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November 9, 2023
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change Jopen [High JLow [Volm [ Openint
NOV 23 3,642 39 3,660 3,663 3,641 147 2,015 DEC 23 49.95 0.46 49.53 50.02 48.95 56,870 130,351
DEC 23 3,707 39 3,674 3,728 3,672 2451 14,409 JAN 24 49.34 0.21 49.13 49.54 48.53 46,118 110,506
JAN 24 3,768 48 3,720 3,789 3,720 24,289 43,955 MAR 24 49.31 0.16 49.16 49.58 48.56 30,505 91,427
FEB 24 3,802 47 3,761 3,821 3,758 6,022 28,986 MAY 24 49.36 0.14 49.25 49.66 48.63 16,338 58,121
MAR 24 3,818 47 3,781 3,837 3,775 4,334 33,843 JUL 24 49.29 0.11 49.22 49.60 48.61 12,812 56,155
APR 24 3,815 47 3,775 3,833 3,775 2,800 20,608 AUG 24 48.96 0.11 48.97 49.25 48.27 1,794 13,237
MAY 24 3,799 52 3,767 3,812 3,757 3,104 23,827 SEP 24 48.60 0.12 48.61 48.84 47.92 893 10,783
JUN 24 3,768 52 3,728 3,781 3,728 870 11,612 OCT 24 48.13 0.12 48.16 48.35 47.44 526 7,686
JUL 24 3,742 52 3,717 3,760 3,705 1,130 13,041 DEC 24 47.99 0.16 47.98 48.18 47.25 3,239 25,366
AUG 24 3,725 52 3,702 3,736 3,702 380 4,759 JAN 25 47.91 0.14 48.01 48.08 47.45 166 1,575
SEP 24 3,713 52 3,665 3,721 3,665 610 8,469 MAR 25 47.74 0.12 47.68 47.68 47.68 62 1,823
OCT 24 3,707 52 3,685 3,685 3,685 58 221 MAY 25 47.66 0.12 47.10 47.711 47.10 29 613
NOV 24 3,707 52 3,680 3,715 3,680 218 5,224 JUL 25 47.63 0.11 47.66 47.66 47.66 10 523
JAN 25 3,730 48 3,700 3,735 3,700 124 281 AUG 25 47.42 0.11 - - - - 25
MAR 25 3,730 48 3 SEP 25 47.10 0.10 - - - - 22
MAY 25 3,730 48
JUL 25 3,730 48 Source : Bloomberg
SEP 25 3,730 48
NOV 25 3,730 48
JAN 26 3,730 48
MAR 26 3,730 48
MAY 26 3,730 48
JUL 26 3,730 48
SEP 26 3,730 48
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Jan-24 (1d 11/10/23); CSize 25; KOF4 3761.00
KOF4C 2550 2550 1218 0.00 - - - - - KOF4P 2550 2550 0.5 0.00 - - - - -
KOF4C 2600 2600 1168 0.00 - - - - - KOF4P 2600 2600 0.5 0.00 - - - - -
KOF4C 2650 2650 1118 0.00 - - - - - KOF4P 2650 2650 0.5 0.00 - - - - -
KOF4C 2700 2700 1068 0.00 - - - - - KOF4P 2700 2700 0.5 0.00 - - - - -
KOF4C 2750 2750 1018 0.00 - - - - - KOF4P 2750 2750 0.5 0.00 - - - - -
KOF4C 2800 2800 968 0.00 - - - - - KOF4P 2800 2800 0.5 0.00 - - - - -
KOF4C 2850 2850 918 0.00 - - - - - KOF4P 2850 2850 0.5 0.00 - - - - -
KOF4C 2900 2900 868 0.00 - - - - - KOF4P 2900 2900 0.5 0.00 - - - - -
KOF4C 2950 2950 818 0.00 - - - - - KOF4P 2950 2950 0.5 0.00 - - - - -
KOF4C 3000 3000 768 0.00 - - - - - KOF4P 3000 3000 0.5 0.00 - - - 150 -
KOF4C 3050 3050 718 0.00 - - - - - KOF4P 3050 3050 0.5 0.00 - - - - -
KOF4C 3100 3100 668 0.00 - - - - - KOF4P 3100 3100 0.5 0.00 - - - - -
KOF4C 3150 3150 618 0.00 - - - - - KOF4P 3150 3150 0.5 0.00 - - - - -
KOF4C 3200 3200 568 0.00 - - - - - KOF4P 3200 3200 0.5 0.00 - - - - -
KOF4C 3250 3250 518 0.00 - - - - - KOF4P 3250 3250 0.5 0.00 - - - - -
KOF4C 3300 3300 468 0.00 - - - - - KOF4P 3300 3300 0.5 0.00 - - - 75 -
KOF4C 3350 3350 418 0.00 - - - - - KOF4P 3350 3350 0.5 0.00 - - - - -
KOF4C 3400 3400 368 0.00 - - - - - KOF4P 3400 3400 0.5 0.00 - - - - -
KOF4C 3450 3450 318 0.00 - - - - - KOF4P 3450 3450 0.5 0.00 - - - 200 -
KOF4C 3500 3500 268 0.00 - - - - - KOF4P 3500 3500 0.5 0.00 - - - - -
KOF4C 3550 3550 218 0.00 - - - - - KOF4P 3550 3550 0.5 0.00 - - - - -
KOF4C 3600 3600 168.5 0.00 - - - - - KOF4P 3600 3600 0.5 0.00 - - - - -
KOF4C 3650 3650 121 0.00 - - - - - KOF4P 3650 3650 3 0.00 - - - - -
KOF4C 3700 3700 775 0.00 - - - - - KOF4P 3700 3700 10 0.00 - - - - -
KOF4C 3750 3750 435 0.00 - - - - - KOF4P 3750 3750 255 0.00 - - - - -
KOF4C 3800 3800 20 0.00 - - - - - KOF4P 3800 3800 52 0.00 - - - - -
KOF4C 3850 3850 75 0.00 - - - - - KOF4P 3850 3850 89.5 0.00 - - - - -
KOF4C 3900 3900 25 0.00 - - - - - KOF4P 3900 3900 134.5 0.00 - - - - -
KOF4C 3950 3950 0.5 0.00 - - - - - KOF4P 3950 3950 182.5 0.00 - - - - -
KOF4C 4000 4000 0.5 0.00 - - - 150.0 - KOF4P 4000 4000 232 0.00 - - - - -
KOF4C 4050 4050 0.5 0.00 - - - - - KOF4P 4050 4050 282 0.00 - - - - -
KOF4C 4100 4100 0.5 0.00 - - - - - KOF4P 4100 4100 332 0.00 - - - - -
KOF4C 4150 4150 0.5 0.00 - - - - - KOF4P 4150 4150 382 0.00 - - - - -
KOF4C 4200 4200 0.5 0.00 - - - 50.0 - KOF4P 4200 4200 432 0.00 - - - - -
KOF4C 4250 4250 0.5 0.00 - - - - - KOF4P 4250 4250 482 0.00 - - - - -
KOF4C 4300 4300 0.5 0.00 - - - 50.0 - KOF4P 4300 4300 532 0.00 - - - - -
KOF4C 4350 4350 0.5 0.00 - - - - - KOF4P 4350 4350 582 0.00 - - - - -
KOF4C 4400 4400 0.5 0.00 - - - - - KOF4P 4400 4400 632 0.00 - - - - -
KOF4C 4450 4450 0.5 0.00 - - - - - KOF4P 4450 4450 682 0.00 - - - - -
KOF4C 4500 4500 0.5 0.00 - - - - - KOF4P 4500 4500 732 0.00 - - - - -
KOF4C 4550 4550 0.5 0.00 - - - - - KOF4P 4550 4550 782 0.00 - - - - -
KOF4C 4600 4600 0.5 0.00 - - - - - KOF4P 4600 4600 832 0.00 - - - - -
KOF4C 4650 4650 0.5 0.00 - - - - - KOF4P 4650 4650 882 0.00 - - - - -
KOF4C 4700 4700 0.5 0.00 - - - - - KOF4P 4700 4700 932 0.00 - - - - -
KOF4C 4750 4750 0.5 0.00 - - - - - KOF4P 4750 4750 982 0.00 - - - - -
KOF4C 4800 4800 0.5 0.00 - - - - - KOF4P 4800 4800 1032 0.00 - - - - -
KOF4C 4850 4850 0.5 0.00 - - - - - KOF4P 4850 4850 1082 0.00 - - - - -
KOF4C 4900 4900 0.5 0.00 - - - - - KOF4P 4900 4900 1132 0.00 - - - - -
KOF4C 4950 4950 0.5 0.00 - - - - - KOF4P 4950 4950 1182 0.00 - - - - -
KOF4C 5000 5000 0.5 0.00 - - - - - KOF4P 5000 5000 1232 0.00 - - - - -
Feb-24 (29d 12/8/23); CSize 25; KOG4 3795.00
KOG4C 2600 2600 1198.5 0.00 0.0 0 0 0 0[(KOG4P 2600 2600 0.5 0.00 - - 0 - -
KOGA4C 2650 2650 1149 0.00 - - - - - KOG4P 2650 2650 0.5 0.00 - - - - -
KOG4C 2700 2700 1099 0.00 - - - - - KOG4P 2700 2700 0.5 0.00 - - - - -
KOG4C 2750 2750 1049 0.00 - - - - - KOG4P 2750 2750 0.5 0.00 - - - - -
KOG4C 2800 2800 999.5 0.00 - - - - - KOG4P 2800 2800 0.5 0.00 - - - - -
KOGA4C 2850 2850 9495 0.00 - - - - - KOG4P 2850 2850 0.5 0.00 - - - - -
KOG4C 2900 2900 899.5 0.00 - - - - - KOG4P 2900 2900 0.5 0.00 - - - - -
KOGA4C 2950 2950 850 0.00 - - - - - KOG4P 2950 2950 0.5 0.00 - - - - -
KOG4C 3000 3000 800 0.00 - - - - - KOG4P 3000 3000 0.5 0.00 - - - - -
KOG4C 3050 3050 750.5 0.00 - - - - - KOG4P 3050 3050 0.5 0.00 - - - - -
KOG4C 3100 3100 701 0.00 - - - - - KOG4P 3100 3100 1 0.00 - - - - -
KOG4C 3150 3150 652 0.00 - - - - - KOG4P 3150 3150 1.5 0.00 - - - - -
KOG4C 3200 3200 603 0.00 - - - - - KOG4P 3200 3200 25 0.00 - - - - -
KOGA4C 3250 3250 554.5 0.00 - - - - - KOG4P 3250 3250 4 0.00 - - - - -
KOG4C 3300 3300 507 0.00 - - - - - KOG4P 3300 3300 6.5 0.00 - - - - -
KOG4C 3350 3350 460.5 0.00 - - - - - KOG4P 3350 3350 10 0.00 - - - 275 -
KOG4C 3400 3400 4155 0.00 - - - - - KOG4P 3400 3400 14.5 0.00 - - - - -
KOGA4C 3450 3450 3715 0.00 - - - - - KOG4P 3450 3450 20.5 0.00 - - - - -
KOG4C 3500 3500 329.5 0.00 - - - - - KOG4P 3500 3500 28.5 0.00 - - - - -
KOGA4C 3550 3550 290 0.00 - - - - - KOG4P 3550 3550 38.5 0.00 - - - - -
KOG4C 3600 3600 252.5 0.00 - - - - - KOG4P 3600 3600 51 0.00 - - - - -
KOG4C 3650 3650 218 0.00 - - - - - KOG4P 3650 3650 66.5 0.00 - - - - -
KOG4C 3700 3700 186 0.00 - - - - - KOG4P 3700 3700 84.5 0.00 - - - - -
KOG4C 3750 3750 157.5 0.00 - - - - - KOG4P 3750 3750 105.5 0.00 - - - - -
KOG4C 3800 3800 132 0.00 - - - - - KOG4P 3800 3800 130 0.00 - - - - -
KOG4C 3850 3850 109 0.00 - - - - - KOG4P 3850 3850 157 0.00 - - - - -
KOG4C 3900 3900 89.5 0.00 - - - - - KOG4P 3900 3900 187 0.00 - - - - -
KOGA4C 3950 3950 725 0.00 - - - - - KOG4P 3950 3950 220 0.00 - - - - -
KOG4C 4000 4000 58 0.00 - - - 50.0 - KOG4P 4000 4000 2555 0.00 - - - - -




KOG4P 4050
KOG4P 4100
KOG4P 4150
KOG4P 4200
KOG4P 4250
KOG4P 4300
KOG4P 4350
KOG4P 4400
KOG4P 4450
KOG4P 4500
KOG4P 4550
KOG4P 4600
KOG4P 4650
KOG4P 4700
KOG4P 4750
KOG4P 4800
KOG4P 4850
KOG4P 4900
KOG4P 4950
KOG4P 5000
KOG4P 5050

4050
4100
4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050

293
333
375
418.5
463
509
555.5
603
651
699.5
748.5
797.5
847
896.5
946
995.5
1045.5
1095
1145
1195
1244.5

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

KOH4P 2600
KOH4P 2650
KOH4P 2700
KOH4P 2750
KOH4P 2800
KOH4P 2850
KOH4P 2900
KOH4P 2950
KOH4P 3000
KOH4P 3050
KOH4P 3100
KOH4P 3150
KOH4P 3200
KOH4P 3250
KOH4P 3300
KOH4P 3350
KOH4P 3400
KOH4P 3450
KOH4P 3500
KOH4P 3550
KOH4P 3600
KOH4P 3650
KOH4P 3700
KOH4P 3750
KOH4P 3800
KOH4P 3850
KOH4P 3900
KOH4P 3950
KOH4P 4000
KOH4P 4050
KOH4P 4100
KOH4P 4150
KOH4P 4200
KOH4P 4250
KOH4P 4300
KOH4P 4350
KOH4P 4400
KOH4P 4450
KOH4P 4500
KOH4P 4550
KOH4P 4600
KOH4P 4650
KOH4P 4700
KOH4P 4750
KOH4P 4800
KOH4P 4850
KOH4P 4900
KOH4P 4950
KOH4P 5000
KOH4P 5050

2600
2650
2700
2750
2800
2850
2900
2950
3000
3050
3100
3150
3200
3250
3300
3350
3400
3450
3500
3550
3600
3650
3700
3750
3800
3850
3900
3950
4000
4050
4100
4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050

0.5
0.5
0.5
0.5

25

55

1
14.5
19.5
255
325

41
515
635

77

93

111
131
153
1775
203.5
232
262.5
295
329
365
4025
4415
482
523.5
566
610
654.5
699.5
7455
792
839.5
887
934.5
983
10315
1080
1129
1178
1227

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

KOG4C 4050 4050 46 0.00
KOG4C 4100 4100 36 0.00
KOG4C 4150 4150 28 0.00
KOG4C 4200 4200 21.5 0.00
KOG4C 4250 4250 16 0.00
KOG4C 4300 4300 12 0.00
KOG4C 4350 4350 9 0.00
KOG4C 4400 4400 6.5 0.00
KOG4C 4450 4450 5 0.00
KOG4C 4500 4500 3.5 0.00
KOG4C 4550 4550 25 0.00
KOG4C 4600 4600 2 0.00
KOG4C 4650 4650 1 0.00
KOG4C 4700 4700 1 0.00
KOG4C 4750 4750 0.5 0.00
KOG4C 4800 4800 0.5 0.00
KOG4C 4850 4850 0.5 0.00
KOG4C 4900 4900 0.5 0.00
KOG4C 4950 4950 0.5 0.00
KOG4C 5000 5000 0.5 0.00
KOG4C 5050 5050 0.5 0.00
Mar-24 (62d 1/10/24); CSize 25; KOH4 3808.00
KOH4C 2600 2600 1211 0.00
KOH4C 2650 2650 1161.5 0.00
KOH4C 2700 2700 1112 0.00
KOH4C 2750 2750 1062.5 0.00
KOH4C 2800 2800 1013 0.00
KOH4C 2850 2850 963.5 0.00
KOH4C 2900 2900 9145 0.00
KOH4C 2950 2950 866 0.00
KOH4C 3000 3000 817.5 0.00
KOH4C 3050 3050 769.5 0.00
KOH4C 3100 3100 722 0.00
KOH4C 3150 3150 675 0.00
KOH4C 3200 3200 629 0.00
KOH4C 3250 3250 584 0.00
KOH4C 3300 3300 540.5 0.00
KOH4C 3350 3350 498 0.00
KOH4C 3400 3400 456.5 0.00
KOH4C 3450 3450 4175 0.00
KOH4C 3500 3500 379.5 0.00
KOH4C 3550 3550 3435 0.00
KOH4C 3600 3600 310 0.00
KOH4C 3650 3650 278 0.00
KOH4C 3700 3700 248.5 0.00
KOH4C 3750 3750 220.5 0.00
KOH4C 3800 3800 195 0.00
KOH4C 3850 3850 172 0.00
KOH4C 3900 3900 150.5 0.00
KOH4C 3950 3950 1315 0.00
KOH4C 4000 4000 114 0.00
KOH4C 4050 4050 98.5 0.00
KOH4C 4100 4100 84.5 0.00
KOH4C 4150 4150 72.5 0.00
KOH4C 4200 4200 61.5 0.00
KOH4C 4250 4250 52.5 0.00
KOH4C 4300 4300 44 0.00
KOH4C 4350 4350 37 0.00
KOH4C 4400 4400 31 0.00
KOH4C 4450 4450 26 0.00
KOH4C 4500 4500 21.5 0.00
KOH4C 4550 4550 18 0.00
KOH4C 4600 4600 14.5 0.00
KOH4C 4650 4650 12 0.00
KOH4C 4700 4700 10 0.00
KOH4C 4750 4750 8 0.00
KOH4C 4800 4800 6.5 0.00
KOH4C 4850 4850 5 0.00
KOH4C 4900 4900 4 0.00
KOH4C 4950 4950 3.5 0.00
KOH4C 5000 5000 25 0.00
KOH4C 5050 5050 2 0.00
Apr-24 (92d 2/9/24); CSize 25; KOJ4 3806.00

KOJ4C 2600 2600 1206 0.00
KOJ4C 2650 2650 1156.5 0.00
KOJ4C 2700 2700 1107.5 0.00
KOJ4C 2750 2750 1058.5 0.00
KOJ4C 2800 2800 1010 0.00
KOJ4C 2850 2850 961.5 0.00
KOJ4C 2900 2900 9135 0.00
KOJ4C 2950 2950 866 0.00
KOJ4C 3000 3000 819 0.00
KOJ4C 3050 3050 773 0.00
KOJ4C 3100 3100 727 0.00
KOJ4C 3150 3150 682.5 0.00
KOJ4C 3200 3200 639 0.00
KOJ4C 3250 3250 596.5 0.00
KOJ4C 3300 3300 555 0.00
KOJ4C 3350 3350 5155 0.00
KOJ4C 3400 3400 477 0.00
KOJ4C 3450 3450 440 0.00
KOJ4C 3500 3500 404.5 0.00
KOJ4C 3550 3550 371 0.00
KOJ4C 3600 3600 339 0.00
KOJ4C 3650 3650 309 0.00
KOJ4C 3700 3700 280.5 0.00
KOJ4C 3750 3750 254 0.00
KOJ4C 3800 3800 229 0.00
KOJ4C 3850 3850 206 0.00
KOJ4C 3900 3900 185 0.00
KOJ4C 3950 3950 165.5 0.00
KOJ4C 4000 4000 147.5 0.00
KOJ4C 4050 4050 131 0.00
KOJ4C 4100 4100 116 0.00
KOJ4C 4150 4150 102.5 0.00
KOJ4C 4200 4200 90.5 0.00
KOJ4C 4250 4250 79.5 0.00
KOJ4C 4300 4300 69.5 0.00
KOJ4C 4350 4350 60.5 0.00
KOJ4C 4400 4400 53 0.00
KOJ4C 4450 4450 46 0.00
KOJ4C 4500 4500 39.5 0.00
KOJ4C 4550 4550 34.5 0.00
KOJ4C 4600 4600 29.5 0.00
KOJ4C 4650 4650 255 0.00
KOJ4C 4700 4700 22 0.00
KOJ4C 4750 4750 18.5 0.00
KOJ4C 4800 4800 16 0.00
KOJ4C 4850 4850 13.5 0.00

KOJ4P 2600
KOJ4P 2650
KOJ4P 2700
KOJ4P 2750
KOJ4P 2800
KOJ4P 2850
KOJ4P 2900
KOJ4P 2950
KOJ4P 3000
KOJ4P 3050
KOJ4P 3100
KOJ4P 3150
KOJ4P 3200
KOJ4P 3250
KOJ4P 3300
KOJ4P 3350
KOJ4P 3400
KOJ4P 3450
KOJ4P 3500
KOJ4P 3550
KOJ4P 3600
KOJ4P 3650
KOJ4P 3700
KOJ4P 3750
KOJ4P 3800
KOJ4P 3850
KOJ4P 3900
KOJ4P 3950
KOJ4P 4000
KOJ4P 4050
KOJ4P 4100
KOJ4P 4150
KOJ4P 4200
KOJ4P 4250
KOJ4P 4300
KOJ4P 4350
KOJ4P 4400
KOJ4P 4450
KOJ4P 4500
KOJ4P 4550
KOJ4P 4600
KOJ4P 4650
KOJ4P 4700
KOJ4P 4750
KOJ4P 4800
KOJ4P 4850

2600
2650
2700
2750
2800
2850
2900
2950
3000
3050
3100
3150
3200
3250
3300
3350
3400
3450
3500
3550
3600
3650
3700
3750
3800
3850
3900
3950
4000
4050
4100
4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850

10.5
14

18

23
29
36
445
54
65
78
92
108
125.5
145
166.5
189.5
2145
241
269
299
331
364
398.5
435
472
511
550.5
591.5
633
675.5
719
763.5
808.5
853.5
899.5
946
993
1040

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00




KOJ4C 4900 4900 115 0.00 - - - KOJ4P 4900 4900 1088 0.00 - - - -
KOJ4C 4950 4950 10 0.00 - - - KOJ4P 4950 4950 11355 0.00 - - - -
KOJ4C 5000 5000 8.5 0.00 - - - KOJ4P 5000 5000 11835 0.00 - - - -
KOJ4C 5050 5050 7 0.00 - - - KOJ4P 5050 5050 1232 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days | 20Days | 30Days | 60Days | 90Days
CALL 29.18 29.20 -0.07 Current 33.84 33.84 33.77 32.7 32
JAN24  [puT 29.22 29.18 0.14 1 week ago 29.02 26.94 26.48 27.75 29
MEAN 29.20 29.19 0.03 1 month ago 36.23 32.41 29.7 30.78 35
CALL 30.22 30.13 0.30 3 months ago 34.97 39.11 43.41 38.75 44
FEB24  [pur 30.22 30.12 0.33 6 months ago 55.18 42.91 54.99 42.96 37
MEAN 30.22 30.13 0.32
CALL 29.66 29.54 0.41
MAR 24  |puT 29.68 29.50 0.61
MEAN 29.67 29.52 0.51
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