(=}
-—
'
(=}
et
'
n
o
(=3
N

H2fcy 4t

KO

-255

255

O
=

F7HR|4

|

KO

511

511

O
]

F7hxI%

KO

O
=

|

KO

1,903

21

1,923

O
]

/I5#

2,413

21

2,434

4

Hejoyl ot

Hio
<0

b

2. op%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

150 +

100

50

-50

-100

-150

-200

~
ofl
pr

149

3. A|lL}E2| 280

~
ofl
et

441

4. Z| &4 2N (VaR : 99%, 10Y)

NH-AMUND | Xt & 2 8



HC o  33|0f 28 |t a|X|[F ATt

2025-10-16

Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)
M FIHX| ME 0 0 0 B
FA FIHx| ME 608,320 0 608,320 i
A 608,320 0 608,320
2. THAME 72fof W2 27| & fx
.. 60,000
od
¥
40,000
20,000 -
0 1 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-20,000 -
-40,000 -+
-60,000
(SHSl: kgl
3. AlLt2| 280 2ot &HE 48,756
(591 o))
4. Z|c{&=A 3% (VaR : 99%, 10Y) 58,255

NH-AMUND | Xt & 2 8



2025-10-16

Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)

M7 FIXR| 1,285 0 1,285 L
FA FIHx|

A 54,970 0 54,970

rx
o

54,970 0 54,970 2|

rx
THo

2. THIME Hefof| o2 27| &=
5,000

od
=

4,000

3,000

2,000 + — —

1,000

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

-1,000

-2,000

-3,000 - > =

-4,000

-5,000

3. AlLt2| 0] ofst &=HF 4,383

4. H|TAE A I (VaR : 99%, 102) -

NH-AMUND | Xt & 2 8



2025-10-16

HafcH & oi=(1) o = (2) =ZX|M(1-2)
A IR ME 0 0 (] B
A FIHR| dE 11,264 0 11,264 L
A 11,264 0 11,264

2. PAYE Hejo mE | 27

2,000,000,000

1,000,000,000

0 7
ol T o A
D ' ol ' 9%
-1,000,000,000 < &? & S R © 8.00%
’ :" D ,-Lb 0;’) Q'J\Q P
| . ©° > .
-2,000,000,000 - . A
(EF9): ghel)
3. AlLp2| 280 olst =HF 1,731
(EF9): Hghel)
4. Z|CiEHFH (VaR : 99%, 10%Y) 2,206

NH-AMUND | Xt & 2 8



= A 5 5
= &l &l
- Ei Ei
n —— = .o .o
S 0 | & £ # 8| &
& KO | KO m | & |
& %
Ola| o 0
Cle]| <~ w
| =
o | o 5
m o o
o o (oY)
| <
| =
R
3
o
% o o
~
»
]
)
o | o
= |
K
+
ol 2
| e o
~
2 RERS & &
Al K| R d ol
= BN s A
Gl K- | K- =) jol
= . or
) B s
_ =3
LY 31
. o
TIR|IE 0 = Q Q o =) o —_—
=70 BT g 8 8 8 8§ g 8 8 8 8 =)
w3 ; : ! =
| am m

1,076

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

NH-AMUND | Xt & 2 8



H2fcy 4t

= (2)

ol <=(1)

=ZEX|H4(1-2)

e FIRE

rx
o

3,701 0

3,701 E

| FIHX| %

rx
THo

0 35,228

-35,228 |

0 35,228

-35,228

2. PAYE Hejo mE T 27

L 4000
&
)

3,000

2,000

1,000

-8% -5.33%

-1,000

-2.67% 0.00% 2.67%

5.33% 8.00%

-2,000

-3,000

-4,000

3. AlLfE| 2 EHof o3t 2 E

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

NH-AMUND | Xt & 2 8



(=}
-—
'
(=}
et
'
n
o
(=3
N

H2fcy 4t

KO

-2,941

2,941

O
]

F7hxI%

-2,941

2,941

4

Hejoyl ot

Hio
<0

b

2. I}%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

200

100

-100

-200

-300

~
ofl
pr

235

3. AlLtE| 2o

~
ofl
pr

357

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

NH-AMUND | Xt & 2 8



HEF : 1.58) HH2X] A2

2025-10-16

7{2Hcy & O =(1) 0j &= (2) EX|M(1-2)
M FIHX| ME 0 0 0 B
FA FIHx| ME 81,688 0 81,688 i
A 81,688 0 81,688
2. IMEME AHejjof mE TH7] &3 x
.. 8000
od
¥
6,000 —
4,000
2,000
0 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
(THS: grel)
3. AlLt2| 280 2ot &HE 6,547
(SH9l: wael)
4. XM 3H (VaR : 99%, 102) 7,823

NH-AMUND | Xt & 2 8



= & &
= &l &l
o £ e
n = .. ..
S e 3 F 5| @
c KO W w Y oW
o o WM
[=)] ()] o
wn wn w
&
o
o o o
g
o~ S
(=] [=)]
wn wn
R
S
= oy
KO "
o 2
Ki :
2 ix
h o
e : o
o 2 EAE] A E
o = Klo o s
< = N m_.m X
- — o
N Y oF = E
A M ol
H m B Hw
.o ! 1
T0 Hio of
= | = =<0 —
uj I | @ 3 =)
m. [=] o [=] [=] [=] [=] [=] =
—p— L w 3 o~ o~ < =]
H aN| o

11

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

NH-AMUND | Xt & 2 8



Hefch & ok ol ==(1) = (2) =EX|4(1-2)

M3 FIX| 5 HE 3,191 0 3,191

G| FIX| = ME 114,746 0 114,746

A 114,746 0 114,746

2. PAYE Hejo mE T 27
15,000

-
Q

-3

10,000

5,000 -

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

-5,000 -

-10,000 -+

-15,000

3. AlLt2| 2o 2|3t 2T
(EH9l: wRkel)

4. A=A 2Y (VaR : 99%, 10¥) 10,989

NH-AMUND | Xt & 2 8



K
o
£
o
ok
l
o
LN
ur
<|
™
o
2
<
pd
<
T

1E .

2025-10-16

H2fcy 4t

KO

5,354

5,354

O
]

F7hxI%

5,354

5,354

4

Hejoyl ot

Hio
<0

b

2. I}%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

400

300

200

100

-100

-200

-300 +

-400
-500

~
ofl
pr

427

3. AlLtE| 2o

~
ofl
pr

650

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

NH-AMUND | Xt & 2 8



(=} —~ —~
T | o o
= od od
' g I
wn = = .o .o
o =) = R _ < =
o - - W oF o) ok
N KO | KO o2 &
o« ~ ~
Ln n R
-] (2] [aV] @
N < < 0
||~ n
b h
E3
~
n wn w0
°ols| 3 S
o~ [3V]

g
o
m o o
»
ofu | ohu
Y = | = _
K1 ,, I
I s
(V] ol -
(o) 4 4 o
2 Y E
< ol < | < o B
= — — Oﬂ
[} L_Al K
2 m NI~ m_._l._ 5 &l
< ol K- | KF m |
I = o
i ° —
.o x & m
g0 Ho of
u| k== mo o
2 Rk w& & & 8§ % ° % 8 & § 7§ z
| am ™

232

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

NH-AMUND | Xt & 2 8



EH - HANARO 2282 2| s&p &

AFXE
(<]

7{2Hcy & Heed O =(1) 0 = (2) =X X[ M(1-2)
M FIHX| ¢ 0 0 0 e
A4 FIX| = Ao 17,986 0 17,986 =2
A 17,986 0 17,986
2. THAME 72fof W2 27| & fx
.. 2,000
od
¥
1,500
1,000
500
o T > T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
-2,000
(9] 2 gra))
3. AlLt2| 280 2ot &HE 1,439
(591 o))
4. Z|c{&=A 3% (VaR : 99%, 10Y) 1,672

NH-AMUND | Xt & 2 8



(=}
-—
'
(=}
et
'
n
o
(=3
N

H2fcy 4t

2|

N

TR

|

KO

6,095

6,095

F7hxI%

6,095

6,095

2. PAYE Hejo mE T 27

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

400

200

-200

-400

-600

~
ofl
pr

488

3. AlLtE| 2o

~
ofl
pr

609

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

NH-AMUND | Xt & 2 8



Hefch &

F7HxI%

Ay

N

ol <=(1)

0

= (2)

0

=ZEX|H4(1-2)

0 e

FIHX| %

AL
==

9,130

0

9,130 2|

9,130

9,130

2. TPAYE Ao mE 2| 29

2=

.. 1,000
&
)

800

600

400

200

-200

-8%

-5.33%

-2.67%

0.00%

2.67%

5.33% 8.00%

-400

-600 -

-800

-1,000

3. AlLfE| 2 EHof o3t 2 E

4. %|cy

NH-AMUND | Xt & 2 8

rk

A3 (VaR : 99%, 10Y)



Hefch & Halvd ol <=(1) 0j &= (2) =EX|H(1-2)

M FIHX| ¢ 0 0 0 e
FA FIX| = 2g 11,960 0 11,960 ZH9|
A 11,960 0 11,960

2. PAYE Hejo mE T 27

.. 1500
Q
)
1,000
500
0 ‘ , - : :
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
GO
3. AlLt2| 280 2ot &HE 957
GO
4. A=A ZH (VaR : 99%, 10Y) 7

NH-AMUND | Xt & 2 8



