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3.1
2018 1 1 2018 3 31
A B
161,312.51 161,463,044.60
161,312.51 161,463,044.60
26,673,484.91 12,507,214,198.68
1
2
3
3.2
3.2.1
A
0.9873% 0.0007% 0.3329% 0.0000% | 0.6544% | 0.0007%
1 =
2
B
1.0468% 0.0008% 0.3329% 0.0000% | 0.7139% | 0.0008%
1 =
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LOF

, 2016 11 7

2017 11
28
2012 3
2016 11
11
7
2014 10 16
, 2016 11
7
1
2
4.2
4.3
4.3.1
4.3.2
4.4
1 2
2 3
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2018

1

BP 10 1 3.9%
1 3.98% 3 3.74% 3 SHIBOR 1
4.8% 4.7% 3 4 4.2%
4.5
0.9873%
0.3329% 1.0468%
0.3329%
4.6
85
5.1
%

1 3,680,078,325.90 29.35
3,680,078,325.90 29.35
4,974,057,569.60

2 39.67

3 3,841,343,801.29 30.64

4 43,209,203.49 0.34

5 12,538,688,900.28 100.00

5.2
1 11,157,488,847.23 1.29
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5.3
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29
42
23
120
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5.3.2
% %
1 30 64.90
397
2 30 ( )-60 13.28
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3 60 ( )-90 21.44
397
4 90 ( )-120 0.08
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5 120 ( )-397 -
397
99.70
120
5.4 240
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1

5.5

%

1 229,378,942.05 1.83
2 - -
3 410,059,989.82 3.27

410,059,989.82 3.27
4 - -
5 69,994,987.27 0.56
6 - -
7 2,970,644 ,406.76 23.70
8 - -
9 3,680,078,325.90 29.36
397
10 - -
5.6
)
17
1 111707174 5,000,000 | 498,831,887.28 3.98
CD174
18
2 111806059 3,000,000 | 297,487,966.55 2.37
CD059
3 150207 | 15 07 2,800,000 | 280,009,901.87 2.23
18
4 111891362 2,000,000 | 199,169,320.15 1.59
CD019
17
5 111709453 2,000,000 | 198,856,761.33 1.59
CD453
18
6 111811061 2,000,000 | 198,530,464.70 1.58
CD061
18
7 111809058 2,000,000 | 198,427,962.69 1.58
CDO058
18
8 111817064 2,000,000 | 198,177,936.03 1.58
CD064
18
9 111809074 2,000,000 | 198,126,496.12 1.58
CDO74
17
10 111707301 2,000,000 | 198,068,324.42 1.58
D301

5-7 “« ” “" ”

0.25( )-0.5% 0
0.0259%
0.0058%

0.0127%
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0.25%
0.25%
0.5%
0.5%
5.8
5.9
5.9.1
1.0000
5.9.2
5.9.3
1 -
2 -
3 43,208,202.49
4 1,001.00
5 -
6 -
7 -
8 43,209,203.49
5.94
86
A B

12,864,184.53

11,009,992,821.49

29,031,539.76

33,648,913,283.92

15,222,239.38

32,151,691,906.73

26,673,484.91

12,507,214,198.68
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2018

1

87

1 2018 1 2 17,497.90 0.00
2 2018 1 3 4,386.92 0.00
3 2018 1 4 4,382.79 0.00
4 2018 1 5 4,119.31 0.00
5 2018 1 8 11,056.68 0.00
6 2018 1 9 3,589.83 0.00
7 2018 1 10 3,495.07 0.00
8 2018 1 11 2,683.35 0.00
9 2018 1 12 3,347.13 0.00
10 2018 1 15 9,847.09 0.00
11 2018 1 16 3,308.36 0.00
12 2018 1 17 3,344 .47 0.00
13 2018 1 18 3,375.87 0.00
14 2018 1 17 40,000,000.00 | 40,000,000.00
15 2018 1 19 7,915.80 0.00
16 2018 1 22 24,052.08 0.00
17 2018 1 23 8,118.85 0.00
18 2018 1 24 8,158.45 0.00
19 2018 1 25 8,253.54 0.00
20 2018 1 26 8,362.42 0.00
21 2018 1 29 25,092.51 0.00
22 2018 1 26 -40,000,000.00 | -40,000,000.00
23 2018 1 30 3,596.11 0.00
24 2018 1 31 3,595.71 0.00
25 2018 2 1 3,609.96 0.00
26 2018 2 2 3,693.04 0.00
27 2018 2 5 10,364.22 0.00
28 2018 2 6 3,407.89 0.00
29 2018 2 7 3,399.99 0.00
30 2018 2 8 3,388.62 0.00
31 2018 2 9 3,413.03 0.00
32 2018 2 12 10,121.81 0.00
33 2018 2 12 -30,244,803.72 | -30,244,803.72
34 2018 2 13 -10,121.81 -13,481.66
35 2018 2 27 30,000,000.00 | 30,000,000.00
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2018

1

36 2018 3 1 3,397.68 0.00
37 2018 3 2 3,386.91 0.00
38 2018 3 5 9,999.05 0.00
39 2018 3 6 3,350.02 0.00
40 2018 3 6 -30,016,783.64 | -30,016,783.64
41 2018 3 7 -3,350.02 -6,689.91
-30,041,946.73 | -30,281,758.93
88
8.1 20%
20%
1 | 20180327-20180331 3,000,000,000.00 -13,001,062,831.21 | 23.94%
1
2
2
60 200
5000
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