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HC® : Aa|of 2b) M| K| [FA-T}

2026-06-01

Vol [ ks 0f <=(1) 0f = (2) =EX|M(1-2)
M FIXR| HE 30,885 0 30,885 L
A4 FIX| = HE 2,079,692 0 2,079,692 i
A 2,079,692 0 2,079,692
2. THAME 72fof W2 27| & fx
.. 200,000
od
¥
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50,000 -
0+ . . . . .
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
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-200,000
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3. AlLt2| 280 2ot &HE 167,265
(SH9l: wael)
4. F| oA 2N (VaR : 99%, 10Y) 386,812
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2026-06-01

Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)
M7 FIXR| HE 2,637 0 2,637 Ly
A4 FIX| = ME 81,718 0 81,718 EhLY
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4. Z|c{&=A 3% (VaR : 99%, 10Y) 15,628
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HafcH & oi=(1) o = (2)
A IR ME 0 0 (] B
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Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)

M7 FIXR| HE 0 33,906 -33,906 L
FA FIHx| ME 192,359 0 192,359 i
A 192,359 0 192,359
2. THAME 72fof W2 27| & fx
L. 20,000
od
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NH-AMUND | Xt & 2 8



CdH : HANARO ZAEMS50MEH HE|X| SH A%

Hefch & ol <=(1) = (2) EX|H(1-2)

0 207 -207 L

rx
TH

o TR

9,511 0 9,511 2|

rx
THO

w7 F7hxI%

A 9,511 0 9,511

2. THYALE Aol e 97| 2ol7x
.. 1,000
Q

3

800

600

400

200

0 T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%

-400

-1,000

3. AlLfE| 2 EHof o3t 2 E

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

NH-AMUND | Xt & 2 8



) )
S & o
S od od
< r =r
& =F|=F % = #
& w0 | ko g N
~ |~ ®
(=] (=] o H
o™ o o o
M| = |
: .

267%

1,007
1,007

g
m o o
ol | o
= I
S i
2 Mﬂ 3
(@) A ] o
(a4 N N . E)
< S Axl_. .AAI_. o or
Z = R ) i <
< Gyl K- | KF m ﬂ..l._
xI = ol
) m % w
ul 5|5 T
B4 < ® g 8 8 ¢ = ° =2 g% 8 g 8 =
| dim o

187

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

NH-AMUND | Xt & 2 8



CH . HANARO 22Ha M2| s&pP SH A%

Haj oy & e sd oi=(1) 0 =(2) =ZX|M(1-2)
M FIR|F 2% 0 0 0 x|
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7{2Hcy & Heed O =(1) 0 = (2) =X X[ M(1-2)
M FIHX| ¢ 0 0 0 e
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Hefch & Halvd ol <=(1) 0j &= (2) =EX|H(1-2)

M FIHX| ¢ 0 0 0 e
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