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July 9, 2024
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change J[Open [High JLow [Volm [ Openint
JUL 24 4,088 -29 4,101 4,120 4,070 458 3,082 JUL 24 49.00 -0.62 48.76 48.60 48.51 86 1,176
AUG 24 4,053 -29 4,077 4,100 4,047 6,960 22,086 AUG 24 49.09 -0.46 49.62 49.08 48.57 32,676 91,490
SEP 24 4,042 -25 4,069 4,090 4,034 27,919 68,549 SEP 24 48.87 -0.46 49.30 48.84 48.38 19,897 65,787
OCT 24 4,026 -22 4,050 4,072 4,018 7,847 39,315 OCT 24 48.48 -0.45 48.84 48.43 48.01 13,629 52,781
NOV 24 4,017 -19 4,043 4,060 4,008 4,042 20,126 DEC 24 48.26 -0.44 48.61 48.23 47.77 77,880 228,540
DEC 24 4,019 -17 4,040 4,059 4,009 2,765 18,587 JAN 25 48.12 -0.41 48.37 48.08 47.71 18,032 49,270
JAN 25 4,031 -17 4,065 4,065 4,021 637 16,278 MAR 25 48.02 -0.33 48.22 48.02 47.70 10,757 34,536
FEB 25 4,044 -16 4,066 4,068 4,033 178 8,066 MAY 25 48.01 -0.30 48.00 47.96 47.73 2,306 14,278
MAR 25 4,047 -16 4,060 4,071 4,036 329 17,624 JUL 25 48.00 -0.27 48.04 48.03 47.88 2,305 7,435
APR 25 4,031 -16 4,045 4,056 4,029 217 7,712 AUG 25 47.78 -0.22 47.53 47.57 47.48 175 1,526
MAY 25 4,016 -16 4,033 4,033 4,013 291 7,310 SEP 25 47.52 -0.16 47.28 47.28 47.20 176 1,105
JUN 25 3,998 -16 4,005 4,008 3,996 107 979 OCT 25 47.16 -0.11 - #N/AN/A  #N/AN/A 112 1,162
JUL 25 3,987 -16 3,998 4,000 3,994 59 2,799 DEC 25 47.09 -0.07 46.99 47.09 47.03 786 5,899
SEP 25 3,964 -16 3,980 3,980 3,979 34 672 JAN 26 47.10 -0.06 - - - - 18
NOV 25 3,966 -16 322 MAR 26 47.13 -0.05 - - - - 13
JAN 26 3,966 -16
MAR 26 3,966 -16 Source : Bloomberg
MAY 26 3,966 -16
JUL 26 3,966 -16
SEP 26 3,966 -16
NOV 26 3,966 -16
JAN 27 3,966 -16
MAR 27 3,966 -16
MAY 27 3,966 -16
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
|Sep-24 (1d 7/10/24); CSize 25; KOU4 4042.00
KOU4C 2850 2850 1191.5 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 11415 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 1091.5 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 1041.5 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 9915 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 9415 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 891.5 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 8415 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 7915 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 7415 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 691.5 0.00 - - - - - KOU4P 3350 3350 0.5 0.00 - - - - -
KOU4C 3400 3400 6415 0.00 - - - - - KOU4P 3400 3400 0.5 0.00 - - - - -
KOU4C 3450 3450 592 0.00 - - - - - KOU4P 3450 3450 0.5 0.00 - - - - -
KOU4C 3500 3500 542 0.00 - - - - - KOU4P 3500 3500 0.5 0.00 - - - - -
KOU4C 3550 3550 492 0.00 - - - - - KOU4P 3550 3550 0.5 0.00 - - - - -
KOU4C 3600 3600 442 0.00 - - - - - KOU4P 3600 3600 0.5 0.00 - - - - -
KOU4C 3650 3650 392 0.00 - - - - - KOU4P 3650 3650 0.5 0.00 - - - - -
KOU4C 3700 3700 342 0.00 - - - - - KOU4P 3700 3700 0.5 0.00 - - - - -
KOU4C 3750 3750 292 0.00 - - - - - KOU4P 3750 3750 0.5 0.00 - - - - -
KOU4C 3800 3800 2425 0.00 - - - - - KOU4P 3800 3800 0.5 0.00 - - - 100 -
KOU4C 3850 3850 193.5 0.00 - - - - - KOU4P 3850 3850 1.5 0.00 - - - - -
KOU4C 3900 3900 147 0.00 - - - - - KOU4P 3900 3900 5 0.00 - - - - -
KOU4C 3950 3950 104.5 0.00 - - - - - KOU4P 3950 3950 125 0.00 - - - - -
KOU4C 4000 4000 68 0.00 - - - - - KOU4P 4000 4000 26.5 0.00 - - - - -
KOU4C 4050 4050 40.5 0.00 - - - 100.0 - KOU4P 4050 4050 48.5 0.00 - - - - -
KOU4C 4100 4100 215 0.00 - - - 200.0 - KOU4P 4100 4100 795 0.00 - - - - -
KOU4C 4150 4150 10 0.00 - - - - - KOU4P 4150 4150 118 0.00 - - - - -
KOU4C 4200 4200 4 0.00 - - - 50.0 - KOU4P 4200 4200 162 0.00 - - - - -
KOU4C 4250 4250 1.5 0.00 - - - - - KOU4P 4250 4250 209.5 0.00 - - - - -
KOU4C 4300 4300 0.5 0.00 - - - - - KOU4P 4300 4300 258.5 0.00 - - - - -
KOU4C 4350 4350 0.5 0.00 - - - - - KOU4P 4350 4350 308 0.00 - - - - -
KOU4C 4400 4400 0.5 0.00 - - - - - KOU4P 4400 4400 358 0.00 - - - - -
KOU4C 4450 4450 0.5 0.00 - - - - - KOU4P 4450 4450 408 0.00 - - - - -
KOU4C 4500 4500 0.5 0.00 - - - - - KOU4P 4500 4500 458 0.00 - - - - -
KOU4C 4550 4550 0.5 0.00 - - - - - KOU4P 4550 4550 508 0.00 - - - - -
KOU4C 4600 4600 0.5 0.00 - - - - - KOU4P 4600 4600 558 0.00 - - - - -
KOU4C 4650 4650 0.5 0.00 - - - - - KOU4P 4650 4650 607.5 0.00 - - - - -
KOU4C 4700 4700 0.5 0.00 - - - - - KOU4P 4700 4700 657.5 0.00 - - - - -
KOU4C 4750 4750 0.5 0.00 - - - - - KOU4P 4750 4750 707.5 0.00 - - - - -
KOU4C 4800 4800 0.5 0.00 - - - - - KOU4P 4800 4800 757.5 0.00 - - - - -
KOU4C 4850 4850 0.5 0.00 - - - - - KOU4P 4850 4850 807.5 0.00 - - - - -
KOU4C 4900 4900 0.5 0.00 - - - - - KOU4P 4900 4900 857.5 0.00 - - - - -
KOU4C 4950 4950 0.5 0.00 - - - - - KOU4P 4950 4950 907.5 0.00 - - - - -
KOU4C 5000 5000 0.5 0.00 - - - - - KOU4P 5000 5000 957.5 0.00 - - - - -
KOU4C 5050 5050 0.5 0.00 - - - - - KOU4P 5050 5050 1007.5 0.00 - - - - -
KOU4C 5100 5100 0.5 0.00 - - - - - KOU4P 5100 5100 1057.5 0.00 - - - - -
KOU4C 5150 5150 0.5 0.00 - - - - - KOU4P 5150 5150 1107.5 0.00 - - - - -
KOU4C 5200 5200 0.5 0.00 - - - - - KOU4P 5200 5200 1157.5 0.00 - - - - -
KOU4C 5250 5250 0.5 0.00 - - - - - KOU4P 5250 5250 1207.5 0.00 - - - - -
KOU4C 5300 5300 0.5 0.00 - - - - - KOU4P 5300 5300 1257.5 0.00 - - - - -
Oct-24 (31d 8/9/24); CSize 25; KOV4 4026.00
KOV4C 2700 2700 1322 0.00 - - - - - KOV4P 2700 2700 0.5 0.00 - - - - -
KOV4C 2750 2750 1272 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1222 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 11725 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 11225 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 1072.5 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 1023 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 973 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 923 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 873.5 0.00 - - - - - KOV4P 3150 3150 0.5 0.00 - - - - -
KOV4C 3200 3200 8235 0.00 - - - - - KOV4P 3200 3200 0.5 0.00 - - - - -
KOV4C 3250 3250 7735 0.00 - - - - - KOV4P 3250 3250 0.5 0.00 - - - - -
KOV4C 3300 3300 724 0.00 - - - - - KOV4P 3300 3300 0.5 0.00 - - - - -
KOV4C 3350 3350 674.5 0.00 - - - - - KOV4P 3350 3350 0.5 0.00 - - - - -
KOV4C 3400 3400 625 0.00 - - - - - KOV4P 3400 3400 1 0.00 - - - - -
KOVA4C 3450 3450 576 0.00 - - - - - KOV4P 3450 3450 1.5 0.00 - - - - -
KOV4C 3500 3500 527 0.00 - - - - - KOV4P 3500 3500 25 0.00 - - - - -
KOV4C 3550 3550 479 0.00 - - - - - KOV4P 3550 3550 45 0.00 - - - - -
KOV4C 3600 3600 432 0.00 - - - - - KOV4P 3600 3600 7 0.00 - - - - -
KOV4C 3650 3650 386 0.00 - - - - - KOV4P 3650 3650 1" 0.00 - - - - -
KOV4C 3700 3700 3415 0.00 - - - - - KOV4P 3700 3700 16.5 0.00 - - - - -
KOV4C 3750 3750 299 0.00 - - - - - KOV4P 3750 3750 24 0.00 - - - - -
KOV4C 3800 3800 259 0.00 - - - - - KOV4P 3800 3800 34 0.00 - - - - -
KOV4C 3850 3850 222 0.00 - - - - - KOV4P 3850 3850 46.5 0.00 - - - - -
KOV4C 3900 3900 187.5 0.00 - - - - - KOV4P 3900 3900 62 0.00 - - - - -
KOV4C 3950 3950 156.5 0.00 - - - - - KOV4P 3950 3950 80.5 0.00 - - - - -
KOV4C 4000 4000 128.5 0.00 - - - - - KOV4P 4000 4000 103 0.00 - - - - -
KOV4C 4050 4050 104.5 0.00 - - - - - KOV4P 4050 4050 128.5 0.00 - - - - -
KOV4C 4100 4100 83.5 0.00 - - - - - KOV4P 4100 4100 157.5 0.00 - - - - -




KOV4P 4150
KOV4P 4200
KOV4P 4250
KOV4P 4300
KOV4P 4350
KOV4P 4400
KOVA4P 4450
KOV4P 4500
KOV4P 4550
KOV4P 4600
KOVA4P 4650
KOV4P 4700
KOV4P 4750
KOV4P 4800
KOV4P 4850
KOV4P 4900
KOV4P 4950
KOV4P 5000
KOV4P 5050
KOV4P 5100
KOV4P 5150

4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150

189.5
224.5
262.5
302.5
345
389
434
480.5
528
576
624.5
673.5
723
772.5
822
871.5
921.5
971
1021
1070.5
1120.5

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

KOX4P 2800
KOX4P 2850
KOX4P 2900
KOX4P 2950
KOX4P 3000
KOX4P 3050
KOX4P 3100
KOX4P 3150
KOX4P 3200
KOX4P 3250
KOX4P 3300
KOX4P 3350
KOX4P 3400
KOX4P 3450
KOX4P 3500
KOX4P 3550
KOX4P 3600
KOX4P 3650
KOX4P 3700
KOX4P 3750
KOX4P 3800
KOX4P 3850
KOX4P 3900
KOX4P 3950
KOX4P 4000
KOX4P 4050
KOX4P 4100
KOX4P 4150
KOX4P 4200
KOX4P 4250
KOX4P 4300
KOX4P 4350
KOX4P 4400
KOX4P 4450
KOX4P 4500
KOX4P 4550
KOX4P 4600
KOX4P 4650
KOX4P 4700
KOX4P 4750
KOX4P 4800
KOX4P 4850
KOX4P 4900
KOX4P 4950
KOX4P 5000
KOX4P 5050
KOX4P 5100
KOX4P 5150
KOX4P 5200
KOX4P 5250
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4250
4300
4350
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4450
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4900
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5000
5050
5100
5150
5200
5250

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

KOV4C 4150 4150 66 0.00
KOV4C 4200 4200 51 0.00
KOV4C 4250 4250 39 0.00
KOV4C 4300 4300 29.5 0.00
KOV4C 4350 4350 22 0.00
KOV4C 4400 4400 16 0.00
KOV4C 4450 4450 11.5 0.00
KOV4C 4500 4500 8 0.00
KOV4C 4550 4550 55 0.00
KOV4C 4600 4600 4 0.00
KOV4C 4650 4650 25 0.00
KOV4C 4700 4700 2 0.00
KOV4C 4750 4750 1 0.00
KOV4C 4800 4800 1 0.00
KOV4C 4850 4850 0.5 0.00
KOV4C 4900 4900 0.5 0.00
KOV4C 4950 4950 0.5 0.00
KOV4C 5000 5000 0.5 0.00
KOV4C 5050 5050 0.5 0.00
KOV4C 5100 5100 0.5 0.00
KOV4C 5150 5150 0.5 0.00
Nov-24 (63d 9/10/24); CSize 25; KOX4 4017.00
KOX4C 2800 2800 1210 0.00
KOX4C 2850 2850 1160 0.00
KOX4C 2900 2900 1110.5 0.00
KOX4C 2950 2950 1060.5 0.00
KOX4C 3000 3000 1011 0.00
KOX4C 3050 3050 961.5 0.00
KOX4C 3100 3100 912 0.00
KOX4C 3150 3150 862.5 0.00
KOX4C 3200 3200 8135 0.00
KOX4C 3250 3250 764.5 0.00
KOX4C 3300 3300 716 0.00
KOX4C 3350 3350 668 0.00
KOX4C 3400 3400 620.5 0.00
KOX4C 3450 3450 5735 0.00
KOX4C 3500 3500 528 0.00
KOX4C 3550 3550 483.5 0.00
KOX4C 3600 3600 440 0.00
KOX4C 3650 3650 398.5 0.00
KOX4C 3700 3700 358.5 0.00
KOX4C 3750 3750 321 0.00
KOX4C 3800 3800 285 0.00
KOX4C 3850 3850 2515 0.00
KOX4C 3900 3900 221 0.00
KOX4C 3950 3950 1925 0.00
KOX4C 4000 4000 166.5 0.00
KOX4C 4050 4050 143 0.00
KOX4C 4100 4100 122 0.00
KOX4C 4150 4150 103 0.00
KOX4C 4200 4200 86.5 0.00
KOX4C 4250 4250 72.5 0.00
KOX4C 4300 4300 60 0.00
KOX4C 4350 4350 49.5 0.00
KOX4C 4400 4400 40.5 0.00
KOX4C 4450 4450 32.5 0.00
KOX4C 4500 4500 26.5 0.00
KOX4C 4550 4550 21 0.00
KOX4C 4600 4600 17 0.00
KOX4C 4650 4650 13 0.00
KOX4C 4700 4700 10.5 0.00
KOX4C 4750 4750 8 0.00
KOX4C 4800 4800 6.5 0.00
KOX4C 4850 4850 5 0.00
KOX4C 4900 4900 3.5 0.00
KOX4C 4950 4950 3 0.00
KOX4C 5000 5000 2 0.00
KOX4C 5050 5050 1.5 0.00
KOX4C 5100 5100 1 0.00
KOX4C 5150 5150 1 0.00
KOX4C 5200 5200 0.5 0.00
KOX4C 5250 5250 0.5 0.00
Dec-24 (93d 10/10/24); CSize 25; KOZ4 4019.00
KOZ4C 2700 2700 1308 0.00
KOZ4C 2750 2750 1258.5 0.00
KOZ4C 2800 2800 1209 0.00
KOZ4C 2850 2850 1159.5 0.00
KOZ4C 2900 2900 1110 0.00
KOZ4C 2950 2950 1060.5 0.00
KOZ4C 3000 3000 1011.5 0.00
KOZ4C 3050 3050 962 0.00
KOZ4C 3100 3100 9135 0.00
KOZ4C 3150 3150 864.5 0.00
KOZ4C 3200 3200 816.5 0.00
KOZ4C 3250 3250 768.5 0.00
KOZ4C 3300 3300 7215 0.00
KOZ4C 3350 3350 675 0.00
KOZ4C 3400 3400 629 0.00
KOZ4C 3450 3450 584.5 0.00
KOZ4C 3500 3500 541 0.00
KOZ4C 3550 3550 498.5 0.00
KOZ4C 3600 3600 457.5 0.00
KOZ4C 3650 3650 418.5 0.00
KOZ4C 3700 3700 381 0.00
KOZ4C 3750 3750 345 0.00
KOZ4C 3800 3800 311.5 0.00
KOZ4C 3850 3850 279.5 0.00
KOZ4C 3900 3900 250 0.00
KOZ4C 3950 3950 2225 0.00
KOZ4C 4000 4000 197 0.00
KOZ4C 4050 4050 173.5 0.00
KOZ4C 4100 4100 152 0.00
KOZ4C 4150 4150 133 0.00
KOZ4C 4200 4200 1155 0.00
KOZ4C 4250 4250 100 0.00
KOZ4C 4300 4300 86 0.00
KOZ4C 4350 4350 73.5 0.00
KOZ4C 4400 4400 62.5 0.00
KOZ4C 4450 4450 53.5 0.00
KOZ4C 4500 4500 45 0.00
KOZ4C 4550 4550 38 0.00
KOZ4C 4600 4600 31.5 0.00
KOZ4C 4650 4650 26.5 0.00
KOZ4C 4700 4700 22 0.00
KOZ4C 4750 4750 18 0.00
KOZ4C 4800 4800 15 0.00
KOZ4C 4850 4850 125 0.00
KOZ4C 4900 4900 10 0.00
KOZ4C 4950 4950 8 0.00

KOZ4P 2700
KOZ4P 2750
KOZ4P 2800
KOZ4P 2850
KOZ4P 2900
KOZ4P 2950
KOZ4P 3000
KOZ4P 3050
KOZ4P 3100
KOZ4P 3150
KOZ4P 3200
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KOZ4P 3300
KOZ4P 3350
KOZ4P 3400
KOZA4P 3450
KOZ4P 3500
KOZ4P 3550
KOZ4P 3600
KOZ4P 3650
KOZ4P 3700
KOZ4P 3750
KOZ4P 3800
KOZ4P 3850
KOZ4P 3900
KOZ4P 3950
KOZ4P 4000
KOZ4P 4050
KOZ4P 4100
KOZ4P 4150
KOZ4P 4200
KOZ4P 4250
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KOZA4P 4450
KOZ4P 4500
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KOZ4P 4650
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KOZ4P 4900
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2800
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11.5
15.5
20

26
33.5
42
52.5
64.5
78.5
94
112
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232.5
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440.5
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931.5

0.00
0.00
0.00
0.00
0.00
0.00
0.00
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0.00
0.00
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KOZ4C 5000 5000 6.5 0.00 - - - KOZ4P 5000 5000 979.5 0.00 - - - -
KOZ4C 5050 5050 5.5 0.00 - - - KOZ4P 5050 5050 10275 0.00 - - - -
KOZ4C 5100 5100 45 0.00 - - - KOZ4P 5100 5100 1076 0.00 - - - -
KOZ4C 5150 5150 3.5 0.00 - - - KOZ4P 5150 5150 1125 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 23.20 23.34 -0.60 Current 29.24 33.21 33.64 32.22 31
SEP24  |puT 23.17 23.34 073 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.19 23.34 -0.66 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.32 2354 -0.93 3 months ago 40.80 34.91 44.15 39.09 45
OCT24  |put 23.37 23.54 -0.72 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.35 23.54 -0.83
CALL 23.20 23.34 -0.60
NOv24  |putr 23.17 23.34 073
MEAN 23.19 23.34 -0.66
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