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T Hefich & Hlqd O 3=(1) H=(2) =EX|M(1-2) Clin ]
o FIx| 2g 0 0 0 EHQ|
A FIhx| 5= Agh 8,938 0 8,938 EkQ|
A 14,977 6,039 8,938

2. THYNE Ao BE 87| 2YTE

T01500
H_I‘I
ot
20
0 L L L
2.67% 5.33% 8.00%
=20
(Thel: 1 atgl)
3. AlLt2| 2 Hof of3t 2oHE 594
(5Fg: ural)
4. XA 3 (VaR : 99%, 10Y) 1,379



