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% %
13,560 | 44.31 | 2,279.90 | 11,280.10 | 36.86
STAR BOARD LIMITED 7,910 | 25.85 0 7,910 | 25.85
452 1.48 48.08 403.92 1.32
452 1.48 48.08 403.92 1.32
226 0.74 24.04 201.96 0.66
22,600 | 73.86 2,400 20,200 | 66.01
4
R
11,280.10 R+12
STAR BOARD LIMITED 7,910 R+12
403.92 R+12
403.92 R+12
201.96 R+12

5%

STAR BOARD LIMITED ,

12

12 5% 10%
5
226,000,000 | -226,000,000 0
226,000,000 | -226,000,000 0
0 +202,000,000 | 202,000,000
0 +202,000,000 | 202,000,000
A 80,000,000 | +24,000,000 | 104,000,000




80,000,000 [ +24,000,000 | 104,000,000
306,000,000 0 | 306,000,000
R
P
10 X
Liquidity Haircut C
PxC=PxX (R-P) =X C+ 1 C
L-VaR
Liquidity Haircut 22.32%
10 2.87
10
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5
22,600 73.86%
135,600,000 44 .31%
STAR BOARD LIMITED 79,100,000 25.85%
4,520,000 1.48%
4,520,000 1.48%
2,260,000 0.74%
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