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3. (2018 12 31 )

Mark Senior 23 | $258 billion | -
Wiseman Managing ( - 2016
Director ) |- 2005 ~ 2016 Canada Pension Plan Investment Board
- Queen’s University , University of Toronto MBA
[ ]
BGF : , .
' , , A
Rich Kushel |Senior 31 | $462 billion | -
Managing ( - 1991
Director - 1988
) |- 1988
[ ]
BGF : ) , ESG
Rick Rieder |Managing 31 | $796 billion | - Clo
Director ( - R3 Capital Partners CEO
) |- Borrowing Committee
- 1983 Emory , 1987
MBA
[ ]
BGF
BGF ) , ,
Thomas Managing 28 | $449 billion | - Cash Management Business
Callahan Director (Cash - 2013 New York Stock Exchange Liffe CEO
) |- Bank of America Merrill Lynch
- 1991 Harvard University
[ Cash Management Business |
BGF
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. MiFID 1l “ (dark pools)”
(price discovery)

2
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(2018 8 31 )
3
1 16.66% 2
2 13.32% 3
3 20.72% 2
4 17.13% 2
5 13.86% 3
6 13.66% 3
7 12.90% 3
8 13.90% 3
9 7.16% 4
10 11.98% 3
11 9.50% 4
12 12.02% 3
13 13.77% 3
14 15.00% 3
15 18.77% 2
16 19.23% 2
17 23.53% 2
18 13.53% 3
19 14.35% 3
20 ESG 7.35% 4
21 11.87% 3
22 13.51% 3
23 12.18% 3
24 13.54% 3
25 12.63% 3
26 21.18% 2
27 18.01% 2
28 31.95% 1
29 13.70% 3
30 28.65% 1
31 16.67% 2
32 3.13% 5
33 2.12% 5
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34 5.46% 4
35 257% 5
36 1.50% 5
37 2.58% 5
38 4.82% 5
39 10.77% 3
40 5.37% 4
41 2.46% 5
42 2.27% 5
43 2.19% 5
44 0.66% 5
45 0.08% 6
46 0.75% 5
47 20.69% 2
48 13.23% 3
49 19.17% 2
50 13.34% 3
51 15.67% 2
52 15.27% 2
53 12.90% 3
54 10.34% 3
55 4.05% 5
56 2.84% 5
57 3.31% 5
58 14.21% 3
59 15.81% 2
60 2.07% 5
61 - 2
62 - 2
63 - 4
64 473 5
65 12.18 3
66 - 2
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VaR

VaR
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VaR

“Value at Risk” (“VaR”)

VaR
VaR

VaR
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