<
)
_
o
<
©
N
)
(9]

e &

KO

1,635

1,635

o
=

7

F7Hx|%

4

KO

o
=l

X

i
Klo

oF

|

KO

-21

21

o
=

7

|15

4

1,615

21

1,635

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

131

3. AlLiE| 250

440

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

3 FIX| 5 ME 0 34,887 -34,887 Ly
A4 FIX| 5 ME 1,183,434 0 1,183,434 EFLY
A 1,183,434 0 1,183,434
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
(ThSl: wgkel)
3. AlLt2| 0] o5t &=QHE 94,508

(B9l W)

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 318,560

NH-AMUND | X} &t 2 &



e &

FItx =

rx
1o

Of2=(1)

0

0 = (2)

1,399

F7hx| %

rx
o

52,314

0

52,314

0

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)

ch FIHxF= M= 0 0 0 T
4 FIHX| 5= ME 9,373 0 9,373 Ly
A 9,373 0 9,373
2. THYAE AHefofl 2 gky| 293 x
2,000,000,000
1,500,000,000 +~ :
1,000,000,000 - ' —-8.00%

SOO'CX:)O’OOO 1V % ‘ /

-

L T TT——— A 767%
do' - T - 2z —
-500, 000,000 &5% o ‘ . P
P I “ 8.00%
-1,000,000,000 1 = A S & oo oo -
| / “ Q f". (,)0’ QQ Z
-1,500,000,000 —~- o @ /£
(SHSl: wara))
3. AlLI2| o ol T 1,439
(EFS1: warel)
4, &M 3H (VaR : 99%, 10¥) 949

NH-AMUND | X} &t 2 &



<
)
_
o
<
©
N
)
(9]

e &

KO

-4,361

4,361

o
=

7

F7hx| %

4

-4,361

4,361

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%

300

200 +

100

-100

-200

-300 +-

-400

348

3. AlLiE| 250

1,174

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



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

{2 ch & Of2=(1) ()
M FIX| ME 1,090 0 1,090 Zu
A4 FIX| 5 ME 0 7,359 -7,359 EFLY
A 0 7,359 -7,359
2. IHAE 7{2fof [ME Tt7| Eox
.. 800
od
El
600
400 —
200
0 T T T r
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-200
-400
_600 -
-800
(SH9: B4 aERl)
3. A|lLI2| 2tH0f o3t &=QH T 588
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,981

NH-AMUND | X} &t 2 &



<
)
_
o
<
©
N
)
(9]

e &

KO

-1,455

1,455

o
=

7

F7hx| %

4

-1,455

1,455

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

116

3. AlLiE| 250

368

99%, 10¥)

4. Z|C&=M3Y (VaR

NH-AMUND | X} &t 2 &



I:

2026-09-14

72 & S o ==(1)
M FIHX| ME 109 4,906 -4,797 Z2u
A FIHX| H= 217,935 (] 217,935 L
M FIx|% M 0 (] 0 Fu
A FIHX| S 49 (] 49 L
A 217,984 0 217,984

2. TP YE 7efof 2 27| £4F=

20,000,000,000

10,000,000,000

o

A
- -+ > © () olo
10,000,000,000 “ . " QQ 6\ 439,0 a0 y
-

-20,000,000,000 ~—___ A

(SHel: Wargl)
3. A|lLI2| 2tH0f o3t &=QH T 17,404

(SHgl: Wargl)
4. Z|CfE=AMZAH (VaR : 99%, 10¥) 58,653

NH-AMUND | X} &t 2 &



{2 ch & Of2=(1) () EX|M(1-2)

3 FIX| 5 ME 0 2,453 -2,453 Ey
A4 FIX| 5 ME 87,763 0 87,763 Ly
A 87,763 0 87,763
2. IHAE 7{2fof [ME Tt7| Eox
.. 8000
od
El
6,000
4,000 o
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. A|lLI2| 2tH0f o3t &=QH T 7,009
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 23,624

NH-AMUND | X} &t 2 &



2026-09-14

e &

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

oo .

KO

-238

238

o
=l

X

FItx =

<

KO

5,247

5,247

o
=

7

F7hx| %

4

5,247

5,247

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
419
1,325

-5.33%

-8%

400

300

100
-100
-200
-300
-400

-500
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

NH-AMUND | X} &t 2 &




<
-
_
o
<
©
N
)
(9]

e &

H .
[S)

=

KO

-1,363

1,363

o
=

7

F7hx| %

4

-1,363

1,363

A

K

ol

7| &

k

od

Hefofl w2

o
<0
0
[E]

I

b

-2.67% 0.00% 2.67% 5.33% 8.00%
109
367

-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 9,326 0 9,326 Z9|
A 9,326 0 9,326

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
<
©
N
)
(9]

5,836
5,836

5,836
5,836

Hehoy 4t
At

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%
467
643

-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 12,245 0 12,245 Z9|
A 12,245 0 12,245

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 &



