RISK MANAGEMENT PARAMETERS
Effective Date: 21-08-2014
A. Margin Parameters (RIVA)
Futures
	Underlying
	Valuation Interval
	Adjustment Factor
	Total

	FTASE
	10%
	2%
	12%

	ALPHA
	12%
	2%
	14%

	BABY
	16%
	2%
	18%

	EEE
	15%
	2%
	17%

	ELPE
	15%
	2%
	17%

	ELTEX
	18%
	2%
	20%

	ETE
	14%
	2%
	16%

	EUPRO
	17%
	2%
	19%

	EUROB
	19%
	2%
	21%

	EXAE
	17%
	2%
	19%

	EYDAP
	13%
	2%
	15%

	FRIGO
	17%
	2%
	19%

	GEK
	19%
	2%
	21%

	HDF
	12%
	2%
	14%

	HTO
	13%
	2%
	15%

	INLOT
	19%
	2%
	21%

	METKK
	15%
	2%
	17%

	MIG
	28%
	2%
	30%

	MOH
	12%
	2%
	14%

	MYTIL
	17%
	2%
	19%

	OPAP
	13%
	2%
	15%

	PPA
	14%
	2%
	16%

	PPC
	17%
	2%
	19%

	SIDE
	26%
	2%
	28%

	SOLK
	23%
	2%
	25%

	TENER
	19%
	2%
	21%

	TITK
	12%
	2%
	14%

	TPEIR
	13%
	2%
	15%

	VIO
	21%
	2%
	23%


Options
	Underlying
	Valuation Interval
	Risk free rate
	Volatility
	Volatility Interval

	FTASE
	10%
	5%
	35%
	 10%

	ALPHA
	12%
	5%
	63%
	 15%

	ETE
	14%
	5%
	65%
	 15%

	HTO
	13%
	5%
	42%
	 12%

	OPAP
	13%
	5%
	40%
	 10%

	PPC
	17%
	5%
	40%
	 10%

	TPEIR
	13%
	5%
	50%
	 15%


Stock Reverse Repo – SRR
Stock Repo – SR
Repurchase Agreements - RA 
	Underlying
	Margin for SRR &
Long RA
	Credit Margin for SR
& Short RA

	ALPHA
	112%
	88%

	BABY
	116%
	84%

	EEE
	115%
	85%

	ELPE
	115%
	85%

	ELTEX
	118%
	82%

	ETE
	114%
	86%

	EUPRO
	117%
	83%

	EUROB
	119%
	81%

	EXAE
	117%
	83%

	EYDAP
	113%
	87%

	FRIGO
	117%
	83%

	GEK
	119%
	81%

	HDF
	112%
	88%

	HTO
	113%
	87%

	INLOT
	119%
	81%

	METKK
	115%
	85%

	MIG
	128%
	72%

	MOH
	112%
	88%

	MYTIL
	117%
	83%

	OPAP
	113%
	87%

	PPA
	114%
	86%

	PPC
	117%
	83%

	SIDE
	126%
	74%

	SOLK
	123%
	77%

	TENER
	119%
	81%

	TITK
	112%
	88%

	TPEIR
	113%
	87%

	VIO
	121%
	79%

	AEF
	114%
	86%

	EGT30
	112%
	88%

	ETFASE
	115%
	85%

	Other having

SRR & SR product
	150%
	70%

	Other not having

SRR & SR product
	150%
	0%


Window Classes
	Window class
	Constituents
	Window Size

	Indices
	FTASE
	20%

	Banks
	ETE, EUROB, ALPHA, TPEIR
	25%

	Energy
	MOH, ELPE
	25%

	Raw Material/Industries
	MYTIL, METTK, SIDE
	30%


B. Member Risk Parameters
Specific Risk 
	Underlying
	Specific Risk

	FTASE
	2%

	ALPHA
	13%

	BABY
	6%

	EEE
	6%

	ELPE
	6%

	ELTEX
	10%

	ETE
	12%

	EUPRO
	6%

	EUROB
	21%

	EXAE
	6%

	EYDAP
	6%

	FRIGO
	8%

	GEK
	10%

	HDF
	6%

	HTO
	6%

	INLOT
	7%

	METKK
	6%

	MIG
	23%

	MOH
	6%

	MYTIL
	7%

	OPAP
	6%

	PPA
	6%

	PPC
	7%

	SIDE
	21%

	SOLK
	17%

	TENER
	11%

	TITK
	6%

	TPEIR
	14%

	VIO
	14%

	AETF
	6%

	EGT30
	6%

	ETFASE
	6%

	Other SR
	30%

	Other SRR
	50%

	Other short RA
	30%

	Other long RA
	50%


Other parameters
	Parameter
	Value

	Number of scenarios for stock products
	2

	Stock collateral additional haircut
	20%

	Bond collateral additional haircut
	0%

	FX collateral additional haircut
	6%

	General Risk 
	18%

	Euro/USD percent change
	10%

	Price deviation at liquidation for stock underlying 
	2%

	Price deviation at liquidation for Euro/USD 
	0,25%

	Bid volatility 
	15%

	Ask volatility 
	48%


C. Collaterals’ Weights
	Collateral
	Collateral value

	Euro Deposits
	100%

	USD Deposits
	95,75%

	Up to  three year maturity bonds or floating rate bonds
	93%

	Three to nine year maturity bonds
	90%

	More than  nine years maturity bonds
	85%


Stocks
	
	OASIS CODE
	NAME
	ISIN
	WEIGHT

	1
	AEGN
	AEGEAN AIRLINES (CR)
	GRS495003006
	60%

	2
	ALPHA
	ALPHA BANK  S.A. (CR)
	GRS015013006
	86%

	3
	AVAX
	J. & P. - AVAX S.A. (CR)
	GRS213213002
	60%

	4
	BELA
	JUMBO S.A. (CR)
	GRS282183003
	82%

	5
	EEE
	COCA-COLA HBC AG (CR)
	CH0198251305
	83%

	6
	ELKA
	HELLENIC CABLES S.A. (CR)
	GRS221103005
	60%

	7
	ELLAKTOR
	ELLAKTOR S.A. (CR)
	GRS191213008
	80%

	8
	ELPE
	HELLENIC PETROLEUM S.A. (CR)
	GRS298343005
	83%

	9
	ETE
	NATIONAL BANK OF GREECE S.A. (CR)
	GRS003003019
	84%

	10
	EUPRO
	EUROBANK PROPERTIES R.E.I.C. (CR)
	GRS491003000
	81%

	11
	EUROB
	EUROBANK ERGASIAS S.A. (CR)
	GRS323003004
	79%

	12
	EXAE
	HELLENIC EXCHANGES S.A. HOLDING (CR)
	GRS395363005
	81%

	13
	EYAPS
	THESSALONIKA WATER & SEWERAGE SA (CR)
	GRS428003008
	60%

	14
	EYDAP
	ATHENS WATER SUPPLY & SEWERAGE S.A. (CR)
	GRS359353000
	85%

	15
	FFGRP
	FOLLI-FOLLIE S.A. (CR)
	GRS294003009
	86%

	16
	FOYRK
	FOURLIS  S.A.(CR)
	GRS096003009
	60%

	17
	FRIGO
	FRIGOGLASS S.A.(CR)
	GRS346153000
	81%

	18
	GEKTERNA
	GEK TERNA HOLDING, REAL ESTATE, CONSTRUCTION (CR)
	GRS145003000
	79%

	19
	HTO
	HELLENIC TELECOM. ORGANISATION  (CR)
	GRS260333000
	85%

	20
	HYGEIA
	DIAGNOSTIC&THERAPEUTIC CENTER OF ATHENS YGEIA (CR)
	GRS445003007
	60%

	21
	IATR
	ATHENS MEDICAL C.S.A. (CR)
	GRS147233001
	60%

	22
	IKTIN
	IKTINOS HELLAS S.A (CR)
	GRS372003004
	60%

	23
	INLOT
	INTRALOT S.A. (CR)
	GRS343313003
	79%

	24
	INTRK
	INTRACOM S.A. HOLDINGS (CR)
	GRS087103008
	60%

	25
	LAMDA
	LAMDA DEVELOPMENT S.A. (CR)
	GRS245213004
	60%

	26
	METKK
	METKA S.A. (CR)
	GRS091103002
	83%

	27
	MIG
	MARFIN INVESTMENT GROUP  SA (CR)
	GRS314003005
	70%

	28
	MLS
	MLS MULTIMEDIA S.A. (CR)
	GRS422003004
	60%

	29
	MOH
	MOTOR OIL (HELLAS)  REFINERIES SA (CR)
	GRS426003000
	86%

	30
	MYTIL
	MYTILINEOS HOLDINGS S.A. (CR)
	GRS393503008
	81%

	31
	OLTH
	TPA S.A. (CR)
	GRS427003009
	60%

	32
	OPAP
	OPAP S.A. (CR)
	GRS419003009
	85%

	33
	OTOEL
	AUTOHELLAS S.A. (CR)
	GRS337003008
	60%

	34
	PLAT
	THRACE PLASTICS S.A.(CR)
	GRS239003007
	60%

	35
	PPA
	P.P.A.  S.A. (CR)
	GRS470003013
	84%

	36
	PPC
	PPC S.A. (CR)
	GRS434003000
	81%

	37
	SAR
	GR. SARANTIS  S.A.(CR)
	GRS204003008
	60%

	38
	SIDE
	SIDENOR S.A. (FORMER ERLIKON) (CR)
	GRS283003002
	72%

	39
	SOLK
	CORINTH PIPEWORKS S.A. (CR)
	GRS300103009
	75%

	40
	TATT
	ATTICA BANK S.A. (CR)
	GRS001003003
	60%

	41
	TENERGY
	TERNA ENERGY S.A. (CR)
	GRS496003005
	79%

	42
	TITK
	TITAN CEMENT COMPANY S.A. (CR)
	GRS074083007
	86%

	43
	TPEIR
	PIRAEUS BANK S.A. (CR)
	GRS014003008
	85%

	44
	VIO
	VIOHALCO SA/NV (CB)
	BE0974271034
	77%

	45
	XAKO
	HALKOR S.A (CB)
	GRS281101006
	60%

	46
	AETF
	ALPHA ETF FTSE Athex Large Cap EQUITIES FUND
	GRF000013000
	84%

	47
	ETFASE
	NBGAM ETF ATHEX GENERAL INDEX
	GRF000054004
	83%

	48
	ETFGT30P
	NBGAM ETF GREECE & TURKEY 30 - EQUITY
	GRF000055001
	86%
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List of Eligible Bonds
	ISIN
	Description
	Expiry Date

	GR0002117803
	TBL-050914-06M-3.60
	05/09/2014

	GR0000121245
	TBL-190914-03M-1.80
	19/09/2014

	GR0002118819
	TBL-101014-06M-3.01
	10/10/2014

	GR0000122250
	TBL-171014-03M-1.75
	17/10/2014

	GR0002119825
	TBL-071114-06M-2.70
	07/11/2014

	GR0000123266
	TBL-141114-03M-1.75
	14/11/2014

	GR0002120831
	TBL-121214-06M-2.15
	12/12/2014

	GR0002121847
	TBL-090115-06M-2.05
	09/01/2015

	GR0002122852
	TBL-060215-06M-2.02
	06/02/2015


_1466492516.xls
gr 

				Κωδικός ΟΑΣΗΣ		ΕΠΩΝΥΜΙΑ		ISIN		Ποσοστό Αποτίμησης

		1		ΑΒΑΞ		J. & P. - ΑΒΑΞ Α.Ε. (ΚΟ)		GRS213213002		60%

		2		ΑΛΦΑ		ALPHA ΤΡΑΠΕΖΑ Α.Ε. (ΚΟ)		GRS015013006		86%

		3		ΑΡΑΙΓ		ΑΕΡΟΠΟΡΙΑ ΑΙΓΑΙΟΥ (ΚΟ)		GRS495003006		60%

		4		ΑΤΤ		ATTICA BANK ΑΝΩΝΥΜΗ ΤΡΑΠΕΖΙΚΗ ΕΤΑΙΡΕΙΑ (ΚΟ)		GRS001003003		60%

		5		ΒΙΟ		VIOHALCO SA/NV (ΚΑ)		BE0974271034		77%

		6		ΓΕΚΤΕΡΝΑ		ΓΕΚ ΤΕΡΝΑ Α.Ε. ΣΥΜ/ΧΩΝ, ΑΚΙΝΗΤΩΝ, ΚΑΤΑΣΚΕΥΩΝ (ΚΟ)		GRS145003000		79%

		7		ΔΕΗ		ΔΗΜΟΣΙΑ ΕΠΙΧΕΙΡΗΣΗ ΗΛΕΚΤΡΙΣΜΟΥ ΑΕ (ΚΟ)		GRS434003000		81%

		8		ΕΕΕ		COCA-COLA HBC AG (ΚΟ)		CH0198251305		83%

		9		ΕΛΚΑ		ΕΛΛΗΝΙΚΑ ΚΑΛΩΔΙΑ Α.Ε. (ΚΟ)		GRS221103005		60%

		10		ΕΛΛΑΚΤΩΡ		ΕΛΛΑΚΤΩΡ Α.Ε. (ΚΟ)		GRS191213008		80%

		11		ΕΛΠΕ		ΕΛΛΗΝΙΚΑ ΠΕΤΡΕΛΑΙΑ Α.Ε. (ΚΟ)		GRS298343005		83%

		12		ΕΤΕ		ΕΘΝΙΚΗ ΤΡΑΠΕΖΑ ΤΗΣ ΕΛΛΑΔΟΣ Α.Ε. (ΚΟ)		GRS003003019		84%

		13		ΕΥΑΠΣ		ΕΤ. ΥΔΡΕΥΣΗΣ & ΑΠΟΧ. ΘΕΣ/ΚΗΣ Α.Ε. (ΚΟ)		GRS428003008		60%

		14		ΕΥΔΑΠ		Ε.ΥΔ.Α.Π. Α.Ε. (ΚΟ)		GRS359353000		85%

		15		ΕΥΠΡΟ		EUROBANK PROPERTIES Α.Ε.Ε.Α.Π. (ΚΟ)		GRS491003000		81%

		16		ΕΥΡΩΒ		ΤΡΑΠΕΖΑ EUROBANK ERGASIAS Α.Ε. (ΚΟ)		GRS323003004		79%

		17		ΕΧΑΕ		ΕΛΛΗΝΙΚΑ ΧΡΗΜΑΤΙΣΤΗΡΙΑ Α.Ε. ΣΥΜΜΕΤΟΧΩΝ (KO)		GRS395363005		81%

		18		ΙΑΤΡ		ΙΑΤΡΙΚΟ ΑΘΗΝΩΝ Ε.Α.Ε. (ΚΟ)		GRS147233001		60%

		19		ΙΚΤΙΝ		ΙΚΤΙΝΟΣ ΕΛΛΑΣ Α.Ε.(ΚΟ)		GRS372003004		60%

		20		ΙΝΛΟΤ		ΙΝΤΡΑΛΟΤ Α.Ε. (ΚΟ)		GRS343313003		79%

		21		ΙΝΤΚΑ		ΙΝΤΡΑΚΟΜ Α.Ε. ΣΥΜΜΕΤΟΧΩΝ (ΚΟ)		GRS087103008		60%

		22		ΜΕΤΚ		ΜΕΤΚΑ Α.Ε. (ΚΟ)		GRS091103002		83%

		23		ΛΑΜΔΑ		LAMDA DEVELOPMENT(ΚΟ)		GRS245213004		60%

		24		ΜΙΓ		MARFIN INVESTMENT GROUP Α.Ε. ΣΥΜΜΕΤΟΧΩΝ (ΚΟ)		GRS314003005		70%

		25		ΜΛΣ		MLS ΠΛΗΡΟΦΟΡΙΚΗ Α.Ε. (ΚΟ)		GRS422003004		60%

		26		ΜΟΗ		ΜΟΤΟΡ ΟΪΛ (ΕΛΛΑΣ) ΔΙΥΛ. ΚΟΡΙΝΘΟΥ ΑΕ (ΚΟ)		GRS426003000		86%

		27		ΜΠΕΛΑ		JUMBO ΑΝΩΝΥΜΗ ΕΜΠΟΡΙΚΗ ΕΤΑΙΡΙΑ (ΚΟ)		GRS282183003		82%

		28		ΜΥΤΙΛ		ΜΥΤΙΛΗΝΑΙΟΣ Α.Ε. ΟΜΙΛΟΣ ΕΠΙΧ/ΩΝ (ΚΟ)		GRS393503008		81%

		29		ΟΛΘ		ΟΡΓΑΝΙΣΜΟΣ ΛΙΜΕΝΟΣ ΘΕΣ/ΚΗΣ Α.Ε. (ΚΟ)		GRS427003009		60%

		30		ΟΛΠ		ΟΡΓΑΝΙΣΜΟΣ ΛΙΜΕΝΟΣ ΠΕΙΡΑΙΩΣ Α.Ε. (ΚΟ)		GRS470003013		84%

		31		ΟΠΑΠ		ΟΠΑΠ ΑΕ (ΚΟ)		GRS419003009		85%

		32		ΟΤΕ		ΟΤΕ Α.Ε. (ΚΟ)		GRS260333000		85%

		33		ΟΤΟΕΛ		AUTOHELLAS A.Τ.Ε.E. (ΚΟ)		GRS337003008		60%

		34		ΠΕΙΡ		ΤΡΑΠΕΖΑ ΠΕΙΡΑΙΩΣ Α.Ε. (ΚΟ)		GRS014003008		85%

		35		ΠΛΑΘ		ΠΛΑΣΤΙΚΑ ΘΡΑΚΗΣ Α.Β.Ε.Ε.(ΚΟ)		GRS239003007		60%

		36		ΣΑΡ		ΓΡ. ΣΑΡΑΝΤΗΣ Α.Β.Ε.Ε. (ΚΟ)		GRS204003008		60%

		37		ΣΙΔΕ		ΣΙΔΕΝΟΡ Α.Ε. (ΠΡΩΗΝ ΕΡΛΙΚΟΝ) (ΚΟ)		GRS283003002		72%

		38		ΣΩΛΚ		ΣΩΛΗΝΟΥΡΓΕΙΑ  ΚΟΡΙΝΘΟΥ Α.Ε. (ΚΟ)		GRS300103009		75%

		39		ΤΕΝΕΡΓ		ΤΕΡΝΑ ΕΝΕΡΓΕΙΑΚΗ A.B.E.T.E. (ΚΟ)		GRS496003005		79%

		40		ΤΙΤΚ		ΑΝΩΝΥΜΟΣ ΕΤΑΙΡΙΑ ΤΣΙΜΕΝΤΩΝ ΤΙΤΑΝ (ΚΟ)		GRS074083007		86%

		41		ΥΓΕΙΑ		ΔΙΑΓΝΩΣΤΙΚΟ & ΘΕΡΑΠΕΥΤΙΚΟ ΚΕΝΤΡΟ ΑΘΗΝΩΝ ΥΓΕΙΑ (ΚΟ)		GRS445003007		60%

		42		ΦΡΙΓΟ		FRIGOGLASS Α.Β.Ε.Ε. (KO)		GRS346153000		81%

		43		ΦΡΛΚ		FOURLIS Α.Ε.ΣΥΜΜΕΤΟΧΩΝ (KΟ)		GRS096003009		60%

		44		ΦΦΓΚΡΠ		FOLLI-FOLLIE Α.Ε.Β.Τ.Ε. (ΚΟ)		GRS294003009		86%

		45		ΧΑΚΟΡ		ΧΑΛΚΟΡ Α.Ε (ΚΑ)		GRS281101006		60%

		46		ΑΔΑΚ		ALPHA ETF FTSE Athex Large Cap ΜΕΤΟΧΙΚΟ		GRF000013000		84%

		47		ΔΑΚΓΔ		NBGAM ETF ΓΕΝΙΚΟΣ ΔΕΙΚΤΗΣ Χ.Α. - ΜΕΤΟΧΙΚΟ ΕΣΩΤΕΡΙΚΟΥ		GRF000054004		83%

		48		ΔΑΚΕΤ30		NBGAM ETF GREECE TURKEY 30 - ΜΕΤΟΧΙΚΟ		GRF000055001		86%





en 

				OASIS CODE		NAME		ISIN		WEIGHT

		1		AEGN		AEGEAN AIRLINES (CR)		GRS495003006		60%

		2		ALPHA		ALPHA BANK  S.A. (CR)		GRS015013006		86%

		3		AVAX		J. & P. - AVAX S.A. (CR)		GRS213213002		60%

		4		BELA		JUMBO S.A. (CR)		GRS282183003		82%

		5		EEE		COCA-COLA HBC AG (CR)		CH0198251305		83%

		6		ELKA		HELLENIC CABLES S.A. (CR)		GRS221103005		60%

		7		ELLAKTOR		ELLAKTOR S.A. (CR)		GRS191213008		80%

		8		ELPE		HELLENIC PETROLEUM S.A. (CR)		GRS298343005		83%

		9		ETE		NATIONAL BANK OF GREECE S.A. (CR)		GRS003003019		84%

		10		EUPRO		EUROBANK PROPERTIES R.E.I.C. (CR)		GRS491003000		81%

		11		EUROB		EUROBANK ERGASIAS S.A. (CR)		GRS323003004		79%

		12		EXAE		HELLENIC EXCHANGES S.A. HOLDING (CR)		GRS395363005		81%

		13		EYAPS		THESSALONIKA WATER & SEWERAGE SA (CR)		GRS428003008		60%

		14		EYDAP		ATHENS WATER SUPPLY & SEWERAGE S.A. (CR)		GRS359353000		85%

		15		FFGRP		FOLLI-FOLLIE S.A. (CR)		GRS294003009		86%

		16		FOYRK		FOURLIS  S.A.(CR)		GRS096003009		60%

		17		FRIGO		FRIGOGLASS S.A.(CR)		GRS346153000		81%

		18		GEKTERNA		GEK TERNA HOLDING, REAL ESTATE, CONSTRUCTION (CR)		GRS145003000		79%

		19		HTO		HELLENIC TELECOM. ORGANISATION  (CR)		GRS260333000		85%

		20		HYGEIA		DIAGNOSTIC&THERAPEUTIC CENTER OF ATHENS YGEIA (CR)		GRS445003007		60%

		21		IATR		ATHENS MEDICAL C.S.A. (CR)		GRS147233001		60%

		22		IKTIN		IKTINOS HELLAS S.A (CR)		GRS372003004		60%

		23		INLOT		INTRALOT S.A. (CR)		GRS343313003		79%

		24		INTRK		INTRACOM S.A. HOLDINGS (CR)		GRS087103008		60%

		25		LAMDA		LAMDA DEVELOPMENT S.A. (CR)		GRS245213004		60%

		26		METKK		METKA S.A. (CR)		GRS091103002		83%

		27		MIG		MARFIN INVESTMENT GROUP  SA (CR)		GRS314003005		70%

		28		MLS		MLS MULTIMEDIA S.A. (CR)		GRS422003004		60%

		29		MOH		MOTOR OIL (HELLAS)  REFINERIES SA (CR)		GRS426003000		86%

		30		MYTIL		MYTILINEOS HOLDINGS S.A. (CR)		GRS393503008		81%

		31		OLTH		TPA S.A. (CR)		GRS427003009		60%

		32		OPAP		OPAP S.A. (CR)		GRS419003009		85%

		33		OTOEL		AUTOHELLAS S.A. (CR)		GRS337003008		60%

		34		PLAT		THRACE PLASTICS S.A.(CR)		GRS239003007		60%

		35		PPA		P.P.A.  S.A. (CR)		GRS470003013		84%

		36		PPC		PPC S.A. (CR)		GRS434003000		81%

		37		SAR		GR. SARANTIS  S.A.(CR)		GRS204003008		60%

		38		SIDE		SIDENOR S.A. (FORMER ERLIKON) (CR)		GRS283003002		72%

		39		SOLK		CORINTH PIPEWORKS S.A. (CR)		GRS300103009		75%

		40		TATT		ATTICA BANK S.A. (CR)		GRS001003003		60%

		41		TENERGY		TERNA ENERGY S.A. (CR)		GRS496003005		79%

		42		TITK		TITAN CEMENT COMPANY S.A. (CR)		GRS074083007		86%

		43		TPEIR		PIRAEUS BANK S.A. (CR)		GRS014003008		85%

		44		VIO		VIOHALCO SA/NV (CB)		BE0974271034		77%

		45		XAKO		HALKOR S.A (CB)		GRS281101006		60%

		46		AETF		ALPHA ETF FTSE Athex Large Cap EQUITIES FUND		GRF000013000		84%

		47		ETFASE		NBGAM ETF ATHEX GENERAL INDEX		GRF000054004		83%

		48		ETFGT30P		NBGAM ETF GREECE & TURKEY 30 - EQUITY		GRF000055001		86%
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