53,907

0

53,907

53,907

53,907

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 &



{2 ch & 0f = (2)
3 FIX| 5 157 -157 S|
A4 FIX| 5 10,180 0 10,180 Ly
A 10,180 0 10,180
2. THYAE Aol e 97| 297
2,000,000,000
—-8.00%
1,000,000,000 e s =
/ < -2.67%
) 1' v ) = S <~ 2.67%
$1 o 8.00%
s r e
-1,000,000,000 + &? S o s SOAD
‘ . .b I);b Q""‘Q y

-2,000,000,000 -

3. AlLtE| o olft 2 E

—

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

NH-AMUND | X} &t 2 &



e &

Of2=(1)

0 = (2)

=ZX|H(1-2)

FItx =

rx
1o

594

0

594 e

F7hx| %

rx
o

0

11,405

-11,405

0

11,405

-11,405

2. THEME Aol e TI| 2=

1,500

1,000

500

-8% -5.33%

-2.67%

0.00%

267%

5.33% 8.00%

-500

-1,000

-1,500

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



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

{2 ch & Of2=(1) () =EX|M(1-2)
A FIX| ME 1,663 0 1,663 Zu
A4 FIX| 5 ME 0 39,800 -39,800 Ly
A 0 39,800 -39,800
2. IHAE 7{2fof [ME Tt7| Eox
.. 4,000
od
El
3,000
2,000
1,000
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
(SH9: B4 aERl)
3. AlLt2| 0] o5t &=QHE 3,196
(Sl o))
4. Z|CfE=AMZAH (VaR : 99%, 10¥) 3,730

NH-AMUND | X} &t 2 &



)
0
o
N
n
N
)
(9]

e &

KO

-3,103

3,103

o
=

7

F7hx| %

4

-3,103

3,103

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

100

-100

-200 +

-300

249

3. AlLiE| 250

378

99%, 10¥)

4. Z|C&=M3Y (VaR

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

79,362 0

79,362

79,362 0

79,362

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 &



2025-09-30

e &

K
o
S
o
&
<
Z
<
T

H .
[S)

HE

KO

o
=l

X

|
Klo

ok

<

KO

588

588

o
=

7

|15

4

588

588

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

47
12

-2.67% 0.00% 2.67% 5.33% 8.00%

-5.33%

-8%

40
20 -
-20
-40
-60

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

1,544

0

1,544 i

F7hx| %

rx
o

99,440

0

99,440 EHy

99,440

99,440

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 &



2025-09-30

e &

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

oo .

KO

5,284

5,284

o
=

7

F7hx| %

4

5,284

5,284

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
423
644

-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 &




HCH .
— O =«

)
0
o
N
n
N
)
(9]

e &

KO

-2,614

2,614

o
=

7

F7hx| %

4

-2,614

2,614

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

210

3. AlLiE| 250

245

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



e & Hell¢d oi=(1) 0 &=(2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 18,214 0 18,214 Z9|
A 18,214 0 18,214

2. TP YE 7o 2 87| £4F=

2,000

1,500

1,000 pt—

500

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

-500

-1,000

-1,500

-2,000

3. AlLt2| 0] o5t &=QHE 1,457

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,697

NH-AMUND | X} &t 2 &



]

)
iy
o
Y
n
N
)
(9]

5,945
5,945

5,945
5,945

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%
476
597

-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 8,931 0 8,931 Z9|
A 8,931 0 8,931

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 714
(THel: M akgl)
4. X|C&=4HZH (VaR : 99%, 10Y) 625

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 11,946 0 11,946 Z9|
A 11,946 0 11,946
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 956
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 7

NH-AMUND | X} &t 2 &



