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DB O 7 L — L7 =V 2 RELE L, ZOD
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BHWZIET L0 EBHEELR RV FTT (v
TA VI TEDLIFTEL, JO0AR—Z T TDORIT
ELPRDSNTWEIDIFTT), £, Fiteh R
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H?»99%VaR # & H L. 1M D YRk % HH A
ZHETREEIE FNE TH, FHLEHEITIR, 2
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DLEDSFELE BRI OB EIC 2 D 328, 226D
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*11) EHUERGCHITDHTBEIEE. ORI ICHRIERPZDINEDEAN TEENTENS, CORHIDOVRELDERER (S, = U LT iHlE
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T, ZONy YD, KBEEOGEEER] (<RI
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1 Standard Initial Margin Model
(SIMM) &F

4.1 SIMMHBRAVLSNSER

BORDME Y . FFLEHENC BT 2 L eIEEHL4: % B
29 27T, AN 10 HMD99% t 2 +Y )L VaR
PHOONET, 2070, fIZIEHEDT—F 2%
FEEIE LT, 207 =% ZHTEAR Y AL VaR
ZETHET 5 E W) OB —LTT, bolb, HHEMNIC
&, VaRMH 4%z BT 2 EREEDO 5 N R E T
EnHy ., ZOHEBIESHNTHET, TD)
13X ISDA @ Standard Initial Margin Model (SIMM)
LIFENTE D, ZOFHEEAN—E BB T 2
59 A7 B OEENT R EBEIC R >TOuET,
AFITIZZ 2H 6 SIMMIZOWLT I L i 5 iz 3t
ZLTWEET,

— BOX 1 ISDAZRWICSHIFSHTO I \
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FHELCVLET, COTOMIVICHET S EICKD, LIBORBITOTOLERAZMEICED S TRKHEINT
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SRR NSIMM L W) i~ D7 L —2 7 — 7 %2 [
W52 ET, BHIN ALK E LR E
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Ji. SIMM %z il auXFER ISl B ice 2 Y AL
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