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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 153,448 133,269 20,179 63,354 121,290 459,945
Foreign 147,291 118,208 29,083 7,162 82,221 330,958
Retail 231,669 280,931 -49,262 -70,516 -203,511 -790,903

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 52,031 49,617 2,414 7,891 8,347 -23,855
Foreign 121,260 95,953 25,307 19,314 30,015 104,154
Retail 129,238 156,959 -27,721 -27,205  -38,362 -80,299

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 90,254 72,781 17,473 53,446 115,196 493,518
Foreign 12,736 9,193 3,543 -23,216 35,608 220,910
Retail 77,225 98,241 -21,016 -30,230 -150,804 -714,428

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 10,200 8,964 1,236 6,675 4,103 4,513
Foreign 13,295 13,062 233 11,064 16,598 5,889
Retail 22,211 23,680 -1,469 -17,739  -20,701 -10,402

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 526 812 -286 -1,321 -1,636 -6,347
Foreign 15 26 -11 -898 -2,477 -775
Retail 6,006 5,709 297 2,219 4,113 7,215

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

Long Short Net 2 Days 1 Weeks 1 Months
Institution 389 381 8 355 562 2,072
Foreign 88 10 78 -115 -773 -182
Retail 4,770 4,856 86 -240 211 -1,890
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: MM SET50 Hurausiaiiies TaganilliWmuinisnisiaiia COVID-19 u
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Spread Trading: §afiaan 1w Short Spread S50H20M20 v -3.70 qasialil iTaqiiuiinnls 3.5 qm
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SET50 Option : tuziinlsaitla Long S50H20P950 ‘1/1 Premium 35 qa (SET50=940) Whwinanls Index
7150 R (SET50 925) uaT Cut Loss 3 9nanyu Usvilindn SET50 WAy waeulmfurausell usgig : AagnIATIEIYIAL 200 1M A8 1 qATReATH
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Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 934.94 14.8333 50.2484
Call Option
) Break Infrinsic i All-in-  Theory Open Implied Effective Time
Premium  Chg Time Value Volume Delta
Even Value Premium ___Price Inferest Volafility Gearing  Decay
S50H20C975 5.60 -0.30 >980.6 0.00 5.60 0.05 13.58 1090 2743 20.58 0.20 33.90 0.05
S50H20C950 11.50 -0.50 >09615 0.00 11.50 0.03 21.84 917 1973 20.51 0.36 29.48 0.03
S50H20C925  23.40 0.80 >09484 9.94 13.46 0.01 33.26 910 1472 20.43 0.56 22.25 0.01
S50H20C900  40.50 3.10 >9405 34.94 5.56 0.01 48.02 210 656 22.02 0.73 16.91 0.01
S50H20C875  68.80 11.80 >943.8 59.94 2.86 0.01 65.96 0 135 23.41 0.82 11.16 0.01
Put Option
Break Infrinsic All-in- Theory Open Implied Effective Time
Premium  Chg Time Value Volume Delta
Even Value Premium ___ Price Inferest Volafility Gearing  Decay
S50H20P975 48.00 -4.20 <927 40.06 7.94 -0.01 56.18 145 2970 20.69 -0.77 -15.55 -0.01
S50H20P950  29.40 -460 <920.6 15.06 14.34 -0.02 39.47 298 1784 18.80 -0.64 -20.72 -0.02
S50H20P925 16.10 -3.40 <908.9 0.00 16.10 -0.03 2591 954 1274 19.72 -044 -25.10 -0.03
S50H20P900 9.20 -3.30 <890.8 0.00 9.20 -0.05 15.69 1431 2792 21.79 -0.26  -25.56 -0.05
S50H20P875 5.40 -2.00 <869.6 0.00 5.40 -0.07 8.65 1083 2402 24.47 -0.16  -25.12 -0.07
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Derivatives Talk

AoOWAUWUSaMU:uooUnavnuchous:nAluasiaisnu
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mwsoumsBoute SET50 Index

UNDERLYING Close  Chg %Chg  asUnmsBoue

SET50 934.94 6.69 0.72% 05/03/2020

Symbol Setfle  Chg %Chg  Vol. @] Ol Chg

S50H20 93160 42  05% 268,653 326,535 1525 )

$50J20 926.30 4.8 0.5% 30 20 -8 §

S50K20 926.40 27  0.3% i) 7 2 ) -

S50M20 924.50 3.9  04% 250942 37,847 -1141 § -

S50U20 918.30 3.8  0.4% 5,484 12,449 14 ) -

$50220 917.00 33 0.4% 2,408 5,194 0 § ]

SET50 Futures Long(Shorf) : drynun a:au Long(Short) ) =z 2 = 9_:9_:_5_:9:_3 2 g gg g ~160000
Long Short Net 2 5u 2 e QTD = 8 3' EI u“’ls qUI; aUIJ % % % % 2 fujla

[niu 52,031 49,617 2,414 7,891 -15949  -11,884 § 23232 2 2 ; § i ;

F9A 121,260 95,953 25,307 19,314 107,144 74,968 -0 - -

Tatan 129,238 156,959 -27,721  -27,205  -91195 -63,084

a0 - dheidde ASPS 7 - dheidde ASPS

mamsnd Spread cu Auidoudn ASPS Model SET50 fs:aufi PER ¢1o)

INhNe Spread B5elna - B5eing

((ap)] u.A. 628 0.h. 62E 8. 62E wa. 62E D& 62E ne. 62E s.A. 62E

S50F20 §50G20 S50H20 $50J20 S50K20 S50M20 4

~ i PER 15.5 910 907 905 904 902 898 894
— ru 30 u.A.63 ru 27 Nw.63 ru 30 0.A.63 U 29 IW.8.63 ru 28 w.A.63 ru 29 0.8.63 PER 16 939 936 934 933 931 927 922
S50G20 -2.15 PER 16.5 968 965 964 962 961 956 951
S50H20 -6.00 -3.85 PER 17 998 994 993 991 990 985 980
oy e o 130 PER175 1,027 1,024 1,022 1,020 1019 1014 1,009
csoM20 1296 o84 700 025 i PER18 1056 1053 1051 1050 1048 1043 1038
*aunfsudaseanidoutomasewine w.a. - 4.8. 63 widy 1.25% PER 185 1,086 1,082 1,080 1,079 1,077 1,072 1,067
PER 19 1,115 1,111 1,110 1,108 1,106 1,101 1,095
747 - thesE ASPS a7 - dhease ASPS
Fuorurilsunanuuoo SET50 Futures S:QU Leverage yoo SET50 Futures
Unavnusheeios S e
(Msssuideu 87.10 uin/dryrun /J1v)
sanda chg (3a) A'ls ANEsTULTia+ fi'ls 60
Futures LAsuAY (1enu) VAT (uw)  (1evu)gns . A
936.60 5.0 1,000 (186) 814 Current 22.06 _A
935.60 4.0 800 (186) 614 40
934.60 3.0 600 (186) 414 0 /' \
933.60 2.0 400 (186) 214 ” Mean 19.56 A _/ \/M h
932.60 1.0 200 (186) 14 /'\/V' \f v
931.60 0.0 0.0 (186) (186) 10 ~——
930.60 -1.0 (200) (186) (386) 0
929.60 -2.0 (400) (186) (586) S S8 88 - cSccsobso855805 % 8
927.60 -4.0 (800) (186) (986) S22 5285385285383 8+5
926.60 -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 CPALLH20
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Upside \Tlandnsiia 31.8%

gaunmnIamnAtiA :1AuNdeatilunsay Downtrend Channel siaiiias Tnaange agludneme

1%
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189190 UAAINUUITLANATYNTAUATILTIAL 65.00 U7 Urzifiudn Alan1adufaluse
2049 RSI 2871 50 14@n191dng Bullish Zone 8nas netitsuidiuuuwasnudalllin 71.75 um
nagnsNsaonu

inawudla Long CPALLH20 16w 70.24 1w fTaqifuananu 13% wuzindiase wWiinals
#171.76 U Cut Loss 1 LNaNY)1

Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future _ Basis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
CPALLH20  69.51 -0.24 69.81 720 1831 -59 12.75 30.47% 21.72 5.87 12.58%
a1 : the3ae ASPS
Historical Price FuorurlsunanuuoD Stock Futures
eom [ % Unavnushgegos
40000 chg (®0) fls  AssSsuItay mls
syda futre _
35000 . NauUNUS1M  (nanu)  +VAT (Un) (anu)ans
_ 70.01 05 500 6.39 494
69.91 0.4 400 6.39 394
25000 . 69.81 03 300 6.39 294
20000 69.71 0.2 200 6.39 194
69.61 0.1 100 6.39 94
15000 69.51 0.0 - 6.39 ®)
10000 o 69.41 0.1 (100) 6.39 (1086)
w00 69.31 0.2 (200) 6.39 (208)
69.21 0.3 (300) 6.39 (306)
s 5 8§ s s s 5 = s = 5 = =8 =8° 69.11 -0.4 (400) 6.39 (406)
g &§ § £ & £ & & & & § § & % 69.01 -0.5 (500) 6.39 (506)
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Derivatives Talk

Single Stock Futures
Short KBANKH20
HANTENL COVID-19 a¥uanuideasiaiasgiadngninznnnes iiuauidewianmnm

aunindluewnan Uszneuiuidadn nue sduiilsuannenidehildananatnatias 1 ak
naznusie NIM 9asuazilss@naninnsininlszas KBANK lusnnistls aniuntenfianann
m@Lﬂuﬂ@ﬁﬁﬁfﬁﬂﬁmmﬁﬁummﬁu KBANK #9934 Sustnnasfiinusnyfiiu 6.9% wieneyiy
deuansiatlsziaunisnne Ruasuliuinweanaos

daumamaila nwszazdiume 60 w7 21A2¢ AN IUENTUNIIFRUALT ARIEANEIUENT
@enn Usziudmnuga EMA szt A azdlanaidln Downside il nwlvey €amg

HANNHIAENNIAININNTT NS AENIAY flapsidifFan aadlulanialuniaidla Short

nagnsmMsaonu

o ao

An"Uz Short KBANKH20 1 123.50 U tlaqiiufinnls 8.6% uuwzthde wwinnnlsd 118 um
uaz Cut Loss 2.50 LMy

Future Underlying
Settle ) ASP Theory . EPS GROWTH
Future ) Basis ) Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
KBANKH20  122.00 -0.50 122.60 432 1536 116 7.05 33.88% 8.40 2.07 5.46%
fian - dheddE ASPS
Historical Price FuorurisunanuuoD Stock Futures
500 T e 80 Unavnushegos
150 50 " chg (0) 1RaU mls AsssuIbau mls
s1AUa future - _ _
400 10 nusAUQ (nnanu)  +VAT (Ln) (anu)ans
30 0 123.41 -1.00 (1,000) 23.93 (1,024)
300 " 123.21 -0.80 (800) 23.93 (824)
250 123.01 -0.60 (600) 23.93 (624)
200 o 122.81 -0.40 (400) 23.93 (424)
0 5 122.61 -0.20 (200) 23.93 (224)
- p 122.41 0.00 . 23.93 (24)
. " 122.21 0.20 200 23.93 176
122.01 0.40 400 23.93 376
0 0
e 8§ § § § § 8 ® &8 8§ & 8 & =8 121.81 0.60 600 23.93 576
§ £ £ 5 5 5 = & & & 2 & & = 121.61 0.80 800 23.93 776
o s T T s s m e mm e 121.41 1.00 1,000 23.93 976
i : ehe3dn ASPS i - ehei3dn ASPS
Historical Return Technical Chart
by is LM |
wl—— ' ¥ _—

) ” = . "
SETS0 INDEX - ¥ I, 1 SO
M e

l lialh 122850

BANK I |ni'[" .I{i" Jet

KBANK - e e i — - =
TP Py TV PT U PRPPSRTTOOT PR T - e ...|..:.III..||||I1||_||.|l_l|1_5..|!|.._l||_|..l.

11500

-20% -15% -10% -5% 0% 5% 10%

fian - dheddE ASPS A : ehease ASPS
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Derivatives Talk

Tracking Performance

Unrealized Prold on MARCH 2030 | 00%

Realized Proflton MARCH 2020 | 0.0%

Weighted YTD 2020 Realized Profit

0%

i : ehease ASPS

Top 20 Most Active Volume

40%

ey fipafaine fussee arunrnundra Rl Hpuu el 190

Ao

100%

120%

Top 20 Most Active Volume

Settle _ ASP Theory '
No. Future ‘ Basis _ ol Ol Ol Change leverage Resistance  Support
Price Price
1 JASH20 4.84 -0.06 4.90 27536 113361 5499 7.59 5.18 4.66
2 CBGH?20 75.87 -2.38 78.31 6650 12232 -1829 8.11 80.94 66.18
3 SIRIH20 0.81 -0.06 0.87 6347 310480 -4052 7.63 0.91 0.67
4 PLANBH20 5.10 0.00 5.10 4516 4710 -4497 3.73 5.82 4.43
5 IRPCH20 2.41 0.01 2.40 4131 42422 -246 5.26 2.61 2.06
6 STAH20 13.41 -0.19 13.61 3881 7899 1361 7.61 13.13 12.21
7 TPIPLH20 1.27 -0.05 1.32 2587 2292 554 4.96 1.42 1.15
8 CPFH20 28.37 0.12 28.27 2236 2374 -2198 9.41 28.39 26.42
9 BEAUTYH20  2.05 0.01 2.04 2199 3207 -90 2.83 2.34 1.76
10 BTSH20 11.70 0.10 11.46 1701 29911 3an 13.88 12.32 10.81
11 STECH20 15.50 -0.30 15.81 1576 4898 -729 5.26 15.73 14.64
12 KCEH20 21.50 -0.50 22.02 1527 1982 401 5.17 22.66 19.64
13 WHAH20 2.94 0.00 2.94 1419 15988 -207 7.03 3.17 2.65
14 GPSCH20X  67.32 -0.43 67.81 1327 1258 -235 5.08 71.27 61.08
15 ITDH20 1.22 0.00 1.22 1257 7529 17 5.35 1.41 1.08
16 BLANDH20 1.07 0.02 1.05 1224 33854 -870 9.21 1.15 0.94
17 TUH20 15.36 0.16 15.21 1142 1216 523 8.51 15.73 15.17
18 AOTH20 64.00 -0.25 64.30 1138 3342 -33 11.99 66.47 58.58
19 VGIH20 7.71 0.01 7.7 1133 2128 10 7.24 8.00 6.30
20 KTBH20 14.20 -0.10 14.31 1104 3148 696 15.68 15.39 13.55
7ian - shei3se ASPS
O ASIAPLUS
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Derivatives Talk

Gold Futures

PIAMBIAIAAIAANITIHIDAL YITUUIS 31.87 WidEry™ 9o 1.95% Unat 1,668.9 wiFasy D

Wuszdugegalusey 1 ddaf Ainananimaieaaiunisszuingesliialain-19 waznis

ANAUSAERINZEaUAAN UL e TRUANIENada A Na lunansdszme  Tadnay Gold Futures
- o dl o o o d” o FUTURES Last Chg %Chg Vol. Ol Ol Chg
usuimInaneaniy uazuaua1n Nneuauesenslivandnsnenidans 0.5% lnatlade GFI20 25,160 w0 Les 21 78 5

GFM20 25,240 480 1.94 33 385 -13
GFQ20 25,290 530 1.81 61 322 1

o U ¥ v Y a = ] o a o Le o dy/ Al
ﬂ\‘lﬂﬂ’]'ﬂﬁﬂi‘zﬁﬂulﬁ Nanslva L’JF;I‘LA’QVI@Qﬂﬁluﬁ’]u%@uﬂﬁ%ﬂﬂ@ﬂ ANE UBNAIMNUNITANAILLIN

raenantiunnlaudanigilieAwion 1 Wuqn vive 3.58% uien1sgeuATesAIRuAeaas

anig 1 Dollar Index anulilfungasrsiiu 97 4m tahl 96.82 4n \dudniladeviyusiasan Mini Gold Futures
O PR 1 SRRA; 4 o . FUTURES last Chg  %Ch Vo O Olch
nedAn g widuil AsdesiamnunieuleyamsegiadiAyeeaniy Inaaniznisdng LR e O 30q N 0 Ow
1% ' o s v P GF10M20 25,230 450 1.82 1,722 8,012 70
AUUBNNIANANEATUATERINTI1NU BusNdansiuti aziinistszgnaessuinianane sl G s 4w iei  su a0 3

(ECB) dmaananisalindilaniaged ECB aziiuandnsnanidoaslunistlszguaiail

nagnsnisaonu

° d o o X a) P ' YNENYE  $1ANATEY Gold Fut Night S 1
$1AMRIAN GFJ20 leAw UsuinTumunainlanis 710 1w Tnadi 25,160 U Weauwi ’ g Futures (Flgne Session)

Settle o4 1381 22.00 4. kazi/FurnnisTeeninduly

a v a o U dl dl‘ a =
1,673.6 Wiz IndlAeesAmasAagafiaaeuluitEion 1,673-1,674 Witenyd AIATIA 0997 19.30-22.30 1.

V89A1 GFJ20 Jutlazag/lunsay 25,050-25,300 U1 A1nANiaaEeslpin-19 vyulinednn i : de3de ASPS
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o X = o X ' o ° ¥ Ao ° Y o .
Ansatn  uaziavudunaunnIulusznded inlidheddeacuusinlitnamu  Trading
3190W 1,660-1,690 1Wi3EITy™ 1138 24,960-25,400 L9 waznnwuAqa Cut Loss 1 100 U Live

Pasiupnuides nnsAnasaadaulmmiaainas

INATA Gold Spot
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e =
'lpwihn,l I‘uli“h' |’1‘J““|H+i( - ,,;ql |" ™

S
I‘ |"|'H*1." lhl.-iﬂ'lm’ T

*?‘F“'f-lfw_ ' —

XAl Curncy (Gold Spot  §/02) Gold Kid AU Daily ZEAUG2019-06MARZ020 Copyrights 2020 Bloomberg Finanoe L8, 06-Mar-2020 07:37:23
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GOLD Technical: $1AMBIAMUNIIFITLUIS HIULUIAIUN $1650 AngaatluAnmzn1siy
Falunaaay High 41407 $1690 20Ul MACD AnunuAudau aduayunisiusa Vst sy
wuadudalll3M $1690 uay $1700 Ay
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Derivatives Talk

ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

dauan Dollar Index wiivan >
93 94 95 96 97 98 99 100 101 102 103
40 1,617.66 1,589.21 1,560.76 1,532.31 1,503.86 1,475.41 1,446.96 1,418.52 1,390.07 1,361.62 1,333.17
. 43 1,616.71 1,588.26 1,559.81 1,531.36 1,502.91 1,474.47 1,446.02 1,417.57 1,389.12 1,360.67 1,332.22
°© 46 1,615.76 1,587.31 1,558.86 1,530.42 1,501.97 1,473.52 1,445.07 1,416.62 1,388.17 1,359.72 1,331.28
g 49 1,614.82 1,586.37| 1,557.92 1,529.47 1,501.02 1,472.57| 1,444.12 1,415.67 1,387.23 1,358.78 1,330.33
g 52 1,613.87 1,585.42| 1,556.97 1,528.52 1,500.07 1,471.62| 1,443.18 1,414.73 1,386.28 1,357.83 1,329.38
2 55 1,612.92 1,584.47| 1,556.02 1,527.57 1,499.13 1,470.68| 1,442.23 1,413.78 1,385.33 1,356.88 1,328.43
) 58 1,611.97 1,583.53| 1,555.08 1,526.63 1,498.18 1,469.73| 1,441.28 1,412.83 1,384.38 1,355.94 1,327.49
; 61 1,611.03 1,582.58] 1,554.13 1,525.68 1,497.23 1,468.78| 1,440.33 1,411.89 1,383.44 1,354.99 1,326.54
= 64 1,610.08 1,581.63| 1,553.18 1,524.73 1,496.28 1,467.84| 1,439.39 1,410.94 1,382.49 1,354.04 1,325.59
67 1,609.13 1,580.68 1,552.24 1,523.79 1,495.34 1,466.89 1,438.44 1,409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1,579.74 1,551.29 1,522.84 1,494.39 1,465.94 1,437.49 1,409.04 1,380.60 1,352.15 1,323.70
| 73 1,607.24 1,578.79 1,550.34 1,521.89 1,493.44 1,464.99 1,436.55 1,408.10 1,379.65 1,351.20 1,322.75
msiJaosimnooiiiduuin Spread s:r51w0 GFM20 - GFJ20
- FX (uaw/ USD) i
[¢}]
© 30.50 30.75 31.00 31.25 31.50
3 1,520 22,036 22,217 22,397 22,578 22,759
7 1540 22,326 22,509 22,692 22,875 23,058
-]
= 1560 22,616 22,802 22,987 23,172 23,358
<§( 1,580 22,906 23,094 23282 23,469 23,657
= 1,600 23,196 23,386 23576 23,766 23,957
§ 1,620 23,486 23,678 23,871 24,064 24,256
a 1,640 23,776 23,971 24,166 24,361 24,555 ]
8 1,660 24,066 24,263 24,460 24,658 24,855
1,680 24,356 24,555 24,755 24,955 25,154
fian - dheddE ASPS fin - dhe3dE ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
Unavnushggos Unavnushaeiod
(Msssuitiau 490.10 un/drynun /d1v) (Fsssuidau 98.10 un/drynun /d1o)
saia Als Assu LT+ Ails sada A'ls AsssuLiau+ Als
future  Llasuudas (1anu) VAT (uw)  (aenu)gnd future  l&suudag (10nu) VAT (uw)  (newnu)ani
25,410.00 250.0 12,500 (1,049) 11,451 25,410.00 250.0 2,500 (210) 2,290
25,360.00 200.0 10,000 (1,049) 8,951 25,360.00 200.0 2,000 (210) 1,790
25,310.00 150.0 7,500 (1,049) 6,451 25,310.00 150.0 1,500 (210) 1,290
25,260.00 100.0 5,000 (1,049) 3,951 25,260.00 100.0 1,000 (210) 790
25,210.00 50.0 2,500 (1,049) 1,451 25,210.00 50.0 500 (210) 290
25,160.00 0.0 - (1,049) (1,049) 25,160.00 0.0 - (210) (210)
25,110.00 -50.0 (2,500) (1,049) (3,549) 25,110.00 -50.0 (500) (210) (710)
25,060.00 -100.0 (5,000) (1,049) (6,049) 25,060.00 -100.0 (1,000) (210) (1,210)
25,010.00 -150.0 (7,500) (1,049) (8,549) 25,010.00 -150.0 (1,500) (210) (1,710
24,960.00 -200.0 (10,000) (1,049) (11,049) 24,960.00 -200.0 (2,000) (210) (2,210)
24,910.00 -250.0 (12,500) (1,049) (13,549) 24,910.00 -250.0 (2,500) (210) (2,710)
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