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HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 3,514 1,464 2,050 S|
A FIHR| dE 14,056 0 14,056 L
M3 7153 HE 0 0 0 S|
A | dE 17,750 325 17,425 L
A 31,805 325 31,480
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HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE (] 1,640 -1,640 S|
A FIHR| dE 65,593 117 65,476 L
A 65,593 117 65,476
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4. A=A 2Y (VaR : 99%, 10¥) 11,744
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HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 1,171 1,171 0 S|
A FIHR| dE 18,155 0 18,155 L
M3 7153 HE 0 0 0 S|
A 7153 ME 10,649 0 10,649 Euj
A 28,804 0 28,804
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