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1 CPI 100 100,000
CPI
100.0 100,000
1 101.0 100,000 101,000 4,040 1,0000 0.0504
2 102.0 101,000
CP1 100
2 CPI 95 100,000
CPI
100.0 95,000
1 101.0 95,000 101,000 4,040 6,000  0.1057
2 102.0 101,000

100,000-95,000=5,000
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Collateralized Debt Obligations
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Credit Default Swap (







