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AW, EFNRR AR I LT & A TN s H RE e Ja e Or i I e s 21 300 H 2
—EE A BUR 557 10 BB & THAMR T 2R B E ) 5%. RN, REeAZ b
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1 B BRI A A RN B (Value-at-Risk, fAiFR VaR) K& . VaR F57E— 52 (1%
FACET CEERD , K@l BUE SR A 7 AR RN E 1 — BUR TR] Y 1 R etk o
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AREFJE, RIS B DL A R R

9.4 FHEPRH

1. HAEFR

G 4% 0F 2 RBAIE DL BR A«

(1) ARHELR G KR N 5 AR S R L SRS M E R EL IS EIZE 80%
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FEA BRI 2
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A Fe ] DUAR R Jeit N AT R AT SRV AN . BORA B AR 0 e AT R R Rl e .
ALIE . frk eSS AL RE MY 55 AR UE A Ja 28 BN AT DLAEAN SRR
Foe S R 5 58 S MR XS A 465 i 5 /47 1) KBS O R B2 N, 2 5 B gl 55 DL i ik
Il A ] PR ANV ST, USRS R AT MR B RN AR S SRR
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BN, AR SEE . IR SE B AR A Bl S8 ST AT
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12 BHA SRS E

12.1 FHARESRFERRTZIEFRRIT EEREL T HIE R ER LR
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