




Скорость досрочных погашений портфеля, CPR

Облигация 0% 5% 10% 15% 20% 25% 30%

P-1 [4,36] [0,70] [0,70] [0,70] [0,70] [0,70] [0,70]

P-2 [7,61] [2,97] [2,97] [2,97] [2,97] [2,97] [2,79]

P-3 [8,16] [5,06] [5,06] [5,06] [5,06] [5,06] [4,50]

C [7,28] [6,48] [4,48] [3,14] [2,21] [1,53] [1,16]

Б [2,16] [2,79] [3,11] [3,42] [3,64] [3,73] [3,76]
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