57.48%

42 .41%




(CP2)
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(CP2)

60

0.6%
2.0%
0.03%
0.25%

60

365
9967.12x -29.000,000 ;4 934 949

10,000
:299 20,000,000 _
10,000-9,967.12 20,000 =65:760
20,000,000 0.6%x =<k =19,726
60 _
20,000,000% 0.03%x -5 =086

20,000,000% 0.25%x g%% =8,219

1-2.0%

x 10,000=9,967.12

20,000,000-65,760-19,726-986-8,219
19,905,309
= + + =28,931

25
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R WS

)

Sale Agreement )

RP (

Repurchase Agreement )

2000

=20,000,000x  1+1.25%x 80%x 30/365
=20,061,438-20,000,000=16,438 ( )

] RP

2000

RP
(
RS ( Re-
RP
1.25%
=20,061,438
0.90%

=20,000,000x  1+0.90%x 30/365 =20,014,794

= 20,014,794-20,000,000=14,794( )

20%

RP )
WTO

( Fixed Income

( Market Maker )



