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24 1,560,499 0.5
22 246,016 0.5
22 472,805 1.9
22 10 361,031 10.2
20 13 2,059,938 2.6
24 448,278 7.8
25 23 276,653 0.3
24 29 499,171 1.0
24 29 476,916 0.5
24 29 852,825 2.7
24 20 763,049 4.9
24 11 12 1,177,821 3.9
25 29 339,084 7.1
25 27 2,000,834 3.8
25 11 1,531,798 3.2
22 944,276 5.3
26 15 1,532,890 3.8
24 20 936,433 1.8
25 27 1,705,363 3.7
25 29 319,480 4.3
23 11 11 499,425 3.5
23 11 24 30,670 4.0
22 11 24 106,767 0.1
25 29 103,664 3.0
1.5
26 26
12
Probable Maximum Loss
26 31 73

475
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25 12 31
25
25 12 31
C )
74,425 74,425 | 100.0 1
1,329,870 27,576 26,871 | 97.4 93
11 1,991,568 41,860 41,860 | 100.0  (96.7) 1 an
11 1,047,617 33,338 33,338 | 100.0  (99.0) 1 (31)
35,641 35,581 | 99.8 11
979,040 24,728 24,728 | 100.0 34
1,545,990 33,503 33,503 | 100.0 6
392,403 9,631 8,110 | 84.2 8
906,504 20,538 16,796 | 81.8 11
11 830,705 16,848 16,848 | 100.0 (100.0) 1 (24)
11 810,492 21,423 21,423 | 100.0 (100.0) 1 (19)
u 805,143 16,915 16,915 | 100.0 (100.0) 1 (8)
6,627 6,627 | 100.0 1
16,516 16,516 | 100.0 1
3,440 3,440 | 100.0 1
542,064 14,874 13,887 | 93.4 47
20,426 20,426 | 100.0 1
622,153 16,232 16,232 | 100.0 8
453,016 10,067 9,845 | 97.8 14
12 10,088 10,088 | 100.0  (98.9) 3 (16)
12 17,307 17,307 | 100.0  (99.4) 2 (35)
351,617 5,392 5,392 [ 100.0 7
275,483 4,033 4,033 | 100.0 7
11 12 258,096 7,481 7,481 | 100.0 (84.2) 1 (34)
398,885 11,073 10,759 | 97.2 18
11 280,376 6,166 6,166 | 100.0  (96.3) 1 (6)
191,542 4,999 4,999 | 100.0 4
12 223,508 7,084 7,084 | 100.0 (100.0) 8 19)
176,774 10,458 5,958 [ 57.0 7
185,927 5,258 5,258 | 100.0 6
125,802 3,428 3,428 | 100.0 8
5,991 5,991 | 100.0 1
172,888 4,871 4,871 | 100.0 8
4,577 4,577 | 100.0 1
11 172,259 4,805 4,805 [ 100.0 (100.0) 1 14)
3,298 3,298 | 100.0 2
177,552 5,642 5,642 | 100.0 16
174,154 5,127 4,936 | 96.3 10
189,723 5,332 5,332 | 100.0 8
416,155 7,232 7,232 | 100.0 8
584,249 572,006 | 97.9  (97.3) 369  (631)
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25

25 12 31
C )

873,110 32,021 32,021 | 100.0 17

1,114,215 36,638 36,625 | 100.0 9

818,840 28,330 28,330 | 100.0 3

276,887 8,504 7,653 | 90.0 5

13,762 13,762 | 100.0 1

11 1,121,084 39,837 39,837 | 100.0 (97.5) 1 (16)
644,175 20,047 20,047 | 100.0 9%

11 276,044 12,545 12,545 | 100.0  (93.6) 1 32)
119,663 5,242 5,242 | 100.0 19
432,383 16,825 15,936 | 94.7 64
138,225 6,160 6,160 | 100.0 40
676,648 20,698 19,600 | 94.7 38
100,508 3,455 3,455 | 100.0 13
520,160 22,816 20,499 | 89.8 44
125,589 4,770 4,503 [ 96.3 25

271,648 266,303 | 98.0 (97.4) 376 (422)
316,921 11,396 11,396 | 100.0 13
106,504 5,351 5,351 | 100.0 3
173,636 7,514 7,514 | 100.0 10
275,442 13,267 13,178 | 99.3 50
197,250 10,208 10,193 | 99.9 34
693,035 17,658 16,981 | 96.2 11
259,368 9,873 9,166 | 92.8 23
646,916 21,917 21,339 | 97.4 45
570,756 17,619 17,562 | 99.7 19

11 596,045 25,314 25,314 | 100.0 (98.1) 1 (58)
222,337 11,439 9,643 | 84.3 44
254,822 11,791 10,117 | 85.8 49
477,159 23,230 19,760 | 85.1 50
355,099 14,954 14,492 | 96.9 29
85,960 3,243 2,888 | 89.1 18
139,685 5,567 5,496 | 98.7 32
103,222 3,927 3,794 | 96.6 16
149,986 5,998 4,740 [ 79.0 17
389,906 14,328 14,328 | 100.0 16
184,458 7,931 7,346 | 92.6 17

219,294 210,839 | 96.1 (95.9) 404 (461)
35,852,225 1,075,191 1,049,148 | 97.6 (97.1) | 1,149 (1,514)
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25 12 31

1,000,000 26 31 0.23
1,000,000 26 31 0.23

2,000,000
4,000,000 26 11 28 1.85
10,000,000 27 11 1.54
10,000,000 28 15 1.96
10,000,000 29 27 1.82
10,000,000 30 30 2.42
3,875,000 31 28 2.17
8,000,000 31 30 2.21
10,000,000 35 1.26
3,000,000 26 31 1.83
1,000,000 26 30 1.79
7,000,000 28 1.54
UFJ 15,000,000 31 1.06
15,000,000 32 31 0.78
10,000,000 33 26 0.73
5,000,000 33 30 1.04
4,000,000 26 30 1.79
4,000,000 29 1.01
UFJ 5,000,000 31 0.76
10,000,000 32 28 0.61
7,000,000 32 29 0.96
2,000,000 29 0.70
7,000,000 30 11 30 1.25
10,000,000 34 28 0.86
8,000,000 34 29 1.07
6,000,000 26 28 1.87
1,000,000 26 30 1.83
4,000,000 34 12 30 1.12
10,000,000 35 28 0.98
5,000,000 35 28 0.96
10,000,000 30 1.16
10,000,000 31 12 30 1.13
5,000,000 33 1.18
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5,000,000 26 16 1.73
3,000,000 28 1.81
5,000,000 28 23 1.92
5,000,000 29 19 0.97
7,000,000 30 23 2.13
10,000,000 27 11 1.54
10,000,000 28 30 2.28
3,000,000 26 29 1.89
2,000,000 31 29 0.94
2,000,000 32 13 1.13
2,000,000 33 30 1.23
2,000,000 34 11 1.03
2,000,000 35 12 13 1.05
2,000,000 37 30 1.49
4,000,000 34 30 0.95
10,000,000 35 28 0.98
2,000,000 27 1.44
2,000,000 30 10 19 1.28
2,000,000 31 31 1.34
3,000,000 34 30 0.95
2,000,000 29 1.01
2,000,000 29 30 0.57
4,000,000 29 12 0.54
3,000,000 27 10 30 1.97
1,000,000 29 1.01
3,000,000 31 1.04
3,000,000 28 12 30 0.74
3,000,000 29 1.01
2,000,000 26 11 2.12
1,000,000 26 12 15 1.73
1,000,000 27 31 1.96
1,000,000 32 29 0.96
1,000,000 33 1.00
1,000,000 26 10 31 1.96
2,000,000 27 1.64
1,000,000 31 29 0.94
1,000,000 32 10 0.71
2,000,000 29 0.66
2,000,000 29 30 0.57
1,000,000 30 27 0.50
2,000,000 26 29 1.74
2,000,000 28 25 0.98
1,000,000 32 29 0.96
5,000,000 32 30 0.72
2,000,000 26 26 1.75
1,000,000 27 30 1.76
1,000,000 32 12 0.64
3,000,000 34 27 1.28
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1,000,000 29 0.92
1,000,000 31 1.09
1,000,000 32 1.11
1,000,000 29 0.66
1,000,000 32 27 0.56
1,000,000 30 31 0.69
1,000,000 27 12 28 0.35
1,000,000 26 30 1.90
1,000,000 37 30 1.53
375,875,000 - - -
+ 377,875,000 - - -
125 2,625
250 5,250
25 12 31
10,000,000 30 12 2.00
10,000,000 27 11 1.85
10,000,000 26 23 1.74
10 10,000,000 29 24 2.04
11 10,000,000 27 28 1.23
12 10,000,000 28 15 0.64
13 10,000,000 35 26 1.17
70,000,000
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25 12 31
13 16 200 200 100 100 )
13 23 197,600 197,800 98,800 98,900 )
13 82,900 280,700 49,999 148,899 )
16 14 80,000 360,700 58,838 207,737 )
16 11 4,000 364,700 2,941 210,678 )
17 10 58,000 422,700 51,491 262,170 )
18 16 80,000 502,700 79,040 341,210 )
18 29 5,300 508,000 5,236 346,446 )
20 31,800 539,800 37,158 383,605 )
20 2,200 542,000 2,570 386,175 10)
23 26 34,000 576,000 26,957 413,132 11)
23 22 2,500 578,500 1,982 415,114 12)
24 25 30,000 608,500 18,172 433,287 13)
24 21 4,500 613,000 2,725 436,013 14)
25 23 74,000 687,000 63,973 499,986 15
25 31 5,000 692,000 4,322 504,308 16
500,000
500,000 22
625,000 603,125
759,500 735,475
735,475
916,300 887,782
1,019,200 988,000
988,000
1,205,400 1,168,500
10 1,168,500
11 818,025 792,855
12 792,855
13 624,975 605,745
14 605,745
15 891,800 864,500
16 864,500
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