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Single Stock Futures: Zuvu Ao
aniu: Long INTUCHM20 nu 55.70 uan Ja0uidnils 11% nuzunfiese 10ann ® weUwaindu: ASP Smart
rlsA 58.25 UN IRTK Stop profit Anu IGeUalonavannuluseut ® Telegram:  ASIA PLUS GROUP
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aniu: Long CPFM20 nu 30.40 uan J99Uuidnnls 29 % nu:zunfiasie 10ananals
32.50 UN lla: Stop Profit A 31.50 UAN IWa Lock fnlsvusn 18%

Gold Futures:
s1ANavAINauLIBavislunsaulAu JadunduaduaiduadiaviASugna a:
an1unsni Covid-19 Trading GFM20 nsau 25270-25710 uan (1710 — 17409)
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usBnnannsws 1018e waa
All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 143,603 200,175 -56,572 -157,759 -92,401 -306,419 .
Foreign 83,778 71,157 12,621 -3,467 -22,231 -31,316 Iﬁnﬂnﬁ noss:sssu
Retail 262,946 218,995 43,951 161,226 114,632 337,735 "
UndIAs1:KURYEWUFIUATUNAIANU az=NWINATA
SET50 Futures Long(Short) Position : Contract Accumulated Long(Short) d
Long Short Net 2 Days 1 Weeks 1 Months 1avn:109ulundinsn:K: 004132
Institution 32,374 31,462 912 6,491 12,073 2,927
Foreign 64,645 55,813 8,832 -2,188 -18,851 -26,236
Retail 78,932 88,676 -9,744 -4,303 6,778 23,309 —_ =L = -
Us:ans Smufonua, CISA, CFA
Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short) . o X - - _
long Short et 2 Days 1 Weeks 1 Months UﬂOIFIS'IIHUOOUWUS!']UF]”IUFI?I'W]QU la:nuinAuA
Institution 103,490 158,725 -55,235 -161,019 -99,151 -311,124 - - = .
Foreign 11,065 9,863 1,202 -3,050 -5,477 -8,718 lavn:IuguUNdIAST:h: 025917
Retail 166,526 112,493 54,033 164,069 104,628 319,842
Metal Futures Long(Short) Position : Contract Accumulated Long(Short) usawssnu ﬁeaguuns
Long Short Net 2 Days 1 Weeks 1 Months " '
Institution 6,998 7,948 -950 -428 1,129 1,382 UndIAsN:KddeWUFIUSUAAIANU IAAIUINATA
Foreign 8,068 5,481 2,587 1,771 2,097 -839 ~ - .
Retail 12,119 13,756 -1,637 -1,343 -968 -543 lavn:z10guundlnsS:K: 019994
Call Option Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months . _
Institution 375 392 -17 17 -1,188 -4,208 YIYyy wunisuine
Foreign 29 40 -11 -10 -36 -443 S . - X I —
S .78 s s s 1068 P Un31As:HTRTEWUZIUAIUAAIANU laznWINATAIAY
Put Option Long(Short) Position : Contract Accumulated Long(Short) N:1IUBUUNJIAST:A: 064045
Long Short Net 2 Days 1 Weeks 1 Months
Institution 478 285 193 455 -229 -2,769
Foreign 2 1 1 -6 -194 -2,793 sugss INAIUAS
Retail 2,258 2,452 _194 _449 436 3,138 -
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MARKET TALK

naqns’msa\lqu Research Division
SET50 Overview
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SET50 Index Futures

Direction Trading: 1inaavula Short S50M20 lnu 911 qm aquiudinals 1.60
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Spread Trading: Spread 11314 S50U20-S50M20 t1aq1iuatn -5.4 qn &3
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SET50 Option: @01U Long S50M20P925 1114 30 9m gn Cut Loss 11AYY 3 94 Tndex
wuzidn Long sauluaiil 15 4m (SET50=920) wiwinrinls 35 qm (SET50=895) Cut KUNGIKG) : AOREUABTINIAU 200 UIN Fid 1 9A
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Loss 3 9AQNY1

Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 910.63 31.3340 28.3724

Call Option

Break Infrinsic All-in- Theory Open Implied Effective Time

Premium Chg Time Value Volume Delia

Even Value Premium Price Interest Volatility Gearing  Decay
S50M20C950 4.00 -0.60 > 954 0.00 4.00 0.05 2.70 341 2362 25.73 0.17 39.38 0.05
S50M20C925 10.10 -1.00 >935.1 0.00 10.10 0.03 8.32 537 2017 26.55 0.37 33.30 0.03
S50M20C900  23.00 -1.80 >923 10.63 12.37 0.01 19.83 365 2057 27.70 0.60 23.83 0.01
S50M20C875  40.50 -2.80 >9155 35.63 4.87 0.01 37.77 22 1092 29.62 0.78 17.49 0.01
S50M20C850  63.70 -2.30 >913.7 60.63 3.07 0.00 60.20 22 1476 29.69 0.92 13.09 0.00
Put Option

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

Even Value Premium Price Interest Volatility Gearing Decay
S50M20P950  45.00 -2.60 <905 39.37 5.63 -0.01 43.18 174 893 28.69 -0.80 -16.86 -0.01
S50M20P925 25.50 -3.00 <8995 14.37 11.13 -0.01 23.81 171 1201 27.84 -0.62 -22.48 -0.01
S50M20P900 13.70 -2.60 <886.3 0.00 13.70 -0.03 10.33 373 1694 29.44 -0.40 -26.57 -0.03
S50M20P875 7.20 -1.80 <867.8 0.00 7.20 -0.05 3.26 482 3988 30.91 -0.22 -27.27 -0.05
S50M20P850 3.00 -1.20 < 847 0.00 3.00 -0.07 0.69 609 2875 33.04 -0.11 -31.66 -0.07
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= AOWAUWUSaNTU:vaudnadnusAwus:InAlunsaaisnu
NIWsoUNsBov1e SET50 Index

la:= SET50 Futures
UNDERLYING Close  Cha %Cha _asUmsBoune
SET50 910.63  -3.86 -0.42% 18/06/2020
— — 250000
Symbol Settle  Chg %Cha  Vol. 0] Ol Cha
S50J20 84590  -110  -13% 66 21 0 200000
S50K20 895.00 32 0.4% 71 97 0 — 150000
S50M20 909.20 06  0.1% 144926 202,374 12,481 N 100000
S50U20 904.30 04  00% 25981 38,09 4,253 53000
S50220 902.50 02  0.0% 3,870 7,939 18 b
S50H21 898.50 06  0.1% 1,159 3,969 63 . 0
SET50 Futures Lona(Short) : drunn & Long(Short) : — s
utures Lona(Short) : B q 2 &8 B R 8 8B 8 8 8 8 B & 8®
Long Short Net 2 ju 2 dlei’ QTD & .an'J 'ac'la 5 & B 5 5 5 ® & g %'
o 32374 31462 o1 6491  -2609 -85959 5 % & 3 5 & & - g E 22
— ™ - ™ - = =\ —
o 64,645 55813 8,832 2,188 -25422 170,084 o
sadag 78,932 88,676 -9,744 4303 28,031 -84,125
4 e o . 4 . o .
NN ANLNTUIRE LA, LOLTE WAR NN ANBN1UIRY LA, LOITE WAR
ATIANISNU Spread fu duiRdua N ASPS Model SET50 Ns:AUAT PER ¢

Ihrne Spread B3elna - B3eing
$50/20 S50K20 S50M20 S50N20 S50Q20 S50U20
29 10.8.63 U 28 wn.63 U 29 0.8.63 U 30Nn.A.63 U 28 @.n.63 ru 29 n.e.63

(i) uA. 62E 0.A. 62E w.8. 62E wn. 62E 08. 62E ne. 62E s.A. 62E
PER 155 898 T 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773

S$50J20

S50k20 6o PER 165 955 927 912 898 883 840 797
SEOM20  -1.32 0.28 PER17 984 955 940 925 910 866 821
S50N20  -147 0.13 015 PER175 1013 983 967 952 937 891 845
S50020 .88 A2 452 437 PER18 1042 1011 995 979 964 916 869
S5O0 20MEG S8 528 56 =il L0 PER185 1071 1039 1023 1,007 990 942 893

*, vq8: - \ 0,
dundgrudaseanidaulomasewing 4., - n.0. 63 whdu 0.5% PER 19 1100 1067 1050 1034 1017 967 918

uN: @N291AS VA, Le1Te N PuN: @129N139 LA, 1e1Te N
AudrunnlsvIANUVeY SET50 Futures S:AU Leverage voJ SET50 Futures
Unavnushagos e .
(Msssuidey 87.10 un/dryru1/d10)

senia chg (3m) i'ls AsITNLan+ Ai'ls 60

Futures LAy (0NU) VAT (1)  (0anu)gna 0 A
914.20 5.0 1,000 (186) 814 Current 22.06 ﬂ
913.20 4.0 800 (186) 614 40 ) \
912.20 3.0 600 (186) 414 20
911.20 2.0 400 (186) 214 2 Mean 19.56 A / \A\k h
910.20 1.0 200 (186) 14 /‘\/v' \f o
909.20 0.0 0.0 (186) (186) 10 ~
908.20 -1.0 (200) (186) (386) 0
906.20 -3.0 (600) (186) (786) cggcggoggsgygoggegges
905.20 -4.0 (800) (186) (986) 2285238528538 53853853
904.20 -5.0 (1,000) (186) (1,186)

=b.
bt
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Single Stock Futures
Long CPFM20
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Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) sis ) ol Ol Ol Change Leverage | Upside PER 63F PBV 63F
Price Price 63F
CPFM20 32.20 0.20 3171 230 2394 94 5.26 25.00% 12.26 1.31 16.78%
dl a o a o
NHN: ANLNUIRE LA, LALTHE WAZ
Historical Price AuoruNalsvaAnuvey Stock Futures
14000 ——CPF —CPFI0 —FOOD 3 Unaonushagos
o r’,_fw N i B chg (®0) fls  Asssulday s
S ——— e — — —_
//V‘""—’- IRBUAUSIAN  (chanu)  +VAT (Un) (v1anu)ans
10000 25
32.70 0.5 500 7.04 493
8000 2 32.60 0.4 400 7.04 393
32.50 0.3 300 7.04 293
s0e * 32.40 0.2 200 7.04 193
2000 © 32.30 0.1 100 7.04 93
32.20 0.0 . 7.04 @
2000 5 32.10 0.1 (100) 7.04 (107)
, , 32.00 0.2 (200) 7.04 (207)
& & & & 8 & & 8 & 8 8 8 8 31.90 03 (300) 7.04 (307)
= = = = = = = = = = = = =
g & £ 8 8 8§ g 8 8 5§ 8 g 8 31.80 -0.4 (400) 7.04 (407)
N o7 o7 31.70 -0.5 (500) 7.04 (507)
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Historical Return
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Single Stock Futures

Long INTUCHM20

@adinnah Usuanrinlell 2563 uaz 2564 89 15.1% WA 11.6% WASILIAIYUEG
n31A1m293 ADVANC azviaulilusanduunnudn luszovdnlidsviiiug az
Wudasnasiiuifaalsslogiamnu 56 uazdifldnoyrunnain THCOM NiE

Uszpaaials Inadsziiu FV@e3 199 70 um Upside 519 20%

AIUNTNNNNATIA 1A Breakout LYW EMA 200 SUAUNINAIRINAAFLTLI0

W1 10 U NNV AN A89IN DIUENA TR LI aIN11NG WAnNg

o o

Hpdapamilaidis EMA 200 Suls wiansiavindaumae Higher Low
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anuz Long INTUCHM20 %) 55.70 U faquiudiniale 11% uwuziiinesie v

nlsh 58.25 U sl Stop profit v

Research Division

Future Underlying
Settle ~ ASP Theory ] EPS GROWTH
Future ) sis ) ol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
INTUCHM20 __ 56.50 0.00 56.52 172 692 168 7.36 23.89% 17.73 419 -7.83%

AN: @189N1A9E LA, e NAR

Historical Price

AruorunnlsvaAnuveu Stock Futures

155 o [NTUCH ——INTUCHM20 ICT 60 L:l-na\)nus']aaioa

chg (20) s  Asssuiday s
150 5 syUa future _
INeunustM  (vanu)  +VAT (un) (Yranu)ans
s % 57.00 0.5 500 8.75 491
56.90 0.4 400 8.75 391
140 3 56.80 0.3 300 8.75 291
56.70 0.2 200 8.75 191
1% ® 56.60 0.1 100 8.75 91
- . 56.50 0.0 . 8.75 )
56.40 -0.1 (100) 8.75 (109)
. . 56.30 0.2 (200) 8.75 (209)
s § § § § 8 §8 §8 §8 § §8 §8 ¢ 56.20 03 (300) 8.75 (309)
g ¥ g & g % g & § & & § 8§ 56.10 0.4 (400) 8.75 (409)
56.00 05 (500) 8.75 (509)
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Historical Return Technical Chart
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Tracking Performance

Unrealized Profit on June 2020

Realized Profit on June 2020

Weighted YTD 2020 Realized Profit

50%

sy med s s Dl duion FrufiseTasgs duiere et nshiasmuniils fasem

fr1: @1e91A9E LA, e A g

Top 20 Most Active Volume

Research Division

Settle ~ ASP Theory .
No. Future ) Basis ) Vol al Ol Change Leverage Resistance  Support
rice Price
1 SIRIM20 0.91 -0.01 0.92 3887 19601 -3576 6.05 0.96 0.85
2 WHAM20 3.61 -0.01 3.58 3434 6850 -2286 5.60 3.58 3.27
3 STAM20 28.45 -0.05 28.25 3432 2178 -1714 9.87 30.33 25.86
4 ESSOM20 7.54 0.04 7.50 2720 4304 882 4.93 7.99 6.63
5 KTCM20 30.65 0.15 29.72 2047 1019 13 3.72 36.51 29.88
6 CKM20 20.84 -0.06 20.77 1642 770 333 5.34 21.61 18.24
7 LHM20 7.80 0.00 7.43 1043 769 0 5.40 8.27 7.51
8 ERWM20 4.14 0.00 4.14 1042 622 42 4.36 4.44 3.65
9 CHGM20 2.50 0.04 2.44 1001 1734 -499 5.89 2.55 2.48
10 TKNM20 10.69 -0.01 10.70 1000 1061 0 6.26 11.57 9.72
11 MINTM20 22.70 -0.10 22.38 887 6249 571 3.00 25.07 20.65
12 QHM20 2.27 -0.01 2.16 592 2166 549 6.00 2.38 2.22
13 BEAUTYM20 157 -0.03 157 509 4007 5 2.01 1.74 1.48
14 AOTM20 61.76 0.01 61.77 500 3609 198 4.34 62.77 56.81
15 CPALLM20 69.40 -0.10 68.49 494 1184 -371 8.55 70.37 68.17
16 IVLM20 28.90 -0.35 29.18 431 1837 -35 4.48 29.61 26.91
17 TRUEM20 371 -0.03 3.74 410 10617 30 5.47 3.76 3.55
18 HMPROM20  16.19 -0.01 16.21 410 285 -300 5.02 16.41 15.20
19 KCEM20 19.34 -0.16 19.51 324 836 312 3.38 20.66 18.84
20 MTCM20 52.60 -2.90 55.39 306 192 -200 4.23 55.09 51.77
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Gold Futures
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1,717 Wittty neunnm N daLEiam 1,723.8 witany« vinlilfuanaaiies 3.9
wistny anduneunti Wesanfitinamuunedeudizenasainlugiusdunineg
Uaansdy udsnainunialaudanigieautlnauiludun 2 Assteii nendaniy
Wakadoardretivadannisdnsinuaiusnsadiafiinaugandnann
UANANUARIANLINARLAINAINNIINATRINITIZLIATLABI LR TATA-19 AT
va dy Ql o = a ¥ o A o a QI
wugRameiinluaniguazau auausesszniaanseaumeuiagnidulunganis
atnalafinnineaeuluagessamesAlenn gnaiaafan 1 sudNAI199ARY
AoaaNFausy e uiuduanauanau M1l Dollar Index 2160aU 0.3% T
97.42 9n 115UNe9y)u SPDR duiiunesnu ETF nasaselunigareslan A
= o 4 a o o o 1= =
P1E9NULINI NN BATEINBIANWNANTTZAL 1,136.22 6t TdHN9AEULLAS

a P

ARATLIUN 5 2R9TUNNNT

nagnsnasainu

21ANNAIAT GFM20 LHaAY Usuanad 210 UM TUaath 25,400 Un LAELWN

U
1

1,719.03 WFRIEYY AINI19IAMBIAIAAA Spot AdaitadaulnaLFion 1,723-

1,724 1W3EI0)% AIA9IAT GFM20 Jutiazag]lunsay 25,400-25,700 LN AN
o o U o dl U a o a v = =2

1A mesAgaundesinlunsaufdneddedssfiuld 1,710-1,740 WiFagyy AeAs

uuzn liinanu Trading 151904 25,270-25,710 LN 4azAIMUAA Cut Loss 1§

100 U9 etlaenuAnu@eaninaIAInesAnaniluaianaInAe

InAUA Gold Spot

1760

| Nu‘h, il
WI ahﬂ‘ !7 _ﬂo j#hqu 1700

i 1
! :

gw ‘ "

|
!
it .

wlw/ﬁvj

= Novls ~ Nov2s | Dec 18 Ded3l | Janis B3l Feb14 | Feb2s Har 16 Mar 31 Bor 15 Apr'30 May15 ~ May2s | Junls ETED
2020

2009 020
XAU curncy (Gold Spot  $/0z) Gold Kid XAU Daily 030CT2019-19JUN2020 Copyrighta 2020 Bloomberg Finance L.P. 19-Jun-2020 07:49:03
'

AN @189N1A8E LA, 10iEe NAR

GOLD Technical: 9AM89ATLNNAININAGRLNTALAS Uptrend Channel 131984
$1720 LATLTNLAULINTANAL UINTIEBLULANTAUANNAINENT Hlan1&Lia
Technical Rebound L1 High A7 $1760 2tuzf MACD Indsa Signal line uaz

wnagmlaunuaue azvianliuudidauan altayuniswndsuaNuu AN

Research Division

Gold Futures

FUTURES Last Chg  %Chg Vol. Ql Ol Chg
GFM20 25,400 -120  -0.47 126 680 -44
GFQ20 25,510 -40  -0.16 128 320 -17
GFV20 25,530 -100  -0.39 36 255 22

Mini Gold Futures

Last Chg  %Chg Vol. (o] Ol Chg

GF10M20 25,500 -50  -0.16 1,894 6,438 -520
GF10Q20 25,550 -60  -0.20 1,937 9,470 226
GF10V20 25,620 -50  -0.12 485 3,401 -167

KU1gIKR : s1AUAVOY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. na:Usuiru
nssovrgfinvulugodioan 19.30-22.30 u.
AU : @NedUBJY va.loide wad
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ASPS Gold Valuation Matrix (IMS&ry</nsagooud)

Research Division

aaum Dollar Index udiva >
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
e 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
g’ 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
$ 49 161482 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
3 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
L | 738 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
nasidJassnpnavAlAiduuin Spread s:197 GFM20 - GFJ20
—_ FX (uaw/ USD) [~
()
= 31.00 31.25 31.50 31.75 32.00 |
5 1,600 23,576 23,766 23,957 24,147 24,337 o |
8 1,630 24,018 24,212 24,406 24,599 24,793 a | N N
D
— 1,660 24,460 24,658 24,855 25,052 25,249
=
< 1,690 24,902 25,103 25,304 25,505 25,706
% 1,720 25,345 25,549 25,753 25,958 26,162
c
e 1,750 25,787 25,995 26,202 26,410 26,618
5 1,780 26,229 26,440 26,652 26,863 27,075
8 1,810 26,671 26,886 27,101 27,316 27,531
1,840 27,113 27,331 27,550 27,769 27,987 e
N A29N139E LA, 1eLde nad N ANe9NUANE LA, LTy nad
AudrunnlsviAnuveu Gold Futures AuorunnlsvaAnuvay Mini Gold Futures
Unaonushagos Unaonushegios
(Fsssuitiau 490.10 un/drynun /o) (Msssuideu 98.10 un/ardrun/dno)
s7aila Ai'ls AgITuLTiaN+ il s7a1ila i'ls AnTINLTiau+ i'ls
future Llaauunilag (210N u) VAT (1)  (21anu)dgnd future wdsuuilas (210N u) VAT (1)  (11enu)gnd
25,650.00 250.0 12,500 (1,049) 11,451 25,750.00 250.0 2,500 (210) 2,290
25,600.00 200.0 10,000 (1,049) 8,951 25,700.00 200.0 2,000 (210) 1,790
25,550.00 150.0 7,500 (1,049) 6,451 25,650.00 150.0 1,500 (210) 1,290
25,500.00 100.0 5,000 (1,049) 3,951 25,600.00 100.0 1,000 (210) 790
25,450.00 50.0 2,500 (1,049) 1,451 25,550.00 50.0 500 (210) 290
25,400.00 0.0 - (1,049) (1,049) 25,500.00 0.0 = (210) (210)
25,350.00 -50.0 (2,500) (1,049) (3,549) 25,450.00 -50.0 (500) (210) (710)
25,300.00 -100.0 (5,000) (1,049) (6,049) 25,400.00 -100.0 (1,000) (210) (1,210)
25,250.00 -150.0 (7,500) (1,049) (8,549) 25,350.00 -150.0 (1,500) (210) (1,710)
25,200.00 -200.0 (10,000) (1,049) (11,049) 25,300.00 -200.0 (2,000) (210) (2,210)
25,150.00 -250.0 (12,500) (1,049) (13,549) 25,250.00 -250.0 (2,500) (210) (2,710)
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