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42,691,599
1,644,930,181

316,827
388,458
2,812,853
3,171,703
238,753
773,411

259,212
403,425
3,412,534
1,629,112
299,202
783,514

1,138,282,426  1,138,282,426
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33,297,793 33,297,793
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3,649,847 3,649,847
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321,264 321,264
324,984 324,984
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() WA el AR IS R R &
R B A m?fflﬁ‘f} l’é. K2

v
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FoIs- Koo vmf 2 2 B F L3 A f VRED FTHA BN
AFKBEN R ARBF ST R EL A BT RAT

101 # 9 7 30 p

TR £ ST &3+ ok BB Bz ks
it L ERE &
7oA
ST B ERBI R ERT A
LEPHERTA
fERF $2,063,066  $1,027,164  $1,035,902 $-
Hw 13,199,843 - 13,199,843 -
AN ERT A
LERTF 9,540,115 9,540,115 - -
fERF 48,577,356 12,639,882 35,937,474 -
His 1,131,226 1,131,226 - -
W gmy A
REED 2 FE RRT 453,748,431 - 453,748,431 -
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(B3 73 3LP b 2 o0 B A 5 H )

AEEF FHRA N EE SR % 0 bk E(Value at Risk) 2 27 - f2-
R FPEFRFE LB R ERLTEG L AR S AF
FIHRFeR k2 AL > ARG 2 EmP - E2
g A # R 0 X Be#RiE (Historical Simulation)fs & b *& & > 3 %
A5 99% - TAGETAGTARE SZ b 'GE > A GERY - X PF
BAEA £ 99% R R AT B A e B gE TV LaE- X
PRk B e 99% 0 R BRK AP 2 AP &b R E R 100 X ¢
FLREGd T EY R BB A AREL I L AT LFHIFRGE
LT B M F]F 2 b MR EAR

AIAR-0O-#&#4 72 =-L0p

W Hh & T =l BB BT
S $599,220 $876,417 $339,069
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5w % 127,067 167,960 60,704
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TR - AR A FERHE o FHRETIRTRAS SIS "
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101 #9 % 30 p
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B E 1% 3,079

pE=E 1% 1,881

E A E 1% (488,114)

5 R e aR B 7 M(F £)TH L 1bp (19,230)
7 F W HGE )T A A 1bp (3%)

| d A(p DT A 1bp (1)
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47
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A B 2,289,619  4.6560 10,660,466 454,026 47779 2,169,291
5 179,079  30.6492 5,488,628 189,145  29.7235 5,622,051
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FEFEF
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SIS $2,147,511  $7,259,388  $4,012,961 $(1,723,261) $11,696,599
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FAEIR FAEIR FAEIR R = 3
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