o~
o
o
<
©
o~
o
I

e &

KO

1,668

1,668

o
=

7

F7Hx|%

4

KO

o
=l

X

i
Klo

oF

|

KO

-21

21

o
=

7

|15

4

1,648

21

1,668

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

134

3. AlLiE| 250

453

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 20,853 0 20,853 S|
A4 FIX| 5 ME 1,243,395 0 1,243,395 Ly
A 1,243,395 0 1,243,395
2. IHAE 7{2fof [ME Tt7| Eox
.. 150,000
od
El
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. AlLt2| 0] o5t &=QHE 99,735

(B9l W)

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 337,546

NH-AMUND | X} &t 2 &



e &

FItx =

rx
1o

Of2=(1)

1,417

0 = (2)

0

=ZX|H(1-2)

1,417

F7hx| %

rx
o

54,098

0

54,098

54,098

54,098

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| 280 2

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

S A
s 2oHE

109)

NH-AMUND | X} &t 2 &



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

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 9,505 0 9,505 EFLY
A 9,505 0 9,505

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 1,464
(EH]: wHTEel)
4. &M 2% (VaR : 99%, 10Y) 973

NH-AMUND | X} &t 2 &



o~
o
o
<
©
o~
o
I

e &

KO

-4,727

4,727

o
=

7

F7hx| %

4

-4,727

4,727

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

379
1,283

-2.67% 0.00% 2.67% 5.33% 8.00%

-5.33%

99%, 10¥)

-8%

400

300

100
-100
-200
-300
-400

-500
4. Z|C&=M3Y (VaR

3. AlLiE| 250

NH-AMUND | X} &t 2 &




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

M FItx =

rx
1o

0 0 0 S|

rx
o

4 F7hx| %

0 6,951 -6,951 Ly
A 0 6,951 -6,951

2. TP YE 7o 2 87| £4F=
800

600

400 +

200

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

-200

-400

-600 -

-800

3. AlLtE| o olft 2 E 338

—

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,887

NH-AMUND | X} &t 2 &



o~
o
o
<
©
o~
o
I

e &

KO

-1,530

1,530

o
=

7

F7hx| %

4

-1,530

1,530

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

123

3. AlLiE| 250

391

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



I:

2026-09-22

Hefich 4 e o ==(1) HE(2)
qt FIHX| ME 0 1M -1 L
A FIHX| H= 220,096 (] 220,096 L
M FIx|% M 0 0 0 Fu
A FIHX| S 47 (] 47 L
A 220,143 0 220,143

2. TP YE 7efof 2 27| £4F=

20,000,000,000

10,000,000,000

-10,000,000,000

-20,000,000,000 ~“— 2

3. AlLt2| 20 oSt &= E 17,641

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 59,762

NH-AMUND | X} &t 2 &



e &

Of2=(1)

o =

(2

=ZX|H(1-2)

e F7hx%

rx
1o

2,224

0

2,224 EHY

4 F7hx| %

rx
o

91,475

0

91,475 Eu

91,475

91,475

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)

7,337

(THel: 4 k)

24,833

NH-AMUND | X} &t 2 &



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

85 0 85 S|

rx
1o

M7 FIHRI%
=7 IS

A 5,425 0 5,425

rx
o

5,425 0 5,425 Ly

2. TP YE 7o 2 87| £4F=
500

400

300

100

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

-100

-200

-300

-400

-500

3. AlLIEI 2ol o3 2olws 437

4. |t EHFZY (VaR : 99%, 10Y) 1,385

NH-AMUND | X} &t 2 &



o~
o
o
<
©
o~
o
I

e &

H .
[S)

=

KO

-1,390

1,390

o
=

7

F7hx| %

4

-1,390

1,390

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
112
377

-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 9,342 0 9,342 Z9|
A 9,342 0 9,342

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~
o
I

5,850
5,850

5,850
5,850

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%
468
644

-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) =EX|H¥(1-2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 12,255 0 12,255 Z9|
A 12,255 0 12,255

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 980
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 6

NH-AMUND | X} &t 2 &



