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T Hefich & Hlqd O 3=(1) = (2) =EX|M(1-2) i
o FIx| 28 0 37 -37 EHQ|
A FIhx| 5= Agh 9,150 0 9,150 EkQ|
A 15,239 6,090 9,150

2. THYNE Ao BE 87| 2YTE
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-20
(THel: Hatg)
3. ALIZ| 20|l o3t &jHE G
(THel: Hat3)
4. =42 H (VaR : 99%, 10Y) 1,418



