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Sector Wise Rollover Percentage Change Rollover Highlights for Nifty, Banknifty and Marketwide:
Strong Weak e The Nifty Jul expiry rollover is at 75.71% on Expiry
Sector | %Rolls | %Chg* | Sector | % Rolls [ % Chg* Day compared to 79.53% on same day of previous
Textile 93.40 28.51 NA expi
piry.
Infrastructure 94.28 25.36 e The Banknifty Jul expiry rollover is at 77.98% on
Finance 92.44 18.49 Expiry Day compared to 75.75% on same day of
previous expiry.
Realt 91.80 18.39
) y e The Market wide Jul expiry rollover is at 94.05% on
Oil_Gas 86.93 18.24 Expiry Day as compared to 93.06% on same day of
* 0% Rollover change compared to same day of previous expiry previous expiry.
e The Nifty Jul rollover is lower than its Three months
Stock Wise Rollover Percentage Change average of 79.24% and its six months average of
Strong Weak 79.69%.
Sector | % chg* | RCost% | Sector | % chg* | RCost% The Bankniftv Jul roll i< higher than its Th
LICI 36.85 0.42 MUTHOOTFIN  (31.26)  0.57 * The Banknifty Jul rollover is higher than its Three
months average of 76.7% and its six months average
IREDA 33.55 0.35 LAURUSLABS ~ (25.81) 0.5 of 77.97%.
INDIANB 3175 0.36 JSL (25.65) 043 e The market wide rollover is higher than its three
MANAPPURAM  27.95 0.41 INOXWIND (17.90) 0.58 months average of 92.42% and its six months
NYKAA 22.75 0.33 JINDALSTEL (16.88)  0.09 average of 92.37%.
2 * 9% Rollover change compared to same day of previous expiry, Rcost = Roll cost Sector Highlights:
c Source: Seediff, NSE, nirmalbang.com Research e Textile, Infrastructure, Finance, Realty and Oil_Gas
sectors witnessed higher rollovers compared to
9_ Sector Wise Rollovers same day of previous expiry.
B Strong Rollovers Weak Rollovers e No sectors witnessed lower rollovers compared to
N Sector | Rollover % | Sector | Rollover % same day of previous expiry.
_ Telecom 97.39 Chemicals 83.23 e Highest rollover in current expiry: Telecom,
C_U Automobile 94.31 Oil_Gas 86.93 Automobile, Infrastructure, FMCG and
Infrastructure 94.28 Power 88.57 Capital_Goods. . . _
D FMCG 93.70 Metals 89.61 . quest rollover in current expiry: Chemicals,
(Vp] . Oil_Gas, Power, Metals and Pharma.
- — Capital_Goods 93.47 Pharma 89.83
$ Total Rollovers Stock Highlights:
| - e LICI, IREDA, INDIANB, MANAPPURAM and NYKAA
(@) Stock Wise Rollovers saw higher rollovers compared to same day of
+— ) .
O Strong Rollovers Weak Rollovers previous expiry.

(¢b) Stock | Rollover % | Stock | Rollover % * M&M, LAURUSLABS, JSL, INOXWIND  and
U) M&M 98.67 MUTHOOTEIN 6154 JdINDAfLSTEL. saw IoYver rollovers compared to same
CROMPTON 98.25 JINDALSTEL 68.83 ay ot previous expiry. _

e Higher percentage rollover in current expiry: M&M,
ULTRACEMCO  98.18 SL 69.11 CROMPTON,  ULTRACEMCO, HDFCBANK  and
HDFCBANK 98.12 LAURUSLABS 70.00 DIVISLAB.
DIVISLAB 97.98 10C 71.39 e Lower percentage rollover in current expiry:
Total Rollovers MUTHOOTFIN, JINDALSTEL, JSL, LAURUSLABS and
Source: Seediff, NSE, nirmalbang.com Research 10C.
|
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Current Previous AVG Current Previous

Rollover 6 Mth Avg 3 Mth Avg Roll Roll

SYMBOL Rollover % % Rollover% Rollover% Current Ol Total Ol Cost% Cost%
BANKNIFTY 77.98 75.75 78.0 76.7 552195 2378460 0.37 0.07
NIFTY 75.71 79.53 79.7 79.2 | 5278950 | 20869575 0.40 0.25

Current Previous — Current Previous

6 Mth Avg 3 Mth Avg
SYMBOL Rollover % | Rollover % Rollover% Rollover% Current Ol Total Ol | Roll Cost% | Roll Cost%

ACC 0.00 92.79 89.62 92.79 904800 904800 0.00 0.66
AARTIIND 0.00 90.67 92.13 90.67 2447275 2447275 0.00 0.94
ABFRL 93.90 92.77 90.33 92.77 3239600 53110200 0.52 0.75
ABB 94.18 95.56 95.16 95.56 168875 2899750 0.35 0.63
ABCAPITAL 96.11 88.92 92.55 88.92 2077000 53456400 0.41 0.19
ADANIENT 93.89 92.70 93.68 92.70 1176000 19261200 0.60 0.59
ADANIENSOL 96.24 96.80 93.35 96.80 762750 20273625 0.54 0.71
ADANIGREEN 96.06 93.46 91.96 93.46 812400 20628600 0.50 0.78
ADANIPORTS 94.21 92.57 92.38 92.57 1335225 23056025 0.43 0.61
AMBUJACEM 94.47 95.22 94.07 95.22 1720950 31105200 0.41 0.77
ANGELONE 84.02 68.77 86.01 68.77 406250 2542250 0.35 0.33
ALKEM 94.64 84.56 90.23 84.56 64500 1203000 0.38 0.88
APOLLOHOSP 93.17 94.68 90.64 94.68 180000 2634125 0.43 0.51
ASHOKLEY 96.12 93.52 9141 93.52 3420000 88160000 0.37 0.59
ASIANPAINT 90.62 88.79 91.93 88.79 1436250 15318000 0.43 0.81
ASTRAL 91.58 93.49 93.86 93.49 521475 6195650 0.48 -0.40
APLAPOLLO 89.61 92.46 92.67 92.46 565250 5441450 0.14 0.76
ATGL 82.27 91.02 90.35 91.02 810250 4569250 0.31 0.88
AUROPHARMA 90.50 96.50 94.91 96.50 1951400 20530950 0.20 0.78
AUBANK 95.95 89.00 90.55 89.00 796000 19662000 0.47 -0.70
AXISBANK 96.73 91.49 90.24 91.49 3285625 100405000 0.51 0.67
BAJAJ-AUTO 92.52 95.20 87.99 95.20 221400 2958825 0.61 0.57
BAJFINANCE 97.11 96.95 93.83 96.95 2763750 95633250 0.47 0.58
BAJAJFINSV 94.24 93.91 84.13 93.91 992500 17229000 0.44 0.53
BALKRISIND 0.00 90.75 93.34 90.75 650700 650700 0.00 0.39
BANDHANBNK 96.45 87.92 92.89 87.92 3024000 85111200 -0.36 0.40
BANKBARODA 95.01 91.38 90.59 91.38 5452200 109237050 0.49 0.68
BANKINDIA 95.91 92.39 90.31 92.39 2740400 66934400 0.43 0.75
BEL 93.44 93.37 91.67 93.37 8299200 126474450 0.43 0.37
BHARATFORG 94.94 93.93 91.08 93.93 596500 11787000 0.35 0.30
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] ] o IO
SYMBOL Rollover % | Rollover % Rollover% Rollover% Current Ol Total Ol | Roll Cost% | Roll Cost%
BHARTIARTL 92.69 85.40 87.99 85.40 3514525 48068100 0.55 -0.06
BHEL 93.48 90.51 92.01 90.51 3640875 55839000 0.38 0.53
BIOCON 92.78 85.12 90.62 85.12 2920000 40450000 0.65 0.66
BOSCHLTD 91.81 95.73 92.23 95.73 29075 354925 0.46 -0.85
BPCL 78.22 79.82 87.07 79.82 10412200 47810800 -0.23 0.03
BRITANNIA 96.40 93.58 90.90 93.58 114750 3183875 -0.74 0.53
BSE 87.50 77.27 82.08 77.27 1564500 12518250 0.46 0.54
CAMS 80.83 79.05 88.34 79.05 507000 2644500 0.17 0.14
CDSL 91.31 88.46 90.76 88.46 888250 10215825 -0.34 0.27
CESC 92.85 89.57 93.47 89.57 1210750 16925125 0.59 0.57
CGPOWER 83.43 94.48 90.86 94.48 3546200 21401300 0.68 0.63
CYIENT 95.22 91.09 87.68 91.09 142375 2980525 0.41 -0.82
CANBK 87.02 88.46 91.58 88.46 33601500 258849000 0.62 0.59
CHOLAFIN 94.67 91.61 89.83 91.61 742500 13931875 -1.07 0.54
CHAMBLFERT 0.00 93.38 87.11 93.38 2045350 2045350 0.00 0.73
CIPLA 95.99 96.63 94.92 96.63 496125 12378375 0.31 -0.39
COALINDIA 87.78 90.45 92.51 90.45 10071000 82405350 -1.40 0.42
COFORGE 92.55 92.35 87.15 92.35 1191000 15976500 0.54 0.56
COLPAL 96.21 95.10 90.41 95.10 217575 5737950 0.61 0.49
CONCOR 93.71 93.89 94.28 93.89 1306250 20776250 0.41 0.84
CROMPTON 98.25 98.50 97.93 98.50 698400 39814200 0.51 -0.04
CUMMINSIND 94.95 82.49 91.96 82.49 179000 3542400 0.66 -0.16
DABUR 94.52 98.17 93.01 98.17 943750 17230000 0.46 -0.41
DALBHARAT 84.94 86.16 81.45 86.16 478400 3176225 0.32 0.28
DELHIVERY 95.96 89.25 86.88 89.25 500075 12369075 0.40 0.09
DMART 85.67 92.85 85.98 92.85 877050 6121200 -0.62 0.76
DIVISLAB 97.98 97.44 94.01 97.44 61400 3032200 0.52 0.20
DIXON 87.81 91.94 86.79 91.94 189200 1552000 0.46 0.69
DLF 95.18 89.32 90.36 89.32 1766325 36655575 0.49 0.64
DRREDDY 91.02 78.15 84.69 78.15 1113125 12393125 0.24 0.20
EICHERMOT 93.14 86.64 89.41 86.64 222600 3244150 -0.66 0.12
EXIDEIND 94.56 93.56 93.18 93.56 1234800 22692600 0.52 0.26
FEDERALBNK 91.75 88.85 89.72 88.85 6950000 84230000 -0.13 -0.24
GAIL 93.35 88.76 93.75 88.76 6536250 98251650 0.08 0.65
GLENMARK 88.93 92.97 94.85 92.97 910125 8219625 0.46 0.72
GMRAIRPORT 97.01 93.76 91.31 93.76 5747400 192335625 0.37 0.64
GODREJCP 82.53 91.99 93.30 91.99 1973000 11290500 0.14 0.61
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GODREJPROP 95.21 93.69 94.92 93.69 348700 7272650 0.51 0.69
GRASIM 96.82 96.43 95.05 96.43 425500 13359500 0.23 0.48
HAVELLS 93.94 92.58 89.20 92.58 536500 8857000 0.35 0.49
HAL 91.50 92.46 92.18 92.46 860100 10114800 0.29 0.61
HCLTECH 93.48 89.10 88.47 89.10 1372000 21044800 0.55 -0.16
HDFCAMC 92.79 94.18 92.79 94.18 186150 2580300 -0.13 0.30
HDFCBANK 98.12 93.37 93.06 93.37 1992100 105706150 0.54 -0.32
HDFCLIFE 95.69 88.86 86.75 88.86 1293600 30010200 0.44 0.68
HEROMOTOCO 91.97 93.36 90.56 93.36 571800 7119900 -0.83 -1.08
HINDALCO 95.10 90.76 92.24 90.76 2353400 47989200 -0.32 0.17
HINDCOPPER 0.00 95.38 94.62 95.38 4987300 4987300 0.00 0.62
HINDPETRO 85.13 95.84 90.94 95.84 9385875 63105075 -0.01 0.44
HINDUNILVR 86.13 93.84 89.96 93.84 2531100 18255000 0.64 0.79
HINDZINC 91.12 93.83 94.26 93.83 3036775 34200775 0.45 0.78
HFCL 95.44 92.59 93.26 92.59 3979650 87223350 0.44 0.86
HUDCO 91.95 89.80 90.32 89.80 2902650 36072225 0.09 0.80
ICICIBANK 96.08 93.90 94.75 93.90 3841600 98068600 -0.13 0.56
ICICIGI 90.89 89.05 94.56 89.05 489775 5374525 0.45 0.20
ICICIPRULI 91.43 92.25 93.08 92.25 1265400 14771325 0.42 0.52
IDEA 97.48 97.45 95.28 97.45 137517900 5.467E+09 0.58 0.83
IDFCFIRSTB 96.38 93.49 94.80 93.49 14237125 393436225 0.49 1.07
IEX 77.14 89.09 89.24 89.09 10173750 44508750 0.55 0.66
IGL 92.63 75.83 85.56 75.83 1190750 16167250 -0.41 0.68
IIFL 95.99 96.42 88.14 96.42 556050 13869900 0.18 0.73
INDIGO 92.78 95.32 93.04 95.32 556800 7713300 -0.28 0.74
INDHOTEL 97.12 84.39 92.11 84.39 824000 28652000 0.55 0.72
INDUSINDBK 94.87 83.11 89.88 83.11 2640400 51481500 0.63 0.73
INFY 90.61 91.66 93.44 91.66 7051200 75094000 0.33 0.44
INDUSTOWER 94.08 97.18 94.76 97.18 3978000 67221400 0.40 0.63
INOXWIND 75.37 91.80 89.75 91.80 9102704 36963784 0.58 0.60
IREDA 91.83 68.76 81.56 68.76 3301650 40389150 0.35 0.78
10C 71.39 83.91 84.04 83.91 27719250 96880875 0.33 0.58
INDIANB 95.69 72.63 87.61 72.63 326000 7563000 0.36 0.32
IRB 93.60 94.85 95.24 94.85 5639025 88064525 0.53 0.84
IRFC 88.94 82.89 87.76 82.89 5185000 46886000 0.34 0.73
IRCTC 92.27 93.77 93.43 93.77 1187375 15357125 0.50 0.73
ITC 95.73 93.08 91.40 93.08 4601600 107724800 0.55 0.70
JIOFIN 96.22 93.08 90.31 93.08 4305200 113808150 0.44 0.59
JINDALSTEL 68.83 82.81 92.86 82.81 5271250 16909375 0.09 0.79
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JSWSTEEL 94.34 98.04 96.44 98.04 2252475 39801375 0.55 0.44
JSL 69.11 92.95 93.49 92.95 2029800 6571350 0.43 0.48
JSWENERGY 90.85 97.67 95.20 97.67 4180000 45684000 0.67 0.77
JUBLFOOD 96.35 91.19 92.73 91.19 750000 20561250 0.49 0.73
KOTAKBANK 89.98 97.65 92.19 97.65 3567600 35598800 0.59 0.50
KALYANKJIL 92.56 93.39 82.52 93.39 1609750 21635275 0.31 0.76
KEI 80.75 90.14 83.32 90.14 210175 1092000 0.35 0.78
KPITTECH 90.33 88.07 84.40 88.07 477200 4932800 0.24 0.75
LTF 94.45 83.56 92.16 83.56 2953844 53213812 0.47 -0.60
LAURUSLABS 70.00 94.35 91.05 94.35 6482100 21608700 0.15 0.59
LICHSGFIN 84.10 93.28 95.37 93.28 6046000 38027000 -0.72 0.57
LICI 83.44 60.97 85.45 60.97 1292900 7808500 0.42 -0.61
LODHA 87.98 84.62 91.21 84.62 1249650 10399500 0.31 0.63
LT 88.89 96.44 90.46 96.44 2024575 18226250 0.56 0.67
LTIM 95.40 94.99 85.30 94.99 120150 2610300 0.10 0.80
LUPIN 97.27 91.65 90.37 91.65 323000 11850275 0.51 0.26
MAXHEALTH 87.51 94.70 91.92 94.70 1523550 12202050 0.57 0.46
M&M 98.67 91.38 91.13 91.38 314600 23655200 0.61 0.02
M&MFIN 0.00 97.22 91.48 97.22 2722144 2722144 0.00 0.86
MANAPPURAM 88.49 69.16 81.22 69.16 2703000 23478000 0.41 0.59
MARICO 97.97 94.55 91.85 94.55 433200 21388800 -0.41 0.32
MARUTI 97.71 79.96 83.89 79.96 72350 3156250 -0.58 0.66
UNITDSPR 94.87 89.08 92.53 89.08 872000 16981600 0.01 0.61
MGL 0.00 84.14 91.92 84.14 276000 276000 0.00 0.17
MFESL 85.01 80.83 82.57 80.83 920000 6138400 0.65 0.42
MOTHERSON 94.47 96.57 93.35 96.57 9114300 164844600 0.63 0.71
MUTHOOTFIN 61.54 89.52 87.32 89.52 1956900 5088050 0.57 -0.08
MPHASIS 88.88 80.00 89.64 80.00 509575 4580950 0.33 0.45
NATIONALUM 94.79 85.94 89.31 85.94 3495000 67136250 0.49 0.63
NAUKRI 93.29 91.26 88.96 91.26 792000 11796375 0.32 0.36
NBCC 87.76 89.68 87.41 89.68 7416500 60599500 0.52 0.72
NCC 9141 92.06 86.83 92.06 1271700 14804100 -0.06 0.74
NHPC 77.45 87.08 86.58 87.08 14867200 65932800 0.10 0.44
NYKAA 88.66 72.23 77.03 72.23 5987500 52815625 0.33 -1.54
NESTLEIND 94.64 90.99 93.05 90.99 590500 11016000 0.51 0.49
NMDC 87.78 94.12 91.49 94.12 33412500 273375000 -1.05 0.69
NTPC 95.81 83.42 87.82 83.42 4515000 107692500 0.37 0.83
OBEROIRLTY 89.44 90.92 87.42 90.92 600950 5688900 0.53 -2.11
OIL 79.28 79.58 87.57 79.58 2669800 12885600 0.35 -0.01
ONGC 88.53 75.67 85.60 75.67 11328750 98754750 0.06 0.27
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PAGEIND 88.72 91.82 92.48 91.82 35595 315675 -5.66 -1.40
PATANJALI 89.83 97.72 94.79 97.72 1119000 10998000 0.58 0.70
PAYTM 90.20 86.88 92.55 86.88 2411350 24615925 0.60 0.88
PHOENIXLTD 86.22 92.95 82.76 92.95 640850 4651500 0.38 0.68
PNBHOUSING 89.65 87.76 89.37 87.76 1051050 10159500 -0.02 0.46
POLICYBZR 93.70 90.22 90.85 90.22 521150 8272600 0.52 0.47
POONAWALLA 82.03 79.33 89.20 79.33 2507500 13953600 0.41 -0.59
PRESTIGE 94.92 85.58 87.01 85.58 275850 5434200 0.31 1.10
PEL 0.00 97.63 91.29 97.63 2283000 2283000 0.00 0.93
PERSISTENT 87.80 95.92 82.75 95.92 412300 3378400 0.39 0.49
PETRONET 92.76 96.39 95.58 96.39 2934000 40539600 0.45 -0.38
PFC 88.79 92.42 92.38 92.42 6143800 54808000 -0.11 0.57
PIDILITIND 94.97 88.81 94.04 88.81 176250 3501000 0.41 0.20
PIIND 96.57 95.67 93.32 95.67 55475 1617000 -0.05 0.47
PNB 92.32 93.86 90.82 93.86 21272000 277064000 0.41 0.65
POWERGRID 89.11 87.67 88.76 87.67 8580400 78812000 0.07 0.22
POLYCAB 92.94 93.95 85.85 93.95 139250 1971375 0.54 0.66
RBLBANK 93.30 93.18 95.50 93.18 5429250 81079975 0.55 0.53
RECLTD 95.83 92.92 93.21 92.92 3581475 85909500 -1.23 0.30
RELIANCE 95.36 92.37 91.73 92.37 5830500 125700000 0.24 0.58
SAIL 95.13 90.63 90.90 90.63 8102800 166394100 0.37 0.39
SBICARD 91.56 89.95 90.03 89.95 1291200 15296800 0.20 -0.47
SBIN 92.24 90.76 87.65 90.76 9378000 120889500 0.61 0.64
SBILIFE 94.42 83.87 85.08 83.87 416250 7455375 0.47 0.79
SHREECEM 94.60 81.69 82.43 81.69 14400 266525 0.03 0.58
SIEMENS 93.25 89.13 84.91 89.13 152875 2263750 0.60 0.57
SRF 96.16 83.62 89.43 83.62 154800 4029200 0.56 0.67
SHRIRAMFIN 96.02 95.34 92.42 95.34 1580700 39732000 0.60 0.19
SJVN 85.84 91.88 90.52 91.88 3331125 23523500 0.44 0.57
SONACOMS 86.91 87.78 92.22 87.78 3057600 23360400 0.01 0.22
SOLARINDS 86.40 93.73 90.09 93.73 131175 964200 0.46 0.54
SUPREMEIND 93.09 96.48 89.52 96.48 103600 1498875 0.55 0.77
SUNPHARMA 86.71 90.73 88.24 90.73 2965200 22314950 0.34 0.17
SYNGENE 95.24 91.57 92.96 91.57 435000 9144000 0.46 0.53
TATACHEM 88.38 89.25 92.07 89.25 965900 8311550 0.38 0.53
TATACONSUM 96.71 93.81 93.45 93.81 493350 15006750 0.48 0.58
TATAELXSI 96.08 96.52 91.00 96.52 82800 2114900 -1.56 -0.80
TATAMOTORS 95.07 95.47 91.99 95.47 4037600 81944000 0.61 0.78
TATAPOWER 96.58 95.18 94.36 95.18 2512850 73533850 0.54 0.74
TATASTEEL 87.04 90.11 88.28 90.11 26944500 207839500 0.34 0.77
TATATECH 95.26 90.35 92.56 90.35 518400 10932000 0.61 0.89
TITAGARH 93.93 87.87 83.80 87.87 445875 7346425 0.44 0.51
TORNTPOWER 94.41 84.30 91.07 84.30 148875 2662875 0.56 0.47
TCS 92.03 93.45 92.88 93.45 2501450 31369100 0.61 0.32
TECHM 89.35 82.99 89.98 82.99 1974600 18542400 0.45 0.77
TIINDIA 92.06 75.80 90.67 75.80 148200 1866400 0.62 0.84
TITAN 95.11 98.47 95.45 98.47 503825 10292800 0.52 0.30
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Tel no: 39268242/39268000

Current
- 6 Mth Avg 3 Mth Avg -

SYMBOL Rollover % | Rollover % Rollover% Rollover% Current Ol Total Ol | Roll Cost% | Roll Cost%
TORNTPHARM 84.96 94.89 95.49 94.89 409750 2725000 0.17 0.54
TRENT 88.88 93.59 89.09 93.59 889100 7993200 0.45 0.11
TVSMOTOR 83.48 73.95 89.06 73.95 1470000 8899800 0.22 -0.07
UNIONBANK 81.07 84.56 88.66 84.56 18169050 95982675 0.60 0.44
ULTRACEMCO 98.18 91.14 92.52 91.14 46650 2564650 0.30 0.17
UPL 91.72 98.78 93.27 98.78 2990485 36121590 0.55 -0.17
VBL 90.69 96.53 94.70 96.53 3588525 38526675 0.22 0.69
VEDL 96.71 94.21 96.71 5255500 84012100 0.68
VOLTAS 85.41 85.88 85.41 1600875 11364375 0.83
WIPRO 88.22 88.35 88.22 8349000 116661000 0.41
YESBANK 91.88 92.28 91.88 133636700 1.109E+09 0.85
ETERNAL 93.14 91.87 89.76 91.87 11807325 172012525 0.62 0.46
ZYDUSLIFE 94.98 96.69 85.69 96.69 454500 9060300 0.51 -0.73

FROM THE EQUITY DERIVATIVE DESK:

NIRAV HARISH CHHEDA AMIT BHUPTANI

DISCLOSURES

or contrary views on stocks and markets.
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