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7{2lCH & RE o ==(1) 0j &= (2) TEX|M(1-2)
M FIR|F HE 2,055 329 1,726 S|
A FIHR| dE 2,794 0 2,794 L
M3 7153 ME 264 158 105 S|
A 7153 ME 997 0 997 Euj
A 3,791 0 3,791
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4. Z|CjEHFH (VaR : 99%, 10¥) =2
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HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 247 16 230 S|
A FIHR| dE 23,175 0 23,175 L
A 23,175 0 23,175
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3. AlLt2| 0] ofst &=HF 1,848

4. H|TAE A I (VaR : 99%, 102) ==
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HafcH & oi=(1) o = (2) ZX|4(1-2)
M FIR|F HE 164 82 82 S|
A TR ME 82 0 82 L
M3 7153 ME 110 211 -101 S|
A 7153 ME 1,868 0 1,868 Euj
A 1,950 0 1,950

2. PAYE Hejo mE T 2ofix
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3. A|lL}2| o] 2|5t £l F 81
(EHS: wiakel)
4. Z|c{&A 3% (VaR : 99%, 10¥) 299
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