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;= Ao Halse Oi==(1) HH=(2) SZXIH(1-2) .}
a7 ZFIoHX 2 dg 0 0 0 ZU
b ZFIoHX 2 dg 1,538 0 1,538 ZU
B 1,538 0 1,538 U

2, MMAE Helol @E 2| &A1=

36331

100 /
g ‘ i ‘ i |
-100 |50 _SASTTIET Q00 26k 53R G0N

-200
-300
-400
-500

3. NU2IQE0 o/t oS (o woa)
EASQUHMAAT(E) 123
4. HCHIZQSY (VaR: 99%, 108) (e o
EQASAMANT(Z) 106
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