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An"uz Short PTTZ19 %14 43.77 U1 Hrinls 8.36% wwziindie {vinninls 41.75 1 Stop Profit
M maduasmzaulunainiuaes ARAMCO 8195 9usanasiugan PTT

Gold Futures:
F1ANAIALFUFMAARINNFADLTEY UAITANNAIANTIEILINAINNNTATAINITAN wi?g%ﬁu

wuetin Trading GFZ19 n2au 20850 — 21140 UM (1450-1470$) wazlf Long Nnsauana

amu:yoounavnu
All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 153,647 131,176 22,471 34,013 44,814 223,687
Foreign 74,655 52,600 22,055 28,401 -11,625 23,930
Retail 194,028 238,554 -44,526 -62,414  -33,189 -247,617

SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 34,949 33,708 1,241 4,443 -823 -6,816
Foreign 52,069 38,959 13,110 23,822  -15,292 -26,737
Retail 87,940 102,291 -14,351 -28,265 16,115 33,553

Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 108,734 87,452 21,282 27,394 45,975 229,717
Foreign 19,913 8,286 11,627 9,365 4,575 67,703
Retail 89,966 122,875 -32,909 -36,759 -50,550 -297,420

Metal Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 7,662 7,745 -83 1,772 -61 -4,061
Foreign 2,673 5,355 -2,682 -4,786 -908 -14,073
Retail 15,825 13,060 2,765 3,014 969 18,134

Call Option Long(Shorf) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 1,555 311 1,244 1,541 1,087 2,721
Foreign 1 8 -7 10 26 -14
Retail 2,476 3,713 -1,237 -1,534 -1,152 -2,916

Put Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 268 635 -367 -560 -8 491
Foreign 7 1 6 30 28 325
Retail 2,889 2,528 361 530 -20 -906
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: usstinaniinasuaniuaziiuussiuindaunanaas SET50 usifiddadnin
(384 Valuation NAaud9UN Ui Trading S50219 nsay 1080 — 1100 4a uazli Short 7
QeI

Spread Trading: ANANNT0] Spread 221919 S50H20 aLAAY S50Z19 04 TuUN 27 5.A. 2562 Ay 0
wihiu -5.62 4n Tnelaqiiis Spread ag#l -3.67 4n Liilandraninnedmiunisianils "

Profit{Loss)

SET50 Option : tinasyuitla Long S50219P1100 1 22 qn Ainlsidniies uuziiness il w

fnlsae#l 35.50 47 (SET50=1072) Cut Loss 3 4na1aNu [@aq1 SET50 & Upside laixnn &

50)
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Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 1089.67 11.2900 9.6600

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
S50719C1150 1.20 0.40 >11512 0.00 1.20 0.06 1.00 213 4786 12.04 0.07 59.02 0.06
S50719C1125  3.40 110 >11284 0.00 3.40 0.04 3.58 857 7318 11.47 0.17 55.44 0.04
S50719C1100  9.00 260 >1109 0.00 9.00 0.02 10.03 1627 7417 11.00 0.39 46.61 0.02
S50719C1075 21.10 480 >1096.1 14.67 6.43 0.01 22.28 718 4458 11.72 0.65 33.62 0.01
S50219C1050 39.80 6.90 >1089.8 39.67 0.13 0.00 40.53 176 1606 12.03 0.85 23.27 0.00
Put Option

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

Even Value Premium Price Interest Volatility Gearing Decay
S50Z19P1150 6430 -11.10 <1085.7 60.33 3.97 0.00 63.70 5 311 1331 -0.92 -16.44 0.00
S50Z19P1125 42.30 -7.70 <1082.7 35.33 6.97 -0.01 41.31 58 871 1361 -0.79  -21.06 -0.01
S50Z19P1100 22.20 -7.70 <1077.8 10.33 11.87 -0.01 22.78 219 2736 1191 -0.60 -29.93 -0.01
S50Z19P1075  9.90 -440 <1065.1 0.00 9.90 -0.02 10.06 979 4377 11.97 -0.35 -38.01 -0.02
S50Z19P1050  3.90 -1.80 <1046.1 0.00 3.90 -0.04 3.34 1246 7399 12.64 -0.16  -43.08 -0.04
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Derivatives Talk
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mwsoumsBoute SET50 Index

UNDERLYING Close  Chg %Chg  asUnmsBowe

SET50 1089.67 2.2 11%  25-Nov-19
Symbol Sefle Chg  %Chg Vol Ol Ol Chg 20,000 e S s
S50X19 1089.50 119 11% 7 30 -1 -
$50219 1086.00 9.6  09% 154317 279,460  -8,890 T Y1]111) L N S AT S snunn
S50F20 1080.40 57  05% 71 50 9 Eggg%i - 20000
S50H20 108110 9.1 0.8% 17,782 43,395 1661 (40,000) - . ~40000
S50M20 1076.80 92  0.9% 1,986 8,999 4 (50,000) e 80000
{60,000) ————g T - L L1
S50U20 107160 92  0.9% 795 3,460 43 (70,000) - s e -100000
— (80,000) — e 120000
SET50 Futures Long(Short) : &nunun a:au Long(Short) 2 2 ?’_du 2 = % 2 2 =2 :G’: :G’: 2 2
Long Short Net 2 5u 2 dlenv’ QTD i j 2 <5tn <5tn z (‘% (‘% g 8 8 g é
sanitu 34,949 33,708 1,241 4,443 -5,623  -13,243 = & M & @ & = & = =g s &
9 52,069 38,959 13,110 23,822 -32,682  -4,440
udan 87,940 102,291 -14,351  -28,265 38,305 17,683
a0 - dheidde ASPS 7 - dheidde ASPS
mamsnd Spread cu Auidoudn ASPS Model SET50 fs:aufi PER ¢1o)
Whrna Spread Bading - Badha (im) UAG2E UA62E D862k nné2E anbé2k nebE sA.62E
SS0N9  S50K19  S50M19 S50N19 S0Q19  Ss0UI9 PER12 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 1,02 1045 1052 1060 1067 1,090
gggmg 5735 . PER15 1079 1095 1119 1127 1135 1044 1,168
350N 19 200 280 101 PER 16 1151 1168 1194 1203 1211 1220 1246
SE0Q19 205 .23 -2.84 -407 PER 17 1223 1241 1269 1278 1287 1296 1323
e . T ... 099 PER18 1295 1314 1343 1353 1363 1372 1401
*gunagwaaeandinulangsmwie da. - an. 62 wnau 1.75%
PER 19 1367 1387 1418 1428 1438 1448 1479
747 - thesE ASPS a7 - dhease ASPS
Fuorurilsunanuuoo SET50 Futures S:QU Leverage yoo SET50 Futures
Unavnushegios S e
(Msssuideu 87.10 uin/dryrun /d1v)
sanda chg (3a) A'ls ANEsTULTia+ fils 60
Futures LAsuAY (1enu) VAT (uw) (1evu)gnd . A
1,091.00 5.0 1,000 (186) 814 Current 20.89 ﬁ{\l
1,090.00 4.0 800 (186) 614 40
1,089.00 3.0 600 (186) 414 0 /' \
1,088.00 2.0 400 (186) 214 " Mean 19.54 A _/ \,M >\
1,087.00 1.0 200 (186) 14 //V \-f vy
1,086.00 0.0 0.0 (186) (186) 10 ~—
1,085.00 -1.0 (200) (186) (386) 0
1,084.00 20 (400) (186) (586) sgggezzoppoyererteoo
1,083.00 30 (600) (186) (786) Sg8cgsocggsggicsgdsgss
1,082.00 -4.0 (800) (186) (986) § LIR35S 28E58 853
1,081.00 -5.0 (1,000) (186) (1,186)
i - dheidde ASPS i - Thailand Clearing House, #ei3de ASPS
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Derivatives Talk

Single Stock Futures
Long VGIZ19

ANasanIslFuantszuiniein ey 2562-2563 flaaailumiicluanmndAnyin

W SET Index agflun1azdfugiu meldanunisaiinesiudedjuiar Wnaneuunumuy

paaluszaziiihasifuiuilseaduainnisdiudszunninisas Tae VGl sneanuinlagns

2Q62/63 (N.A.-N.81.62) YINanAGagA N AINN1TAILFINILNITRUALNGNNIUd uanLas

PBSB 3auvie3uiae liRuiTunaiuan PLANB vinliiinls 6M62/63 Anfludndansa 50% 7

deRdeaain uanfulusyazduds VGl HlanagnidnaAruandlu SET50 Index sau 1H63 s

anawiusaLien ladnunusiesaniu

#aun1mn1anAtia 1ARA98E LA AaeLNTaLA19TeY Rising Wedge A1atiulenia

ANLNANTY Rebound mnAatuA1ad i lantanauaulinagetinunfiu 10.20 1

nagnsmsaovnu

Wwuz1insa Long VGIZ19 1 9.80 11w 1Iwinnnls 10.20 11 Cut Loss Lilawige 9.45 1

Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
VGIZ19 9.94 -0.06 10.01 2023 9984 -991 12.53 -7.00% 61.77 5.60 25.75%
fian - eheddE ASPS
Historical Price Fuorurilsynanuuoo Stock Futures
50 —VG —VGIZ19 MEDIA 15 JﬂaDl’]US"IEJEjOEJ
. chg (20) fls  Asssuiley  rils
sda future B
INBUNUSIAN  (shanu)  +VAT (Un) (vhanu)ans
57
10.44 0.5 500 1.39 499
55 10.34 0.4 400 1.39 399
—_—— ——— T | 10.24 0.3 300 1.39 299
i 10.14 0.2 200 1.39 199
a 10.04 0.1 100 1.39 99
9.94 0.0 - 1.39 &)
& 9.84 -0.1 (100) 1.39 (101)
o . 9.74 -0.2 (200) 1.39 (201)
22 oz oz 2 2 2 2 =2 2 2 = 2 02 9.64 03 (300) 1.39 (301)
¢ & & & & = ¢ & & 8 g 2 2 g 9.54 -0.4 (400) 1.39 (401)
9.44 0.5 (500) 1.39 (501)
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Derivatives Talk

Single Stock Futures

Short PTTZ19

$1ANNTUALNLTUAIAG 2.5% NAdAAANNAaNINFadaanadapandenamntintuasly

2K A o o 9 dl o a U é’ a o ¥ a %
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annausell unegastheliansannaaiuls wanainil luszazdnly a1aldsunsannsu

AN IPO 284 Saudi Aramco (YaA1AaN13 1.6 — 1.7 Auwizay Dl IPO Alueyngaiu

dszdRnisnl) NazgnidnAuanilusail MSC ilunsaiiae vinlineanusinalszinaana

wistunsUiunefanisasmuainnisandadeunisasuluiungundsaueing PTT

daunaunatia a14aAAYNUNTIENARUANTTIgALWITL 44.00 UM aeNiiunig

\ln Downside 9910 MACD giausinassnndnunugud Ingsiatasiluwaiudnln

42.75 4az 42.00 LN ANNAAU

nagnsNMsaonu
Wzt DaanIuy Short PTTZ19 M 43.77 U Wwinnnls 41.75 1 Stop Profit v
Future Underlying
Settle ) ASP Theory . EPS GROWTH
Future ) Basis ) Vol ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
PTTZ19 43.50 0.00 43.56 220 2569 122 13.47 28.73% 12.93 1.36 -19.68%
i - dheiddE ASPS
Historical Price FuorurisunanuuoD Stock Futures
26200 —PTT —PTTZ19 ENERG a7 Jnaor]uswaeioa
26000 chg (90) gy fMls  Asssultiauy s
a simua future _ _
25500 ¢ \ Aus1IUa  (nanu)  +VAT (UIN) (anu)gns
25600 ~ ‘\ 45 44,50 -1.00 (1,000) 3.99 (1,004)
et \ 44.30 -0.80 (800) 3.99 (804)
u 44.10 -0.60 (600) 3.99 (604)
e 43.90 -0.40 (400) 3.99 (404)
25000 a 43.70 -0.20 (200) 3.99 (204)
24300 43.50 0.00 - 3.99 (4)
saso 2 43.30 0.20 200 3.99 196
43.10 0.40 400 3.99 396
24400 4
2 £ ¢ @2 @ 2 2 2 @ @ @ @ 2 @ 42.90 0.60 600 3.99 596
S 2 3 I 2z : @ z 2 8 & @@ & & 42.70 0.80 800 3.99 796
42.50 1.00 1,000 3.99 996
i - dheidde ASPS i - dheiddy ASPS
Historical Return Technical Chart
¥TD =MTD 1 b
i LM |
P " l. i '-1 I
s W i -
SETSBNDEX Wy b I | b, oy % b
[ i g n |_]' L [
| . [ -. o
ba o -
Py ‘ ars |
ENERG . I L
e g ey G E

PTT

g % %
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Derivatives Talk

Tracking Performance

Unrealized Profit on NOVEMDER 2013 . BA%

Realized Profit on NOVEMBER 2013

Weighted YTD 2019 Realized Profit

7 : Bheaae ASPS

Top 20 Most Active Volume

100%

2%

Imn

Top 20 Most Active Volume

Seftle . ASP Theory '
No. Future . Basis _ ol Ol Ol Change leverage Resistance  Support
Price Price
1 TRUEZ19 4.36 -0.02 4.39 25961 45318 -12470 8.87 4.81 4.09
2 CBGZ19 85.50 -0.50 86.11 10005 8184 3 7.70 87.60 85.05
3 WHAZ19 4.38 -0.02 4.41 9224 38136 -2626 16.54 4.58 4.34
4 JASZ19 4.94 -0.04 4.99 6558 104273 -3529 3.97 5.08 4.04
5 IRPCZ19 3.52 0.02 3.54 4733 72078 -4562 6.21 371 3.45
6 TMBZ19X 1.46 -0.02 1.48 3265 82810 2209 5.94 1.46 1.41
7 QHZz19 2.60 -0.02 2.62 3225 69057 1775 13.79 2.63 2.55
8 IVLZ19 33.10 -0.15 33.29 2403 4555 824 5.99 34.26 30.59
9 CHGZ19 2.67 -0.01 2.68 2024 8658 1023 8.82 2.70 2.58
10 VGIZ19 9.94 -0.06 10.01 2023 9984 -991 12,53 10.11 9.85
1 BTSZ19 13.97 -0.03 14.02 2019 20901 16 17.54 14.15 13.69
12 SUPERZ19 0.58 0.00 0.58 2000 49195 -1000 7.63 0.58 0.55
13 ESSOZ19 7.38 0.03 7.36 1825 1453 -414 6.45 8.18 7.29
14 BGRIMZ19 56.00 0.00 56.07 1698 2620 422 8.77 56.35 51.41
15 ITDZ19 1.58 0.00 1.58 1669 17050 -1503 5.94 1.68 1.53
16 TPIPLZ19 1.26 -0.02 1.28 1563 3203 -28 8.42 1.32 1.23
17 AMATAZ19 24.27 0.03 24.33 1520 1524 77 11.63 24.54 23.87
18 SPRCZL9 9.99 021 10.21 1512 1630 -498 9.59 10.29 9.33
19 GPSCZI19X 89.24 -0.01 89.36 1370 4080 -169 6.25 89.69 85.25
20 BEAUTYZI9  1.95 0.02 1.93 1341 12322 -283 3.91 2.09 1.85
7ian - shei3se ASPS
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Derivatives Talk

Gold Futures

PIAMBIAIRAIRAUITIeAY Uiuanad 7.5 wistnyd Uneti 1,454.7 witanys Aiqalusey 2
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Aupndf mammmmmmumwammmmunmwummﬁ anfAKTUINATI IVNIINIg

LLﬁﬂEyﬁ’]ﬂQ’WﬂJ‘ﬂﬂLLEI\W]’]\'m’Wﬂ’]ﬂuEIﬂLﬂﬂmﬂﬂﬂﬁiﬁLL@Z@H@ZU??@N@I‘HL;Q °'| ‘lj mwﬁaﬁmxm GOld Futures
' | o = Y ~ Lo ~ o FUTURES Last Chg  %Chg Vol. ol Ol Chg
U417 ﬁuqﬂ@ullﬂﬂﬂﬂuiﬂuqﬂL‘WSJI‘V]HLLT]NW@ZLN@W?WH@HV}W\?ﬁﬂJﬂJ’] smﬂuuu\ﬂ,ummiﬂmm GFZ19 21,000 0 000 47 910 38

o GFG20 21,090 10 0.05 24 374 20

'
o A A GFJ20 21,150 0 0.00 22 172 1

Pdnftyananiy vyuliinaauanladaniqilepullauan 190.85 9n wia 0.68% saNi

o

0

' =<

ANRuneaansaniguder1u tne Dollar Index 280TUNT AT 98.32 9m Wieniy 98.27 anludu

et DedluusanefusenisipdenlizesAmedn duiuddannil neaniginnnue Mini Gold Futures

0 - [AaRA; et 2 2, !oaas s X o1 e FUTURES Lost Chg  %Ch Vo O Olch
Damedeyawrsugiadidty enfidu siantin, sennedulu, A7 3062, Amaugaeiy T
o = . . - o X o GF10620 21,070 40 019 1,804 9,567 316
ATARANIINNUTLALAN LL@ZE@@'ZN AAUANAINY LTTUFW GF10120 21,150 20 -0.09 970 5,466 165

nagnsnisaonu
UNIENA 71A11n189 Gold Futures (Night Session)

$1AMNBIA GFZ19 1R UFuanas 70 U Tnagi 21,000 U WeLwin 1,460.25 wigeiny Settle o 19m7 22.00 1. uazifSununsTerEiFATlY

4end191ANeIAIRaIA spot agaTiAReRlMALFINL 1,453 WisETYY AIATIAN GFZ19 Full Ay TN 19.50:-22.30 1.

. . . . - A T + BMeie ASPS
aglunsey 20,850-21,050 UM WHPIAMBIAIYNNAGUL AINANUIUTILINEBINITATAN
¥ o a ' 1 1 ;7 o a 1 o v % al o 2N dl
nsfaniguaran winnulduiuewludennasiefiagge sinldmaniilanadunquléiseiies
patiuseRdsRasasuuzin inawu Trading 131004 1,450-1,470 Wiaiey™ WigLwin 20,850-
21,140 1" usiiINIIAIMeIAILFUAINLATNIALANN 1,450 Wistnys wuzihliinawuseidln
a0z Long GFZ19 1e4an31A16anana1nazEn Downside AR YEENANUWATIIMLAYA

Cut Loss 14 100 umannyu ineflesiuanuidasnaaimaeulinianainain

INATA Gold Spot

“I !
' i llf | I Lu i 'ﬂ\

m .
1, e~

| | .ll -LlluJ.|" ) 1440 _

CTET) TET g1y e =§n Sag 30 =¥ CTE W 13 oy 19 D 14 Ead 31

AU Curncy (Gold Spot  §/02) Gold Kid XU Daily 2BAPR2019-26R0V2019 Copyrights 2019 Eloombery Finance L&, 26-Nov-2019 07:35:58
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

—— aauan Dollar Index udvmn E—
93 94 95 96 97 98 99 100 101 102 103
- 50 1,303 1,267 1,230 1,194 1,158 1,121 1,085 1,049 1,012 976 940
@ 53 1,300 1,264 1,227 1,191 1,155 1,118 1,082 1,046 1,009 973 937
© 56 1,297 1,261 1,225 1,188 1,152 1,116 1,079 1,043, 1,007 970 934
g 59 1,294 1,258 1,222 1,185 1,149 1,113 1,076 1,040 1,004 967 931
g 62 1,292 1,255 1,219 1,182 1,146 1,110 1,073 1,037 1,001 964 928
—~ 65 1,289 1,252 1,216 1,180 1,143 1,107 1,071 1,034 998 962 925
é 68 1,286 1,249 1,213 1,177 1,140 1,104 1,068 1,031 995 959 922
g 71 1,283 1,247 1,210 1,174 1,137 1,101 1,065 1,028| 992 956 919
= 74 1,280 1,244 1,207 1,171 1,135 1,098 1,062 1,026 989 953 917
77 1,277 1,241 1,204 1,168 1,132 1,095 1,059 1,023] 986 950 914
80 1,274 1,238 1,202 1,165 1,129 1,092 1,056 1,020 983 947 911
83 1,271 1,235 1,199 1,162 1,126 1,090 1,053 1,017 981 944 908
msiJaosimnooiiiduuin Spread s GFG20 - GFZ19
e =
= FX (uawn/ USD) '
[¢}]
© 30.00 30.25 30.50 30.75 31.00
3 1,450 20,677 20,849 21,021 21,194 21,366
7 1,470 20,962 21,137 21,311 21,486 21,661
-]
= 1,490 21,247 21,424 21,601 21,778 21,955
<§( 1,510 21,532 21,712 21,891 22,071 22,250 ,
= 1,530 21,818 21,999 22,181 22,363 22,545 '
§ 1550 22,103 22,287 22,471 22,655 22,840
a 1,570 22,388 22,575 22,761 22,948 23,134
8 1,590 22,673 22,862 23,051 23,240 23,429
1,610 22,958 23,150 23,341 23,532 23,724 —
fian - dheddE ASPS fin - dhe3dE ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
Unavnushggos Unavnushagiod
(Msssuitiau 490.10 uin/dryon /d10) (Fsssuidau 98.10 un/drynun /d1o)
s da Al ANssTNLTla+ Ails sada A'ls AssuL e+ A'ls
future  Llasuudas (1anu) VAT (uw)  (aenu)gnd future  l&suudag (10nu) VAT (uw)  (aenu)ani
21,250.00 250.0 12,500 (1,049) 11,451 21,260.00 250.0 2,500 (210) 2,290
21,200.00 200.0 10,000 (1,049) 8,951 21,210.00 200.0 2,000 (210) 1,790
21,150.00 150.0 7,500 (1,049) 6,451 21,160.00 150.0 1,500 (210) 1,290
21,100.00 100.0 5,000 (1,049) 3,951 21,110.00 100.0 1,000 (210) 790
21,050.00 50.0 2,500 (1,049) 1,451 21,060.00 50.0 500 (210) 290
21,000.00 0.0 - (1,049) (1,049) 21,010.00 0.0 - (210) (210)
20,950.00 -50.0 (2,500) (1,049) (3,549) 20,960.00 -50.0 (500) (210) (710)
20,900.00 -100.0 (5,000) (1,049) (6,049) 20,910.00 -100.0 (1,000) (210) (1,210)
20,850.00 -150.0 (7,500) (1,049) (8,549) 20,860.00 -150.0 (1,500) (210) (1,710)
20,800.00 -200.0 (10,000) (1,049) (11,049) 20,810.00 -200.0 (2,000) (210) (2,210)
20,750.00 -250.0 (12,500) (1,049) (13,549) 20,760.00 -250.0 (2,500) (210) (2,710)
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