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Capital
Interest rate risk in banking book

＜Error＞
14/3 change 13/3

Total interest rate risk 11.8 (58.3) 70.2
Outlier ratio 1.96% (10.48%) 12.44%

＜Correct＞
14/3 change 13/3

Total interest rate risk 12.5 (57.6) 70.2
Outlier ratio 2.07% (10.37%) 12.44%


