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Gold Futures:
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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 157,994 210,307 -52,313 -65,264 -156,361 -576,019
Foreign 98,675 68,054 30,621 28,508 -28,124 1,863
Retail 274,701 253,009 21,692 36,756 184,485 574,156
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 20,352 15,972 4,380 5,329 4,553 -21,449
Foreign 48,592 30,950 17,642 21,667 -4,849 72,142
Retail 56,728 78,750 -22,022 -26,996 296 -50,693
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 123,883 180,826 -56,943 -68,918 -158,558 -545,190
Foreign 42,072 26,063 16,009 10,367 -9,952 -84,997
Retail 191,028 150,094 40,934 58,551 168,510 630,187
Metal Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 13,383 11,025 2,358 -4,601 89 -807
Foreign 8,001 11,031 -3,030 -14,435 -13,724 6,501
Retail 22,689 22,017 672 19,036 13,635 -5,694
Call Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months Derivatives T layn1Jau
Institution 148 188 40 443 1,400 -4.188 erivatives leam Jn3iAsTH
Foreign 20 19 1 649 1,868 2,487
Retail 1,829 1,790 39 -206 -468 1,701 IRaANG N38s:sssy 004132
- — Qurls Aosau 017928
Put Option Long(Short) Position : Contract Accumulated Long(Short) Us:Ang Sauronua, CISA, CFA .
_ Long Short Net 2 Days 1 Weeks 1 Months uoaWsStU UoesSbisns 019994
Institution 276 312 -36 -79 -203 -5,403
Foreign 75 100 25 65 130 -685 e Geeltl
Retail 2178 2117 o1 1 73 5.476 ossussn odsuuri W08UNSIASTH
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: HaNTTiAsaIN1eANTEndNEanigy uaz au aanunlunaInaINAIA 814
inl¥ SET50 Anaiuléiue ldunn Short S50U19 131904 1153 — 1155 4a WiwinAnls 1140 9a Cut
Loss 4 9AaNNU

150

Spread Trading: AMANTTAl Spread 1211919 S50Z19 aUsae S50U19 04 Auil 27 §.8. 2562 Az
winiu 1.23 qm Tnailaqiii Spread ag#l -1.40 4 falindrannnanazilnanuy

SET50 Index Option

Direction Trading : LLutﬁﬂﬁﬂﬁ“’m"]mi“ﬂ LOI’]g S50U19P1175 1ﬂﬁ 35 ﬁ'ﬂﬂ (SET5021 155) Lﬂ"]‘l/]of] ‘ )IUDJ 00 1100 1150 1200 129 1300 1350 1400 148 1500
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Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 1150.85 12.8593 10.3951

Call Option

Break Intrinsic All-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50U19C1175 10.90 -0.20 >11859 0.00 10.90 0.03 10.26 441 3682 9.68 0.31 32.64 0.03
S50U19C1150 20.60 0.10 >11706 0.85 19.75 0.02 19.70 591 2895 9.61 0.48 26.67 0.02
S50U19C1125 36.30 150 >1161.3 2585 10.45 0.01 33.70 327 2681 10.44 0.64 20.41 0.01
S50U19C1100 56.90 1.80 >1156.9 50.85 6.05 0.01 52.05 53 1217 11.30 0.77 15.51 0.01
S50U19C1075 75.20 -290 >1150.2 75.85 #N/AN/A 0.00 73.67 41 1094 12.74 0.85 12.99 0.00
Put Option

) Break Intrinsic All-in- Theory Open Implied Effective Time
Premium Chg Time Value Volume Delia

Even Value Premium Price Inferest Volatility Gearing Decay
S50U19P1175 38.00 -0.90 <1137 24.15 13.85 -0.01 38.08 131 473 8.98 -0.69 -21.44 -0.01
S50U19P1150 23.00 -0.90 <1127 0.00 23.00 -0.02 2261 399 1309 9.21 -052 -25.82 -0.02
S50U19P1125 13.50 -0.40 <11115 0.00 13.50 -0.03 11.71 395 2510 10.01 -0.34  -28.60 -0.03
S50U19P1100 7.80 -0.40 <1092.2 0.00 7.80 -0.05 5.15 467 3252 11.13 -0.21  -29.81 -0.05
S50U19P1075 4.80 0.00 <1070.2 0.00 4.80 -0.07 1.87 559 4381 11.97 -0.13  -30.08 -0.07
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Derivatives Talk

mwsoumsBoute SET50 Index

AoOWAUWUSaMU:uooUnavnuchous:nAluasiaisnu
lia: SET50 Futures

UNDERLYING Close Chg %Cha asUmsBoune
SET50 1150.85 -15  -0.1% 28/06/2019
Symbol Setle  Chg %Chg  Vol. 0] Ol Chg 40,000 VM r 100000
S50N19 1151.00 -0.3 0.0% 3 557 -30 30,000 /‘X 80000
20,000 | 60000
S50Q19 1148.80 -0.5 0.0% 2 4 -1 ’ /\]/ vV
10,000 40000
S50U19 1148.20 19  0.2% 7,848 316,223 -1,035 ) 20000
S50219 1146.80 20  0.2% 969 23,729 809 (10,000) o
S50H20 1143.90 24 02% 178 5,819 -479 (20,000) -20000
S50M20 114170 18 0.2% 33 919 0 (30,000) -40000
— (40,000) -60000
SET50 Futures Long(Short) : &y a:ay Long(Short) 2 2 3 2 3 3 3 3 3 3 3 3 g
Long Short Net 2 fu 2 dlenvi’ QTD E E rETS g g :(?'. ;Q;- ;Q;- é‘ é‘ g EE;, §
sanfu 20,352 15,972 4,380 5,329  -16,945 -47,815 9 R °© 9 g Y 3 R g g ¢ I d
snand 48,592 30,950 17,642 21,667 21457 98,733
Matas 56,728 78,750 -22,022  -26,996 -4512  -50,918
7 : eheAdE ASPS 7 : ehe3dn ASPS
mamsni Spread cu Auidounn ASPS Model SET50 fs:aufh PER ¢1o)
10vLne Spread B3ina - Bsdina (i) UAGE UA62E Do62E nAbE anbk nobk a6k
Ld
SS0N19  S50K19 S50MI19 S50N19 S50Q19  S50U19 PER 12 863 876 895 902 908 915 934
U2 108.62 00 30 WAk (U 27 0062 w0 nasd 29 anél i F nesl PER13 935 949 970 o7 984 %1 1012
S50J19 PER 14 1,007 1,022 1,045 1,052 1,060 1,067 1,090
S50K19 0.82 PER 15 1,079 1,095 1,119 1,127 1,135 1,144 1,168
850119 0.79 161
SEON19 200 282 191 PER 16 1,151 1,168 1,194 1,203 1,211 1,220 1,246
850Q19 -2.05 123 -2.84 -407 PER 17 1,223 1,241 1,269 1,278 1,287 1,296 1,323
SO e S A (G 099 PER18 1295 1314 1343 1353 1363 1372 1401
*gunagwaaeandinulangsmwie da. - an. 62 wnau 1.75%
PER 19 1,367 1,387 1,418 1,428 1,438 1,448 1,479
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Fuorurisunanuuoo SET50 Futures

i : ehease ASPS

S:0U Leverage yov SET50 Futures

Unaonushegos
(Fsssuideu 87.10 un/drynun /d1o)

sada chg (3a) a'ls AassuLfien+ i'ls
Futures LAsuAY (1enu) VAT (u1wm)  (menuw)dgnsd
1,153.40 5.0 1,000 (186) 814
1,152.40 4.0 800 (186) 614
1,151.40 3.0 600 (186) 414
1,150.40 2.0 400 (186) 214
1,149.40 1.0 200 (186) 14
1,148.40 0.0 0.0 (186) (186)
1,147.40 -1.0 (200) (186) (386)
1,146.40 -2.0 (400) (186) (586)
1,145.40 -3.0 (600) (186) (786)
1,144.40 -4.0 (800) (186) (986)
1,143.40 -5.0 (1,000) (186) (1,186)
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Derivatives Talk

Single Stock Futures
Long SU19
e liunansdniinnuivlpseiies feainlassnsedens iesne udn annisleu

paula AaLiind The ESSE Asoke faust 4061 uarlnsenislual The ESSE at Singha complex
Fulau 3062 douganalsausniuFaelfifintan 6 Teeusuuusus Outrigger uazlazanis
Crossroads SaaWvinzeaidaneus 3062 sl famssuimeldAdniaiiulasinis Singha
Complex

o

dounamaiiaganeg ludosindalaelaqiiugdsdumile EMA ynidu Asdadinisingy

sanaaflunisinnnelfuunlinanau e naznduaulinegeuuuasiiu 3.78 uanlussey
dnld
nagnsmsaonu

unziihlsaillm Long SU19 7 3.64 1m 1€11innnls? 3.78 U uaz Cut Loss 0.04 1w

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol @] Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
Su19 3.66 0.02 3.65 3005 37510 997 13.68
i : ehe3dn ASPS
Historical Price FuorurlsunanuuoD Stock Futures
" R 5 Unavnushaegoe
305 | chg (®0) Mls  Asssuitiay ls
syda future _
300 | ] INaUNUSIM  (chanu)  +VAT (Un) (anu)ans
e 1o _W_/_._,-—-’" 4.16 0.5 500 0.82 499
4.06 0.4 400 0.82 399
2901 3.96 0.3 300 0.82 299
285 | 3.86 0.2 200 0.82 199
o 3.76 0.1 100 0.82 99
3.66 0.0 - 0.82 ()
275 3.56 -0.1 (100) 0.82 (101)
10 o 3.46 -0.2 (200) 0.82 (201)
§€ § §&§ &8 &8 §8 § & & § &8 §8 § ¢ 3.36 -0.3 (300) 0.82 (301)
§ § §8 5§ § S § § & 8 3 8 3§ &8 3.26 -0.4 (400) 0.82 (401)
3.16 -05 (500) 0.82 (501)
7 : Bheaae ASPS 1 : lhease ASPS
Historical Return Technical Chart
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Derivatives Talk

Single Stock Futures
Short AAVU19
FOUATIFAULARY 1.8, 62 $1ANUNNUALLSUFATUING 6% udarlsranuiduanFuiTiuuuay
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! ¥ a o Z v ¥ [ o ) | 1 =
dounndnumeila MAUFusTunAGeLuLIsY 4.24 1 wda iy wondsTaduurianien
waseauazlaRINgn Low 1asuvieniauntin azfieuussanaddadiag wndiusaulineaeuuuwn

fanandnafdadlaniaideatiugu Inedsuifiuuedudnld1dn 4.00 umn
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U5u31A1 Short AAVU19 1191 4.12 um ivininle 3.90 1w Cut Loss 0.06 Lmannyu

AAV

Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
AAVU19 4.08 0.02 4.08 9907 18887 7907 11.87 15.79% 16.25 0.94 1629.99%
i : thedde ASPS
Historical Price FuorurisunanuuoD Stock Futures
120 s TR 153 Unaonushaeog
420 chg (20) AU s AsssuItau Mls
symua future _ _
410 42525 AusMUa (nanu)  +VAT (Ln) (nanu)ans
w M 5.08 -1.00 (1,000) 0.90 (1,001)
- % 4.88 -0.80 (800) 0.90 (801)
S A 3969 468 -0.60 (600) 0.90 (601)
380 d
4.48 -0.40 (400) 0.90 (401)
310 4.28 -0.20 (200) 0.90 (201)
360 36885 4.08 0.00 = 0.90 6]
- 3.88 0.20 200 0.90 199
3.68 0.40 400 0.90 399
340 3.402
e 2z 2 2 = @ © o =2 @ 2 = @ o 3.48 0.60 600 0.90 599
& & & 2 % F 2 F & g 8 ¢ @ g 3.28 0.80 800 0.90 799
3.08 1.00 1,000 0.90 999
7 : ghe3dn ASPS 7 - ehei3dn ASPS
Historical Return Technical Chart
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Derivatives Talk

Tracking Performance

Unrealized Profit on JUNE 2019 | 0.0%

Weighted YTD 2019 Realized Profit

50%

100% 150%

e o

waslimandaluuziin Do doufunenasge S

7 : Bheaae ASPS

Top 20 Most Active Volume

wanauniaiviuitheide

s aausinflyfava

_ 200.7%

200%

250%

Top 20 Most Active Volume

Settle _ ASP Theory )
No. Future ) Basis ) ol Ol Ol Change leverage Resistance  Support
Price Price

1 WHAU19 4.77 0.03 4.76 38002 92896 2796 13.86 4.95 4.52
2 JASU19 7.19 -0.01 7.23 24098 272071 13143 15.79 7.21 6.90
3 BLANDU19 1.65 -0.07 173 23414 54215 -12312 15.09 1.65 1.57
4 BEMU19 11.51 0.11 11.44 16226 56592 -5807 16.67 11.88 11.49
5 TRUEU19 5.87 0.02 5.87 15379 69016 -763 11.00 5.88 5.65
6 BCPGU19 20.43 -0.07 20.57 7800 17474 7600 13.16

7 TPIPLU19 2.04 0.04 2.01 7738 24236 -3378 13.16 2.04 1.99
8 PLANBU19 7.86 0.06 7.83 7586 33453 -1418 12.07 7.90 7.10
9 CKPU19 7.10 0.05 7.08 6413 20545 4290 13.25 7.24 6.68
10 STECU19 27.00 0.00 27.10 6344 12794 -4187 11.84 27.64 26.33
11 SUPERU19 0.74 0.05 0.69 6212 33210 6183 6.05 0.74 0.70
12 GUNKULU19X  3.25 0.05 3.21 5247 31139 -104 8.77 3.36 3.14
13 ITDU19 2.37 0.03 2.35 4541 43541 2826 10.26 2.38 2.28
14 TMBU19 1.97 0.01 1.97 4510 74962 506 12.89 1.97 1.90
15 EAU19 55.83 0.08 55.95 4006 4665 692 8.15 57.16 55.65
16 STPIU19 8.29 0.04 8.28 3932 5732 -298 7.00 8.29 7.84
17 AOTU19 73.90 0.40 73.77 3817 47976 -2088 17.58 77.94 69.28
18 BTSU19 11.89 -0.11 12.04 3643 24363 11 12.15 12.09 11.64
19 AMATAU19 24.44 0.04 24.49 3641 4093 -1607 10.70 25.02 23.56
20 SCBU19 138.20 -1.30 140.01 3613 8143 2988 17.07 138.50 136.15

i - ehei3se ASPS
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Derivatives Talk

Gold Futures

13 o A Ao el = P IV 9 = = =
mmwmmmmmmmgmﬂﬂmu@mmmum UalndAesdunauminn 1,409 UL LUANRIN

INAMUTZABNNTTRINEY  NOUNITIATANITANTTNINUITeWBLRAUITUAYAY  UansaLNg

dszguitiningu G20 Waduanf dvldunagineanunluduon navisaesdonnasiazasudn Gold Futures
. K 4 o o o 2 A v X A s . ) FUTURES Last Chg _%Chg VoL Ol OlcChg
M3AT BAZENUITAANUNIANENASY FUTAAURNALNTORUALNHAINIANAUSTT UL g GRQI9 2080 0 005 615 Los2 107
L GFV19 20,730 0 0.00 276 848 25

GFZ19 20,730 -80  -0.34 136 74 25

o 1 AI =3 = o a v = 2K Y a o o 1 =
Zﬁﬁﬁ‘ﬁ@zlliklL‘WSJﬂ’]i‘Lﬂ‘LIﬂTi:ﬂMNﬂuﬁuﬂ’]ﬁ\‘lﬂﬂﬂ"ﬂﬂﬂ@u ﬁ"]ﬁJﬂ\‘l‘ﬂing_,l’WleLWLIﬁ‘HVM'JLM'JF;I“IIE\W‘L&

amnsnTedudnandnnanaieefansy  uastFEnaniganunmnuegunsalliiuimdy Tae

azgenflugnsaimifitoywifaeiuanuduaisang  malddennasdangnn il Mini Gold Futures

it <Y X, @9 | H X NI o a0 oo FUTURES Last Chg  %Ch, Vo Ol Oich
anunsainesfnaniguazauisunatea danyunsinanauteudaludndunindides Sl e w0 o
| £ 1 o a o & o £ U Y o o e‘z GF10V19 20,690 -40 -0.19 5,458 10,945 -992
mN@‘lﬁmmm@u%‘uﬂ\mmﬂﬂug’mmumww@'amﬂﬂ@mu@ﬂm Tmﬂmqmmmmumu GF10219 20,750 40 019 1,153 1,325 497

(7.50 W.) TIAMBIANNGATZAL 1,400 Wideity* AU lMALEIIM 1,394-1,395 LiFeiny

nagnsnisaonu

UNIENA 71A11n189 Gold Futures (Night Session)

31A1 GFQ19 HaAuduAns N LN U5uanas 10 U Taasii 20,650 U Weuwin 1,415.9 P
o L Settle f4 1987 22.00 1. uazifFurun1sTeeeniaduly

WBEITY G9N9191ATNBNAIAATA spot A14ATILARBUINILEINNL 1,394-1,395 WFHIEY AIATIAN Fo91987 19.30-22.30 1.
GFQ19 duilazagflunsey 20,300-20,600 U dreddaasuuziinliinawuidaniue Short s : theide ASPS

GFQ19 sunuady 20,660 U aqiiuiinle 10 um uazilenanininlsléigeau wuziinde
pravanuzliriely Taafidihunnaninlen 1,380 wisagy™ Wauwih 20,130 LN wazIIMUA4A

Cut Loss 13 100 umannyu inelasiuanuidasinaamesaiaaenlinainiianim

INATA Gold Spot

Sep Lec

Jun sep Uec Mar Jun Sep bec Mar Jun ep Dec Mar Jun
2016 2017 2018 w019
AU Curncy (Gold Spot  §/02) Gold Kid AU Daily 12ALG2016-ZEIUN2019 Copyrightt 2015 Eloombery Finance L8, 28 Jun-2019 0B:23:49

i : ehease ASPS

GOLD Technical: a1ga31AMaIALFufTunaaauuuafiig $1430 uaziinuiaiiauwaiie
A1NI1 Low NauNtn gaeyiauusaraninileszasdu aapnnsvazduilaniawnsinaaniniuwung
51 EMA 10 waz 25 Su visauundu $1375
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Derivatives Talk

ASPS Gold Valuation Matrix (In88ru4/nsogoous)

— daual Dollar Index udenn e
91 92 93 94 95 96 97 98 99 100 101
- 50 1,376 1,339 1,303 1,267 1,230 1,194 1,158 1,121 1,085 1,049 1,012
T: 53 1,373 1,337 1,300 1,264 1,227 1,191 1,155 1,118 1,082 1,046 1,009
© 56 1,370 1,334 1,297 1,261 1,225 1,188 1,152 1,116 1,079 1,043 1,007
g 59 1,367 1,331 1,294 1,258 1,222 1,185 1,149 1,113] 1,076 1,040 1,004
g 62 1,364 1,328 1,292 1,255 1,219 1,182 1,146 1,110 1,073 1,037 1,001
— 65 1,361 1,325 1,289 1,252 1,216 1,180 1,143 1,107 1,071 1,034 998
3 68 1,358 1,322 1,286 1,249 1,213 1,177 1,140 1,104 1,068 1,031 995
; 71 1,356 1,319 1,283 1,247 1,210 1,174 1,137 1,101 1,065 1,028 992
z 74 1,353 1,316 1,280 1,244 1,207 1,171 1,135 1,098 1,062 1,026 989
7 1,350 1,313 1,277 1,241 1,204 1,168 1,132 1,095 1,059 1,023 986
80 1,347 1,311 1,274 1,238 1,202 1,165 1,129 1,092 1,056 1,020 983
83 1,344 1,308 1,271 1,235 1,199 1,162 1,126 1,090 1,053 1,017 981
mMsiUavsimMnooAKItuUIN Spread s:hdw GFV19 - GFQ19
i =
= FX (uw/ USD) |
(0] |
g 30.50 30.75 31.00 31.25 31.50 |
8 1,280 18,557 18,709 18,861 19,013 19,165
o 1,300 18,847 19,001 19,156 19,310 19,465
) |
- 1,320 19,137 19,294 19,450 19,607 19,764
<2( 1,340 19,427 19,586 19,745 19,904 20,064 |
-.g 1,360 19,717 19,878 20,040 20,201 20,363
§ 1,380 20,007 20,171 20,335 20,499 20,663
e 1,400 20,297 20,463 20,629 20,796 20,962 |
8 1,420 20,586 20,755 20,924 21,093 21,261 ! !
1,440 20,876 21,048 21,219 21,390 21,561 E— -
7 - dheiddE ASPS 7 - eheaE ASPS
Fhuorurnisunanuuod Gold Futures FuorurlsunanuuoD Mini Gold Futures
Unavnushagos Unaonuseeiog
(Msssuidau 490.10 un/drynun /d10) (Fsssuiday 98.10 uin/druru /310)
saia fils AgTsNLTiaN+ Als sada i'ls AassuLTiau+ Als
future  1l&suundas (1enu) VAT (uw)  (aenu)gnd future  wl8auuilas (0nu) VAT (uwm)  (menu)gnd
20,900.00 250.0 12,500 (1,049) 11,451 20,890.00 250.0 2,500 (210) 2,290
20,850.00 200.0 10,000 (1,049) 8,951 20,840.00 200.0 2,000 (210) 1,790
20,800.00 150.0 7,500 (1,049) 6,451 20,790.00 150.0 1,500 (210) 1,290
20,750.00 100.0 5,000 (1,049) 3,951 20,740.00 100.0 1,000 (210) 790
20,700.00 50.0 2,500 (1,049) 1,451 20,690.00 50.0 500 (210) 290
20,650.00 0.0 - (1,049) (1,049) 20,640.00 0.0 - (210) (210)
20,600.00 -50.0 (2,500) (1,049) (3,549) 20,590.00 -50.0 (500) (210) (710)
20,550.00 -100.0 (5,000) (1,049) (6,049) 20,540.00 -100.0 (1,000) (210) (1,210)
20,500.00 -150.0 (7,500) (1,049) (8,549) 20,490.00 -150.0 (1,500) (210) (1,710)
20,450.00 -200.0 (10,000) (1,049) (11,049) 20,440.00 -200.0 (2,000) (210) (2,210)
20,400.00 -250.0 (12,500) (1,049) (13,549) 20,390.00 -250.0 (2,500) (210) (2,710)
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