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7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
M FIHX| ME 0 0 0 B
A4 FIX| = ME 1,154 0 1,154 2|
A 1,154 0 1,154
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3. AlLt2| 280 2ot &HE 92
(THl: HHarRl)
4. XM 3H (VaR : 99%, 102) 640
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HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 3,319 2,886 433 S|
A TR ME 5,339 0 5,339 L
A 5,339 0 5,339
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3. AlLI2| 0] 2Tt £HF 424
(Ehel: atel)
4. Z|CiEHFH (VaR : 99%, 10%Y) 1,755
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7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
M FIXR| HE 1,660 1,660 0 L
FA FIHx| ME 0 1,660 -1,660 i
A 0 1,660 -1,660
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(SH9l: wael)
4. XM 3H (VaR : 99%, 102) 200
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HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 9,669 10,823 -1,154 S|
A FIHR| dE 64,651 0 64,651 L
A 64,651 0 64,651
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(EHS): wmka)
3. AlLt2| 0] ofst &=HF 5,130
(EH9): el
4. A=A 2Y (VaR : 99%, 10¥) 16,071
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