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4. 2|C2 A2 (VaR : 99%, 102)
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4. A|CHAAIZH (VaR : 99%, 10Y)



HEY : EC{AECHO| LIS OFA|OH(R)

2019-10-24

Hafc & Ojj2=(1)
Ty F4 F4 0 0 0 2
| F=4 F=4 661 0 661 EHLY
M FIR| ag 0 0 0 A9
A F7Hx| 220 9,876 0 9,876 xt9|
A 14,484 3,946 10,537
2. THYNE Ao 2 9] 2YFE
TO1500
H_lll
at
20
0 . L L
2.67% 5.33% 8.00%
-20
(Eh9l: kel
3. AlLt2| 0] 2B £UHE 1
(SHS: ghel)
4. Z|CjEHFH (VaR : 99%, 109) 279
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