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-5.33% -6,437 -6,437 -6,437 -6,437 -6,437 -6,437 -6,437
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0.00
0.00
— 0.00
&l
;—r' 0.00 T T T T T T 1
ol 0.00 245.63 491.25 736.88 1,228.13 1,473.75 1,719.38 1,965.00
W 600
0.00
0.00
0.00 -
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KR4A01690002 2026-09 ZAL|200K| =M 535
7|Z=ApLte| HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -535 -535 -535 -535 -535 -535 -535
-5.33% -357 -357 -357 -357 -357 -357 -357
-2.67% -178 -178 -178 -178 -178 -178 -178
0% 0 0 0 0 0 0 0
2.67% 178 178 178 178 178 178 178
5.33% 357 357 357 357 357 357 357
8.00% 535 535 535 535 535 535 535
KR4A11690000 2026-09 ™AW EM = 1,104
7| =Rt HE




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,104 -1.104 -1,104 -1.104 -1,104 -1,104 -1,104
-5.33% -736 -736 -736 -736 -736 -736 -736
-2.67% -368 -368 -368 -368 -368 -368 -368
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2.67% 23 23 23 23 23 23 23
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-5.33% -563 -563 -563 -563 -563 -563 -563
-2.67% -282 -282 -282 -282 -282 -282 -282
0% 0 0 0 0 0 0 0
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0.00
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0.26
0.19
0.13
— 0.6
&l
T 500 : ‘ : J
ol 0.00 128,250.00 756,500.00 384,750.00 513,000.00
W 006
-0.13
-0.19
0.26 -
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KR4A14680008-2026-08 KT7HHME
0.05
0.04
0.03
— 001
ol
o 500 : ‘ : ‘
ol 0.00 26,350.00 52,700.00 79,050.00 105,400.00
WM 01
-0.03
-0.04
-0.05 -
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3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
KR4A01690002 2026-09 ZAL|200K| =M 185
7|Z=ApLte| HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -185 -185 -185 -185 -185 -185 -185
-5.33% -124 -124 -124 -124 -124 -124 -124
-2.67% -62 -62 -62 -62 -62 -62 -62
0% 0 0 0 0 0 0 0
2.67% 62 62 62 62 62 62 62
5.33% 124 124 124 124 124 124 124
8.00% 185 185 185 185 185 185 185
KR4A05690008 2026-09 O|L|ZAAL200 M= 29

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -29 -29 -29 -29 -29 -29 -29
-5.33% -19 -19 -19 -19 -19 -19 -19
-2.67% -10 -10 -10 -10 -10 -10 -10

0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 19 19 19 19 19 19 19
8.00% 29 29 29 29 29 29 29

KR4A11690000 2026-09 &f dTANEM = 8
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3 -3

0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3 3
5.33% 5 5 5 5 5 5 5
8.00% 8 8 8 8 8 8 8

KR4A14680008 2026-08 KT/HE M= 5
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2 -2

0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5

4. IPEEEQ| Z|CHEMO Y FH(VaR : 99%HE|FE,10U7|F) (CH:akR)
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<'IJ 0.00
0.00
0.00
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3. A L2l &l X HF (x| &40 A SH) (GE R L))
SWCSI50000 CSI 500 NET TOTAL RETURN INDEX 260617(D| 444
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HCQ6-HSCEI Futures Aug26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 2,133.75 4,267.50 6,401.25 8,535.00 10,668.75  12,802.50  14,936.25 17,070.00

0.00

0.00

-0.01

-0.01
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KR4B0168A693-T A 1| 200 C 202608 1,170.0

0.00

0.00

0.00

0.00

0.00

292.50 585.00 877.50 1,170.00 1,462.50 1,755.00 2,047.50

2,340.00

0.00

0.00

0.00

0.00 -
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KR4C0168A683-T A 1| 200 P 202608 1,167.5

0.00

0.00

0.00

0.00

0.00

291.88 583.75 875.63 1,167.50 1,459.38 1,751.25 2,043.13

2,335.00

0.00

0.00

0.00

0.00 -



0.00

KR4C0168A691-T A I|200 P 202608 1,170.0

0.00

0.00

0.00

0.00

0.00

.00

292.50

585.00

877.50

1,170.00

1,462.50

1,755.00

2,047.50

2,340.00

0.00

0.00

0.00 -

3. MLIE|E £ A ZHF (L0 H=H) THelE 2hR)
KR4B0168A693 T AT|200 C 202608 1,170.0 2,491

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,491 -2,491 -2,491 -2,491 -2,491 -2,491 -2,491
-5.33% -1,661 -1,661 -1,661 -1,661 -1,661 -1,661 -1,661
-2.67% -830 -830 -830 -830 -830 -830 -830
0% 0 0 0 0 0 0 0
2.67% 830 830 830 830 830 830 829
5.33% 1,661 1,661 1,660 1,659 1,658 1,656 1,652
8.00% 2,489 2,486 2,481 2,475 2,466 2,456 2,444
KR4C0168A683 T AII200 P 202608 1,167.5 309

7| =Xl BE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -309 -309 -309 -309 -309 -309 -309
-5.33% -206 -206 -206 -206 -206 -206 -206
-2.67% -103 -103 -103 -103 -103 -103 -103
0% 0 0 0 0 0 0 0
2.67% 103 103 103 103 103 103 103
5.33% 206 206 206 206 205 205 205
8.00% 308 308 307 306 305 304 302
KR4C0168A691 T AT|200 P 202608 1,170.0 247

7| =Xl BiE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -247 -247 -247 -247 -247 -247 -247
-5.33% -165 -165 -165 -165 -165 -165 -165
-2.67% -82 -82 -82 -82 -82 -82 -82
0% 0 0 0 0 0 0 0
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KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

258.83 517.65 776.48 1,035.30 1,294.13 1,552.95 1,811.78

2,070.60

0.00

0.00

0.00

0.00 -
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KR4A05690008-2026-09 O|L| 2 A 1i|200 ME

0.00

0.00

0.00

0.00

0.00

258.83 517.65 776.48 1,035.30 1,294.13 1,552.95 1,811.78

2,070.60

0.00

0.00

0.00

0.00 -



0.26

0.19

0.13

0.06

0.00

-0.06

-0.13

-0.19

-0.26

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.40

0.30

0.20

0.10

0.00

-0.10

-0.20

-0.30

-0.40

KR4A11690000-2026-09 A X7 HM S

/

/

/

/

.00 128,250.00 /4'00.00 384,750.00

1

513,000.00

/

/
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KR4A14680008-2026-08 KTZHE M E

/

/

/

/

105,400.00

.00 26,350.00 /4(')0.00 79,050.00
7t
KR4A1Q680004-2026-08 M| O] Z| X7/ E M E

/

/

/

/

.00 197,500.00 /{,0'00.00 592,500.00

1

790,000.00




KR4A39680009-2026-08 HD BH=+ Z= A1 5| 7| '

0.38 /

0.29 /

0.19 /
— 0.10
-nl-J /
=
f,, 0.00 . ; .
Or 0.00 190,750.00 /@'00.00 572,250.00 763,000.00
A 10 /

-0.19 /

-0.29

-0.38

7t
KR4A40680006-2026-08 StLIZ S8 X|FIHEME

0.13 /

0.10 /

0.06 /
— 0.03
z /
=]
:v 0.00 . )
Or 0.00 64,150.00 MO0.00 192,450.00 256,600.00
A 03 /

-0.06 /

-0.10

-0.13

7t
KR4AB0680002-2026-08 LG EHA/WEME

0.01 /

0.01 /

0.01 /
= 0.00
o /
=
f_. 0.00 . . . . ; ; ,
Or 0.00 3,735.00 7,470.00 11,2%0.00 18,675.00 22,410.00 26,145.00 29,880.00
4 0.00 /

-0.01 /

-0.01

-0.01



KR4ACB680007-2026-08 $3I& S MI|HME
0.04
0.03
0.02
— 0.01
3]
ir‘ 0.00 T T T T T T T 1
Bl' 0.00 8,962.50 17,925.00 26,887.50 35,850.00 44,812.50 53,775.00 62,737.50 71,700.00
'(“ -0.01
-0.02
-0.03
-0.04 -
74
3. ALE| 2 &0l xH T (x| &40 A S H) (THR|: TR
KR4A01690002 2026-09 DA I200X| =M E 62
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -62 -62 -62 -62 -62 -62 -62
-5.33% -41 -41 -41 -41 -41 -41 -41
-2.67% -21 -21 -21 -21 -21 -21 -21
0% 0 0 0 0 0 0 0
2.67% 21 21 21 21 21 21 21
5.33% 41 41 41 41 41 41 41
8.00% 62 62 62 62 62 62 62
KR4A05690008 2026-09 OJL|RAI200 M= 4
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4
KR4A11690000 2026-09 AHEMXINE M Z 4
7| ZEXtato| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0




2.67% 1 1 1 1 1 1 1
5.33% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4

KR4A14680008 2026-08 KT/HE M= 5
7| Z=Xtte] HEY

A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2 -2

0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5

KR4A1Q680004 2026-08 Of O| | Y7HHM = 4
7| =Xl HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1 -1

0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4

KR4A39680009 2026-08 HDSt=E Z MY /NEM = 5
Z el Bls

7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2 -2

0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5

KR4A40680006 2026-08 StLtEAIFHE M= 13
Z el Bls

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -13 -13 -13 -13 -13 -13 -13
-5.33% -9 -9 -9 -9 -9 -9 -9
-2.67% -4 -4 -4 -4 -4 -4 -4

0% 0 0 0 0 0 0 0
2.67% 4 4 4
5.33% 9 9 9 9 9 9 9
8.00% 13 13 13 13 13 13 13

KR4AB0680002 2026-08 LGREZHANEM = 2
7| = XAt HE Y




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2 -2 -2 -2 -2 -2 -2
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% -1 -1 -1 -1 -1 -1 -1

0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 1 1 1 1 1 1 1
8.00% 2 2 2 2 2 2 2

KR4ACB680007 2026-08 StetE R M/ EM = 1
7|x=XHAte| HEH

74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% 0 0 0 0 0 0 0

0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1

4, GPAME| x| Cf&Mo 22U (VaR : 99%MEIFF, 102U 7|F) (T4 DER)
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2108840618ID-ICE GLOBAL CARBON FUTURES INDEX 260630(

0.00

0.00

0.00

0.00

0.00

0.24 0.47 0.71 0.94 1.18 1.41 1.65

1.88

0.00

0.00

0.00

0.00 -
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2108841218ID-ICE Global Carbon Futures Index(ER) (|

0.00

0.00

0.00

0.00

0.00

0.24 0.48 0.72 0.96 1.20 1.44 1.68

1.92

0.00

0.00

0.00

0.00 -
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3. AlLE| 28 EYFTHSEIHELHLSA)
FXW213G7XI KRW/EUR 31-08-26E
MOZ26 ECX EMISSION Dec26

4, TP AEO| ZCf&=A 03U (VaR : 99%LE|FF,1027|F)

SAY  2026-08-13
712 2026-08-12
SOL S HEIAH|EHMESKPEEH
1. A=A
Hefchd  AHeied
_EI.
Al E3} ME 0 0 0/ &2
A 5,331 0 5,331
A E3} ME 0 2,564 -2,564 | %2
2. TN He| &=
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
— 0.00
&
ir- 0.00
BF 0.00 20.61 41.22 61.83 82.44 103.05 123.66 144.27 164.88
4“ 0.00
0.00
0.00
0.00
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Hefoh
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3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
SWSTAROOO(STAR 50 INDEX (NTR) 251218(NH) 28
SWSTAROOO(STAR 50 INDEX (NTR) 260714(D0|2H) 162
SWSTAROOO(STAR 50 INDEX (NTR) 260715(H 2| %) 145
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KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

258.83 517.65 776.48 1,035.30 1,294.13 1,552.95

1,811.78

2,070.60

0.00

0.00

0.00

0.00 -
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-0.30
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KR4AOK680001-2026-08 M YA ZI|EHME

.00

596,500.00 %,193,000.00 1,789,500.00

2,386,000.00
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KR4A11690000-2026-09 A X7 HM S

/

/

/

/

.00 128,250.00 /4'00.00 384,750.00

1

513,000.00
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KR4A14680008-2026-08 KTZHE M E

/

/

/

/

105,400.00

.00 26,350.00 /4(')0.00 79,050.00
7t
KR4A1Q680004-2026-08 M| O] Z| X7/ E M E

/

/

/

/

.00 197,500.00 /{,0'00.00 592,500.00

1

790,000.00




KR4AB0680002-2026-08 LG EE{AEME

0.01
0.01
0.01
— 0.00
3]
;i 0.00 T T ¢
6l' 0.00 3,735.00 7,470.00 11,205.00 14,940.00 18,675.00 22,410.00 26,145.00 29,880.00
4“ 0.00
-0.01
-0.01
-0.01 -
74
KR4ACF690002-2026-09 77} 27| EME
0.04 -
0.03
0.02
— 0.01
3]
;—r' 0.00 T T T T T T T 1
SI' 0.00 9,862.50 19,725.00 29,587.50 39,450.00 49,312.50 59,175.00 69,037.50 78,900.00
<lIJ -0.01
-0.02
-0.03
-0.04
74
3. AlLI2|E &l HF (X C =40 Hd=H) (THREH TR
KR4A01690002 2026-09 LA L200K| =M= 1,791
7| Z=X4Ee| =
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,791 -1,791 -1,791 -1,791 -1,791 -1,791 -1,791
-5.33% -1,194 -1,194 -1,194 -1,194 -1,194 -1,194 -1,194
-2.67% -597 -597 -597 -597 -597 -597 -597
0% 0 0 0 0 0 0 0
2.67% 597 597 597 597 597 597 597
5.33% 1,194 1,194 1,194 1,194 1,194 1,194 1,194
8.00% 1,791 1,791 1,791 1,791 1,791 1,791 1,791
KR4A0K680001 2026-08 MAAMEINHME 30
7| Z&X4te| HEd




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -30 -30 -30 -30 -30 -30 -30
-5.33% -20 -20 -20 -20 -20 -20 -20
-2.67% -10 -10 -10 -10 -10 -10 -10

0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 20 20 20 20 20 20 20
8.00% 30 30 30 30 30 30 30

KR4A11690000 2026-09 &f dTANEM = 303
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -303 -303 -303 -303 -303 -303 -303
-5.33% -202 -202 -202 -202 -202 -202 -202
-2.67% -101 -101 -101 -101 -101 -101 -101

0% 0 0 0 0 0 0 0
2.67% 101 101 101 101 101 101 101
5.33% 202 202 202 202 202 202 202
8.00% 303 303 303 303 303 303 303

KR4A14680008 2026-08 KT/HE M= 6
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-5.33% -4 -4 -4 -4 -4 -4 -4
-2.67% -2 -2 -2 -2 -2 -2 -2

0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6

KR4A1Q680004 2026-08 Of O| I U7HHM = 57
7| BXHte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -57 -57 -57 -57 -57 -57 -57
-5.33% -38 -38 -38 -38 -38 -38 -38
-2.67% -19 -19 -19 -19 -19 -19 -19

0% 0 0 0 0 0 0 0
2.67% 19 19 19 19 19 19 19
5.33% 38 38 38 38 38 38 38
8.00% 57 57 57 57 57 57 57

KR4AB0680002 2026-08 LGREZHANEME 25
7| BXHte| MBS

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -25 -25 -25 -25 -25 -25 -25
-5.33% -17 -17 -17 -17 -17 -17 -17
-2.67% -8 -8 -8 -8 -8 -8 -8

0% 0 0 0 0 0 0 0




2.67% 8 8 8 8 8 8 8
5.33% 17 17 17 17 17 17 17
8.00% 25 25 25 25 25 25 25
KR4ACF690002 2026-09 7t7tI E M= 69

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 69 69 69 69 69 69 69
-5.33% 46 46 46 46 46 46 46
-2.67% 23 23 23 23 23 23 23
0% 0 0 0 0 0 0 0
2.67% -23 -23 -23 -23 -23 -23 -23
5.33% -46 -46 -46 -46 -46 -46 -46
8.00% -69 -69 -69 -69 -69 -69 -69
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