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HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 124 248 -124 S|
A TR ME 8,680 0 8,680 L
A 8,680 0 8,680

2. TUNE Ao 2 8] 247
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(Ehgl: mrel)
3. AlLI2| 0] 2Tt £HF 692
(Ehel: atel)
4. Z|CiEHFH (VaR : 99%, 10%Y) 1,647

SHIUBSAHAR 2



2020-04-13

Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)
M FIHX| ME 0 0 0 B
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3. AlLt2| 280 2ot &HE 119
(SH9l: wael)
4. XM 3H (VaR : 99%, 102) 174

SHIUBSAHAR 2



W o )1 5H) 3 2| K| QUM A [F AL T}

2020-04-13

HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 682 0 682 S|
A FIHR| dE 77,314 0 77,314 L
A 77,314 0 77,314
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3. AlLt2| 0] ofst &=HF 6,163
(EH9): el
4. A=A 2Y (VaR : 99%, 10¥) 15,013
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