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*90%+ 300
*10%
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005144 005145
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83
3.1
2018 1 1 2018 3 31
A C
1 -2,536,104.93 -764,512.35
2 -2,335,210.92 -621,266.64
3 -0.0456 -0.0236
4 967,493.86 21,557,660.75
5 0.9804 0.9741
1
2
3 2017 11 28
3.2
3.2.1
A
-2.33% 0.53% 0.76% 0.11% -3.09% 0.42%
C
-2.92% 0.52% 0.76% 0.11% -3.68% 0.41%
1 = *90%+ 300 *10%
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AAA
3 AR AAA Sbp 5 AA  AAA 12bp
4.5
A 0.9804 0.9804
-2.33% 0.76% c 0.9741
0.9741 -2.92% 0.76%
4.6
85
5.1
%

1 4,040,680.00 11.97

4,040,680.00 11.97

9,049,528.12 26.80

9,049,528.12 26.80

4 - -
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15,499,221.18 45.90
5,176,105.03 15.33
33,765,534.33 100.00
5.2
5.2.1
*
A - -
B - -
C 3,265,730.00 14.50
D - -
E - -
E - -
G - -
H - -
I 774,950.00 3.44
J - -
K - -
L - -
M - -
N - -
0 - -
p - -
Q - -
R - -
S - -
4,040,680.00 17.94
5.2.2
5.3
1 002215 140,000 1,100,400.00 4.89
2 300252 50,000 793,500.00 3.52
3 600718 30,000 434,700.00 1.93
4 300088 50,000 376,500.00 1.67
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5 603517 10,000 346,000.00 1.54

6 300302 25,000 340,250.00 1.51

7 600525 15,000 267,300.00 1.19

8 600038 4,000 193,400.00 0.86

9 600967 13,000 188,630.00 0.84
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1 - -

2 - -
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10 9,049,528.12 40.18
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3 -
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5 -
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7 -
8 -
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)
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986,872.28 22,130,759.30
1
2
87
7.1
7.2
88
8.1 20%
20%
1 | 20180101-20180103 | 80,003,500.00 80,003,500.00 0.00 0%
2 | 20180103-20180308 | 29,999,000.00 29,999,000.00 0.00 0%
3 | 20180103-20180328 | 29,999,000.00 29,999,000.00 0.00 0%
4 | 20180105-20180331 | 19,946,145.41 -119,946,145.41 | 86%
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