~
-
'
~
Y
wn
[a]
[=}
N

e &

KO

-216

216

o
=l

X

FItx =

|

KO

1,832

1,832

o
=

7

F7Hx|%

4

KO

83

84

o
=l

X

i
Klo

oF

|

KO

821

21

841

o
=

7

|15

4

2,653

21

2,674

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%

150

100 +

50

-50

-100

-150

-200

146

3. AlLiE| 250

277

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



{2 ch & Of2=(1) 0 = (2) =ZX|H(1-2)
M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 677,029 0 677,029 Ly
A 677,029 0 677,029
2. IPHAE AHjol [HE TH7| ol X
.. 60,000
od
El
40,000
20,000 - =
0 T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-20,000
-40,000
-60,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

(THel: 4 k)

72,419

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

0 0 0 S|

rx
1o

My FItx =
4 F7hx| %

A 51,129 0 51,129

rx
o

51,129 0 51,129 Ly

2. TP YE 7o 2 87| £4F=

5,000

4,000

3,000

2,000

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

-1,000

-2,000 =

-3,000

-4,000

-5,000

3. A|lLI2| 2tH0f o3t &=QH T 4,077

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 7,230

NH-AMUND | X} &t 2 &



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

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 7,713 0 7,713 EFLY
A 7,713 0 7,713

2. TP YE 7o 2 o] £4F=

1,500,000,000

1,000,000,000 —-8.00%

500,000,000 - / L -2 67%

0 ==X _ : = < 267%
Q\. g 6 ' v - T o -
- B dlo ) =
500,000,000 s oo & o \ P o
- . oo .
-1,000,000,000 - VoY 48 > SF £

-1,500,000,000 -~ : ) A

3. AlLI2| o ol T 1,185
(SH9: Horel)
4. Z|tHEHFH (VaR : 99%, 108) 688

NH-AMUND | X} &t 2 &



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

M FItx =

rx
1o

0 0 0 S|

4 F7hx| %

0
24 0 9,486 -9,486

rx
o

9,486 -9,486 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 a5

—

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,015

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

37,942

-37,942

0
0

37,942

-37,942

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 &



~
-
'
~
Y
wn
[a]
[=}
N

e &

KO

-2,856

2,856

o
=

7

F7hx| %

4

-2,856

2,856

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
228
404

-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

81,813 0

81,813

81,813 0

81,813

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 &t 2 &



2025-07-17

e &

K
o
S
o
&
<
Z
<
T

H .
[S)

HE

KO

o
=l

X

|
Klo

ok

<

KO

236

236

o
=

7

|15

4

236

236

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

19

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

20
15
10
-10
-15
-20 -
-25

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

3. AlLiE| 250

NH-AMUND | X} &t 2 &




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

3 FIHX| ME 0 431 -431 S|
A4 FIX| 5 ME 81,813 0 81,813 Ly
A 81,813 0 81,813
2. IHAE 7{2fof [ME Tt7| Eox
.. 8000
od
El
6,000
4,000
2,000
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-2,000
-4,000
-6,000
-8,000
(SH9: B4 aERl)
3. AlLt2| 0] o5t &=QHE 6,536
(EHSl: kel
4. Z|CfE=AMZAH (VaR : 99%, 10¥) 8,751

NH-AMUND | X} &t 2 &



2025-07-17

e &

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

oo .

KO

4,783

4,783

o
=

7

F7hx| %

4

4,783

4,783

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
381
676

-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 &




~
-
'
~
Y
wn
[a]
[=}
N

e &

H .
[S)

=

KO

-2,803

2,803

o
=

7

F7hx| %

4

-2,803

2,803

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
224
300

-5.33%

-8%

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

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

3. AlLiE| 250

NH-AMUND | X} &t 2 &




e &

Hell¢d

Of2=(1)

0 = (2)

=ZX|H(1-2)

M FItx =

28 0

0

0 e

4 F7hx| %

A2 17,615

0

17,615 el

17,615

17,615

2. THEME Aol e TI| 2=

2,000

1,500

1,000

500

-8% -5.

33%

-2.67% 0.00%

267%

5.33% 8.00%

-500

-1,000

-1,500

-2,000

3. AlLtE| 2H0j ojgh 2lHE

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

109)

NH-AMUND | X} &t 2 &



]

~
-
'
~
Y
wn
[a]
[=}
N

5,465
5,465

5,465
5,465

N

e &

F7hx| %

=7
8t

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
437
557

-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 &




e & Hell¢d oi=(1) 0 &=(2)

M FIX| At 0 0 0 el
A4 FIX| 5 2g 8,908 0 8,908 Z9|
A 8,908 0 8,908

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) 641

NH-AMUND | X} &t 2 &



{2 ch & e ad Of2=(1) () =EX|M(1-2)
M FIX| At 0 0 0 el
A4 FIX| 5 2g 11,898 0 11,898 Z9|
A 11,898 0 11,898
2. IPHAE AHjol [HE TH7| ol X
.. 1500
od
El
1,000
500 —
0 T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000 +
-1,500
(SH9: B4 aERl)
3. A|lLI2| 2tH0f o3t &=QH T 952
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 8

NH-AMUND | X} &t 2 &



2025-07-17

e &

3
=
=
o
3
by
ot
=
o
o
AN
o)
(4
<
Z
<
T

CH .
— O

.I

ir
—

KO

6,036

6,036

o
=

7

F7hx| %

4

6,036

6,036

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
482
646

-5.33%

-8%

400
200
-200
-400 -

-600
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




2025-07-17

e &

X
A
=3
)
]
o
O
=
(=}
LN
ar
<
m
o
('
<
pd
<
I

H .
[S)

KO

5,861

5,861

o
=

7

F7hx| %

4

5,861

5,861

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
467
829

-5.33%

-8%

400
200
-200
-400 -

-600
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




