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Instrumen Hak Opsi

Instrumen Pendekatan Pendekatan Pendekatan
Risiko Selain Hak Opsi Sederhana Delta Plus Skenario
(Simplefed Approach) (Delta Plus Approach) (Scenario Approach)
a
Risiko Suku Bunga 8.922,04 = & _
Risiko Nilai Tukar - - - =
Sekuritisasi - = 5 E
Total 8.922,04 - - i




