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1,919,472,658.68 c 1,780,807,243.71
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3,700,279,902.39
A 338,914.20
C 242,688.73 581,602.93
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1.100 360,750.36
2 100,000 C
C 1.060
=100,000/1.060=94,339.62
100,000 C C
1.060 94,339.62
2
A
C 30
30
A C
0
A 1 1 2 00.-015/‘[’14)
2 0
C 30 0.3%
30 0
3 6 1,000 A

0.1% 1.100

50




1,000x 1.100 1,100
1,100x 0.1%=1.10
1,100 1.1 1,098.90

6 1,000
1.100 1,098.90
4 10,000 C 15
C 1.250 0.3%

=10,000x 1.250=12,500
12,500% 0.3%=37.50
=12,500 37.50 12,462.50

10,000 C 15
C 1.250
12,462.50
3
25%
4
3
1
2 T T 1
T 2

51



10%

10%

20

52



53



T+1 T+2



55



20%

80%
80%

5%

56

3%



57



58



ABS MBS

59



40%x +60%x

A W N

60



61




1 N M < W

62



1)
2

3)
10

(4)

()

(6)
10

()

(8
10

)

(10)

80%

20%

10
BBB ( BBB)

63

10

0.5
10

80%

20



(11)

(12)

2015 3 31

2015

1

10




%

1 1,494,873.77 4.51
1,494,873.77 4.51
2 28,029,422.90 84.64
28,029,422.90 84.64
3 - _
4 - -
5 - -
6 2,964,170.45 8.95
7 626,147.33 1.89
8 33,114,614.45 100.00
(%)
A - -
B - -
C 740,066.47 2.27
D - -
E - -
F - -
G 160,008.00 0.49
H - -
l - -
J 533,079.30 1.63
K - -
L 61,720.00 0.19
M - -
N — -_—
O -_— —
P - -
Q - -
R - -
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1,494,873.77 4.58

65




%
1 000625 16,100 371,749.00 1.14
2 000528 27,303 368,317.47 1.13
3 601601 10,787 365,679.30 1.12
4 000776 6,000 167,400.00 0.51
5 601872 23,600 160,008.00 0.49
6 603729 1,000 61,720.00 0.19
%
1 2,617,500.00 8.03
2 - -
3 - -
4 23,339,474.00 71.57
5 - -
6 - -
7 2,072,448.90 6.36
8 - -
9 28,029,422.90 85.95
%
1 112172 13 35,000 3,480,750.00 10.67
2 112077 12 30,000 3,067,800.00 9.41
3 124279 13 30,000 2,997,600.00 9.19
4 010107 21 25,000 2,617,500.00 8.03
5 122204 12 25,000 2,528,750.00 7.75
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4 574,788.15
5 38,974.32
6 -
7 -
8 -
9 626,147.33
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) %
1 110019 976,304.70 2.99
2 110012 289,620.60 0.89
5
) %
1 000625 371,749.00 1.14
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A
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2012 -5.89% 4.82% -10.71%

2013 -2.23% -0.24% -1.99%

2014 39.70 10.54% 29.16%

2015 1

6.21% 1.38% 4_.83%
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2011 12 6

36.80% 17.74% 19.06%
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