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ADDITION IN OI WITH INCREASE IN PRICE & INCREASE IN COC (LONG BUILD UP)

Company

Future (%)

Price (%) 30/12/09 29/12/09 COC Chg.

TATACHEM
BAJAJ-AUTO
OFSS
INDHOTEL
UNIPHOS

22
16
15
15
15

OI Rs. Cr.

-3 111
-1 81
3 138
1 97
-1 19

ADDITION IN OI WITH DECREASE IN PRICE & DECREASE IN COC(SHORT BUILD UP)

Company
DABUR
DRREDDY
TECHM
ASHOKLEY
CANBK

Future (%)

0 19
83

58

-2 93
-13 71

DEDUCTION IN OI WITH INCREASE IN PRICE & DECREASE IN COC(PROFIT BOOKING)

Company
SINTEX
CUMMINSIND
UNIPHOS
MLL
DISHTV

Future (%)

3

N N W W

4
=il
5
5
6

Price (%) 30/12/09 29/12/09 COC Chg.

OI Rs. Cr.
-3 21
-5 6
-1 19
-4 56
0 120

DEDUCTION IN OI WITH INCREASE IN PRICE & INCREASE IN COC(SHORT COVERING)

Company
BALRAMCHIN
TV-18
ABAN

Future (%)

-23
10
-11

-23

-14

Price (%) 30/12/09 29/12/09 COC Chg.

327
41
274
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Futures | Today | YEST. | Net COC Rollover
Company |In FutOI| Price | Price |Cl. Price| COC% Volume | Position
BANKNIFTY 9.16  0.03 8994.60 8986.10 -34 6 -40.76 1571 0.83 0.50 N.A. 52 66
CNXIT 10.57 0.22 5791.30 5804.15 81 10 71.04 42 N.A. N.A. N.A. 28 40
MINIFTY -4.75 -0.36 5169.45 5168.95 -4 6 -9.20 755 1.18 0.96 N.A. 50 42
NFTYMCAP50 0.00 0.36 2645.55 2620.00 -353 -28 -324.56 53 N.A. N.A. N.A. 0 100
NIFTY -0.30 -0.36 5169.45 5168.55 -6 5 -11.81 85776 1.47 1.06 N.A. 58 64
ABAN -9.68 1.44 1260.05 1259.45 -17 -6 -11.32 274 0.27 0.00 73.48 69 57
ABB -6.57 -0.81 756.30 757.60 63 16 46.58 102 0.00 N.A. 6.67 74 69
ABIRLANUVO 249 -1.66 881.30 881.70 17 19 -2.27 182 0.33 N.A. 19.71 75 63
ACC 1.53 1.37 871.40 873.15 73 18 55.79 175 0.76 0.06 9.93 75 67
ALBK -2.29 -0.82 127.15 127.45 86 2 84.34 53 0.00 N.A. 10.50 66 68
AMBUJACEM 2,74 0.69 101.90 101.65 -90 -7  -82.79 161 0.43 0.09 10.06 68 74
ANDHRABANK 2.17 -1.56 104.00 104.05 18 11 6.75 49 0.07 0.00 10.03 66 57
APIL -13.55 0.03 571.80 571.50 =19 1 -20.35 26 N.A. N.A. 10.06 75 67
ASHOKLEY 4.09 -1.32 48.70 48.80 75 18 56.46 93 0.13 0.13 15.03 58 49
ASIANPAINT -6.85 -0.02 1765.50 1765.85 7 10 -2.32 2 N.A. N.A. 0.14 38 31
AUROPHARMA -3.97 0.51 913.90 910.95 -118 3 -120.83 190 N.A. N.A. 47.19 72 84
AXISBANK -5.67 -0.34 981.40 979.95 -54 12 -65.51 307 0.77 0.56 7.27 68 66
BAJAJ-AUTO 15.76 0.96 1699.40 1704.30 105 15 90.61 81 N.A. N.A. 3.26 67 57
BAJAJHIND 0.27 0.63 223.25 223.35 16 24 -7.30 330 0.10 0.04 67.42 73 74
BALRAMCHIN -2.94 1.62 135.15 135.20 14 3 10.07 327 0.13 0.10 74.29 73 68
BANKBARODA -2.51 1.80 516.55 514.25 -163 8 -170.16 124 0.01 0.00 7.16 50 72
BANKINDIA 10.32  0.35 385.95 386.75 76 16 59.64 91 0.04 0.00 6.32 60 50
BEL -6.87 1.85 1914.35 1904.85 -181 17 -197.88 22 N.A. N.A. 3.00 45 76
BEML -1.13 -1.28 1107.45 1111.90 147 17 129.79 26 N.A. N.A. 6.16 52 67
BHARATFORG 3.94 1.84 274.15 274.80 87 13 73.83 94 0.00 N.A. 13.79 67 67
BHARTIARTL -0.50 -0.08 325.70 325.50 -22 4 -26.61 867 0.60 0.44 10.86 74 66
BHEL -0.75 -0.46 2363.95 2360.40 -55 -10  -44.63 729 0.32 2.15 9.76 66 70
BHUSANSTL 0.82 0.10 1456.55 1459.95 85 11 74.07 72 N.A. N.A. 18.76 58 47
BIOCON 0.40 -0.34 279.75 280.05 39 18 21.26 114 0.00 N.A. 26.07 57 49
BOSCHLTD -3.23 -0.09 4600.15 4610.00 78 31 46.94 1 N.A. N.A. 0.17 20 27
BPCL 11.93 0.74 619.70 620.90 71 -7 77.73 141 0.61 0.00 6.96 53 74
BRFL -2.05 1.05 187.20 186.80 -78 10 -87.84 97 N.A. N.A. 48.21 83 76
CAIRN 1.56 -1.43 278.35 279.05 92 15 77.25 394 0.35 0.33 10.58 88 83
CANBK 2.71 -1.05 397.20 394.70 -230 10 -239.96 71 0.00 N.A. 8.15 48 64
CENTURYTEX 0.23 1.30 532.20 533.40 82 14 68.40 239 0.10 0.00 40.70 77 64
CESC 0.82 -0.75 388.55 389.55 94 12 81.70 26 N.A. N.A. 5.68 40 35
CHAMBLFERT 1.94 0.17 58.25 58.40 94 16 78.30 70 0.19 0.10 29.03 59 64
CHENNPETRO -0.11 -0.52 219.85 219.80 -8 6 -14.49 35 0.00 N.A. 16.57 71 57
CIPLA -4.37 1.09 339.35 339.45 11 18 -7.59 220 0.34 0.23 6.63 66 61
COLPAL 4.90 1.73 666.10 667.30 66 24 41.37 22 N.A. N.A. 2.47 46 54
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Futures | Today | YEST. [Net COC Rollover
Company |In FutOI| Price | Price |Cl. Price| COC% Volume | Position | CM LM
CONCOR 90.32 0.75 1291.15 1302.40 318 12 305.75 2 N.A. N.A. 0.15 29 20
CROMPGREAV 0.21 -2.16 415.00 415.85 75 1 73.68 19 N.A. N.A. 1.08 57 43
CUMMINSIND -0.65 3.05 422.10 420.30 -156 -2 -153.42 6 N.A. N.A. 0.75 45 50
DABUR 15.16 -1.69 159.80 160.25 103 15 87.35 19 0.00 N.A. 2.25 62 27
DCHL 1.43 0.50 169.80 170.35 118 11 107.43 90 N.A. N.A. 30.12 60 49
DENABANK -1.83 -1.12 84.10 84.15 22 13 8.29 132 0.11 0.20 56.25 56 67
DISHTV -6.67 2.14 43.05 43.10 42 11 31.57 120 1.24 0.08 54.12 63 56
DIVISLAB -2.41 0.84 674.50 674.95 24 18 6.27 58 N.A. N.A. 6.95 59 54
DLF -9.19 0.36 365.75 366.55 80 14 66.07 755 0.51 0.25 28.47 71 62
DRREDDY 11.83 -0.77 1137.60 1140.80 103 17 86.16 83 0.00 0.00 3.63 69 38
EDUCOMP -2.57 -1.60 721.20 722.10 46 3 42.75 232 0.01 0.20 34.07 67 69
EKC -3.78 0.14 146.30 146.55 62 9 53.00 48 0.00 N.A. 40.18 60 64
ESSAROIL -0.73 -0.53 141.15 141.25 26 8 17.82 309 0.05 0.05 79.70 67 59
FEDERALBNK 5.43 -0.13 238.00 238.00 0 15  -15.32 20 0.00 N.A. 2.50 60 68
FINANTECH -0.18 -0.68 1356.20 1355.20 -27 5 -31.76 67 N.A. N.A. 10.10 59 55
FSL -2.53 -0.29 34.35 34.50 159 26 132.90 142 0.09 0.86 65.66 63 59
GAIL 5.75 -1.64 411.20 412.15 84 7 77.78 116 0.70 0.75 2.70 67 58
GESHIP -5.15  0.18 281.25 281.80 71 11 60.81 36 0.20 0.00 5.96 57 52
GLAXO -4.22 1.02 1610.80 1612.80 45 7 38.59 20 N.A. N.A. 1.47 71 85
GMRINFRA -12.75 -0.15 67.25 67.45 109 17 91.61 275 0.03 0.02 21.81 71 70
GRASIM -2.46 1.23 2455.05 2455.85 12 9 3.24 271 0.92 N.A. 9.39 82 72
GSPL -0.49 -0.96 97.50 97.80 112 7 105.36 147 0.14 0.04 21.49 61 57
GTL -0.25 -1.27 384.90 385.05 14 0 14.22 216 N.A. N.A. 52.57 95 95
GTLINFRA -2.78 -2.46 35.65 35.80 154 12 141.09 157 0.05 0.09 49.20 74 79
GTOFFSHORE -5.63 -4.92 503.85 504.60 54 -73  127.51 183 0.17 0.28 48.90 66 66
GVKPIL 0.26 -0.63 47.60 47.65 38 10 28.82 167 0.14 0.29 24.33 51 61
HCC -3.69 -0.03 148.80 148.80 0 8 -7.66 77 0.44 0.22 14.28 58 45
HCLTECH -3.74 -0.25 371.65 371.60 -5 13 -18.38 75 0.20 0.00 4.80 50 71
HDFC -1.12 -0.47 2677.20 2674.00 -44 -4 -39.64 597 1.90 0.15 3.91 78 74
HDFCBANK -5.04 -0.26 1692.50 1691.90 -13 7 -20.06 322 0.20 0.40 3.60 59 70
HDIL 10.67 0.83 365.30 365.80 50 5 44.92 357 0.52 0.17 27.38 59 56
HEROHONDA -4.49 -2.18 1705.75 1712.00 134 17 116.86 471 1.24 0.11 15.34 77 76
HINDALCO -6.91 -1.30 159.90 160.00 23 10 12.97 622 1.06 0.53 21.13 53 69
HINDPETRO 12.94 0.14 387.65 388.35 66 9 56.48 120 0.28 0.14 9.37 64 74
HINDUNILVR -5.22  0.42 266.10 266.10 0 14 -13.77 458 0.36 0.15 8.23 75 86
HINDZINC -1.64 0.03 1209.60 1212.60 91 14 76.19 76 N.A. N.A. 2.12 45 61
HOTELEELA 10.83 4.32 48.30 48.50 151 5 146.21 37 0.06 0.04 21.02 73 56
IBREALEST -4.36  0.96 220.10 220.20 17 5 11.35 140 0.09 0.05 9.90 58 57
ICICIBANK -3.65 -0.05 879.80 878.80 -41 -2 -39.41 1452 1.17 0.46 10.57 67 76
ICSA -1.76 -0.69 178.80 178.90 20 8 12.81 43 0.00 N.A. 32.27 60 65
IDBI -0.11  -1.39 127.35 127.45 29 9 19.83 271 0.19 0.28 31.06 61 47
IDEA -0.68  0.77 58.95 59.05 62 12 50.22 256 0.59 0.18 13.74 80 74
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IDFC -3.15 -0.87 154.65 154.90 59 10 48.77 363 0.24 0.15 9.05 64 63
IFCI 2.02 -0.28 54.05 54.15 68 8 59.11 692 0.21  0.15 86.76 63 60
INDHOTEL 14.69 4.12 101.00 101.40 145 12 132.80 97 0.04 0.02 9.49 80 79
INDIACEM 2.05 -0.81 123.10 123.40 89 18 70.57 205 0.06  0.02 41.22 86 83
INDIAINFO -2.46  0.19 129.85 129.85 0 -2 1.76 98 0.02 0.00 20.12 61 49
INDIANB -14.58 -0.49 173.60 173.10 -105 3 -107.74 24 0.00 N.A. 8.04 70 65
INFOSYSTCH -2.96  0.11 2580.00 2582.15 30 11 19.79 1126 0.63 0.81 5.86 67 74
10B -0.62 -0.62 112.35 112.25 -32 0 -32.49 33 0.05 0.00 6.88 43 51
I0C -0.43 -0.58 306.35 306.40 6 0 5.96 96 0.43 0.00 3.05 67 62
ISPATIND -0.66 0.45 22.35 22.40 82 21 61.15 296 0.23 0.11 91.94 77 60
ITC -3.93 -2.15 250.70 251.30 87 13 74.00 271 0.30 0.21 1.43 64 68
IVRCLINFRA -3.42 -1.01 357.50 357.45 -5 3 -7.63 149 0.67 N.A. 17.24 61 58
JINDALSAW -0.04 -1.43 182.70 182.80 20 6 13.82 227 0.29 0.25 42.36 63 71
JINDALSTEL 2.28 -2.20 711.90 713.05 59 17 42.04 655 0.38 0.30 11.94 68 62
JPASSOCIAT 2.32 -1.08 142.20 142.55 90 14 75.56 307 0.27 0.36 14.38 64 58
JPHYDRO -4.90 -0.87 73.90 73.95 25 12 12.46 93 0.10 0.04 34.93 67 65
JSWSTEEL -5.34 -1.04 1013.40 1013.60 7 10 -2.82 313 0.77 0.50 15.00 65 59
KFA -13.85  0.99 61.50 61.45 -30 15  -44.66 99 0.08 0.04 89.72 65 61
KOTAKBANK -2.18 1.35 819.60 818.90 -31 14 -45.28 257 N.A. N.A. 8.75 77 64
KSOILS -8.29 1.17 64.85 64.90 28 0 28.14 87 0.83 10.00 33.94 77 74
LICHSGFIN -2.85 -0.17 802.90 804.00 50 12 38.38 185 0.14 N.A. 19.10 50 45
LITL -3.53 1.61 565.80 566.30 32 11 20.78 111 1.50 N.A. 12.70 71 65
LT 2,50 -1.19 1663.50 1661.55 -43 -2 -40.75 7353.31 0.35 3.88 64 67
LUPIN -0.13 -0.15 1462.90 1465.05 54 19 34.96 78 N.A. N.A. 6.02 55 47
M&M -3.20 0.45 1064.40 1064.80 14 6 7.47 311 0.51 0.00 7.84 79 79
MARUTI -3.21  0.21 1570.40 1571.60 28 5 23.23 340 0.19 0.18 8.19 80 82
MCDOWELL-N -2.03 -0.69 1279.35 1280.30 27 7 20.55 125 N.A. N.A. 6.89 56 51
MLL -4.26  2.45 58.65 58.75 62 20 42.31 56 0.39 0.00 32.87 61 61
MOSERBAER -3.29 -0.53 85.15 85.25 43 5 37.54 41 0.05 0.00 16.98 58 59
MPHASIS 1.34 -0.47 722.55 724.80 114 11 102.98 346 0.44 1.00 29.06 57 71
MRPL 0.55 -0.38 78.70 78.90 93 17 75.43 53 0.25 0.00 16.87 68 70
MTNL 2.15 0.20 74.45 74.60 74 9 64.33 118 0.08 0.11 34.62 75 63
NAGARCONST 0.10 -1.04 162.05 162.45 90 11 78.95 31 N.A. N.A. 4.69 56 69
NAGARFERT 0.16  0.46 32.95 33.00 55 7 48.43 69 0.12 0.09 38.05 69 65
NATIONALUM -2.52 -0.06 390.10 391.40 122 20 101.77 47 1.00 N.A. 7.25 79 66
NEYVELILIG 1.60 -1.35 150.05 150.30 61 12 48.81 59 0.03 0.00 18.24 54 51
NOIDATOLL -0.43 -0.52 38.40 38.40 0 12 -11.82 37 0.05 0.00 36.08 59 56
NTPC 1.51 0.04 232.95 232.90 -8 5 -12.73 598 0.54 0.22 14.81 63 73
OFSS 15.35  4.39 2322.25 2330.85 135 9 126.25 138 5.00 3.50 18.23 70 61
ONGC -6.03 -0.61 1174.40 1175.75 42 18 24.00 316 0.15 0.26 2.43 63 67
OPTOCIRCUI -4.96 -1.01 224.65 224.50 -24 12 -36.43 34 N.A.  N.A. 5.74 62 47
ORCHIDCHEM 1.47 -1.28 188.50 188.85 68 8 59.41 180 0.24  0.05 91.35 44 67
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ORIENTBANK 8.78 -2.14 253.60 254.30 101 19 81.38 42 N.A. N.A. 6.79 41 48
PANTALOONR 1.85 0.38 382.65 382.55 -10 11 -20.91 106 0.00 N.A. 15.46 80 56
PATELENG -1.00 -0.09 450.35 451.60 101 19 82.58 40 N.A. N.A. 15.95 54 36
PATNI -2.14 1.22 490.75 491.10 26 12 13.80 47 0.00 N.A. 15.66 55 50
PETRONET 1.26 -0.14 72.55 72.70 75 16 59.76 69 0.14 0.01 12.71 68 55
PFC 0.00 0.49 256.10 256.50 57 2 55.22 23 0.00 0.00 3.81 46 68
PIRHEALTH 18.26 -2.20 381.85 382.40 53 11 42.06 30 N.A. N.A. 3.77 48 54
PNB -6.80 0.14 915.65 915.55 -4 9 -12.97 250 0.37 0.17 10.27 78 76
POLARIS -1.35 1.23 184.60 184.80 40 5 34.54 55 0.48 0.22 21.41 56 43
POWERGRID -4.36 -0.77 108.85 109.00 50 12 37.82 199 0.30 0.16 15.93 77 80
PRAJIND -2.80 -1.42 100.85 100.85 0 4 -4.46 110 0.11  0.12 38.45 62 61
PTC 6.75 -2.77 112.35 112.65 97 14 83.64 75 0.04 0.00 13.51 75 63
PUNJLLOYD 1.00 -0.39 205.75 206.20 80 12 67.68 211 0.32 0.29 24.69 63 59
RANBAXY -1.59 -0.16 518.90 518.85 -4 7 -10.98 201 0.92 0.44 13.30 55 67
RCOM 0.00 -0.57 174.25 174.40 31 14 17.10 538 0.21  0.19 23.34 67 66
RECLTD -3.50 -0.51 235.85 235.80 -8 2 -9.66 64 0.00 N.A. 8.63 56 49
RELCAPITAL 8.00 0.18 853.90 856.15 96 10 85.74 516 0.32 0.11 26.86 68 65
RELIANCE -5.90 -0.39 1076.05 1075.55 -17 =1l -16.33 1944 0.42 0.54 5.45 67 62
RELINFRA -5.29 1.64 1150.35 1150.25 -3 7 -10.63 586 0.63 0.26 18.30 77 65
RELMEDIA -0.57 -1.00 261.70 262.65 132 14  118.69 49 0.00 0.00 52.91 60 68
RENUKA -0.76  0.31 223.10 223.35 41 8 32.70 342 0.20 0.07 36.86 70 72
RNRL 0.35 -0.56 70.50 70.55 26 13 13.02 336 0.15 0.17 32.55 63 56
ROLTA -1.25 -0.31 190.35 190.45 19 -1 20.37 550.17 0.00 15.54 54 52
RPOWER -4.35 1.07 155.70 155.80 23 16 7.15 386 0.31 0.14 34.01 83 78
SAIL -3.01 -0.10 238.10 237.90 -31 3 -33.53 350 2.05 0.67 12.55 47 57
SBIN -0.64  0.19 2224.30 2223.70 -10 =il -8.92 1272 0.54 0.45 12.27 60 66
SCI 14.25 0.96 146.55 147.00 112 13 99.50 20 1.40 2.27 8.23 59 46
SESAGOA -3.16 1.23 411.05 410.55 -44 0 -44.40 654 0.14 0.11 22.60 71 55
SIEMENS -8.94 0.12 579.45 579.75 19 -6 24.42 52 0.21 0.00 2.96 49 61
SINTEX -9.97 3.42 278.05 278.20 20 11 8.66 21 N.A. N.A. 4.05 68 59
STER 3.63 0.00 860.25 858.30 -83 4 -86.72 443 0.74 0.18 10.04 68 64
STERLINBIO -0.47 -0.52 95.95 96.30 133 7 126.05 25 0.33 N.A. 9.93 47 57
SUNPHARMA -1.78 -1.20 1515.30 1519.45 100 13 87.17 59 0.47 N.A. 2.59 64 67
SUNTV 1.05 0.85 338.40 338.20 -22 -1 -20.21 6 N.A.  N.A. 1.06 65 38
SUZLON -2.40 -1.16 89.70 89.80 41 13 28.12 883 0.56  0.30 67.91 67 60
SYNDIBANK -4.60 -0.62 96.10 96.15 19 14 4.84 20 0.21  0.00 6.00 57 60
TATACHEM 21.76 3.47 332.60 334.00 154 8 145.83 111 6.00 5.50 9.99 77 67
TATACOMM -0.32 -0.44 341.50 342.20 75 15 60.19 62 0.00 N.A. 19.70 56 39
TATAMOTORS 7.16 0.01 786.10 787.40 60 1 58.91 1505 1.08 0.42 45.98 66 62
TATAPOWER -2.77 0.50 1359.25 1358.10 -31 6 -37.12 251 0.11 0.04 6.15 73 68
TATASTEEL -1.85 -1.17 614.80 615.35 33 4 28.25 1574 1.29  0.49 21.42 67 66
TATATEA -2.10 -0.39 953.45 952.55 -34 15  -48.99 69 0.00 N.A. 9.00 65 68
TCS 3.34 0.18 742.75 743.40 32 6 26.10 358 0.83  0.22 4.80 59 63
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TECHM 5.31 -0.80 990.60 994.95 160 14 145.89 58 N.A. N.A. 14.17 47 67
TITAN -5.14 1.53 1458.10 1460.65 64 9 54.94 17 N.A. N.A. 2.83 54 51
TRIVENI -2.50 0.69 108.80 109.05 84 13 71.20 63 0.36 1.33 34.98 65 62
TTML 2.94 2.07 27.10 27.15 67 17 50.16 79 0.06 0.02 34.54 71 66
TULIP -5.14 -0.19 975.20 975.75 21 21 -0.43 15 N.A. N.A. 8.72 44 42
TV-18 -0.51 1.54 85.80 86.05 106 27 79.35 41 0.01 0.00 41.70 66 58
UCOBANK -5.56 -0.36 55.85 55.90 33 20 12.33 41 0.02 0.00 18.38 56 63
ULTRACEMCO -2.66  0.57 905.20 904.90 -12 15 -27.56 61 N.A. N.A. 6.01 80 77
UNIONBANK 0.69 -0.99 264.75 265.55 110 11 99.20 66 1%5 N.A. 5.55 66 66
UNIPHOS 14.56 2.87 174.05 174.20 31 7 24.72 19 0.00 0.00 1.71 55 67
UNITECH -8.76 0.92 82.70 82.75 22 6 16.50 874 0.31 0.21 39.38 60 59
VIJAYABANK 191 -1.04 52.35 52.45 70 13 56.79 97 0.08 0.11 46.14 58 58
VOLTAS 0.22 1.34 173.50 173.70 42 9 32.75 44 4.00 0.00 5.27 57 47
WELGUJ 1.92 -0.39 270.25 270.40 20 16 4.28 435 0.03 0.00 77.12 79 77
WIPRO 1.24 0.04 681.35 682.25 48 16 32.47 199 0.31 0.09 5.33 59 57
YESBANK -5.11 -0.28 271.95 271.55 -54 -12 -41.97 90 0.25 0.50 8.08 50 40
ZEEL -0.59 -2.00 260.35 261.15 112 15 96.70 43 N.A. N.A. 3.28 77 66

35.45 9.19 26.26 128816
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