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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)

2019-10-25

Hej oy & oi==(1)
M F=4 F=4 o 0 0 L
| F=4 F=4 665 0 665 S|
M FIR| ag 0 2 -2 A9
| FIHK| =l 9,891 0 9,891 x|
Al 14,570 4,014 10,556
2. TPYAE Ao W2 T 2Rx
TO1500
H_lll
ot
20
0 . L \
2.67% 5.33% 8.00%
-20
(29): grel)
3. AlLt2| 0] 2B £UHE 11
(EHS: Hakgl)
4. Z|Cj&H 34 (VaR : 99%, 10Y) 279
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