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annu: Long APU20 nu 6.02 uan UnaSunils 39.5% nu:unlriseiun Long STAU20
A 25.25 uan 10arAnIsA 27.25 uan Ila: Cut Loss 1 UANRINNU

Gold Futures:

shUsuALVUTUs IsiinTsu Overbought KA WIFS2IEWU U=UNTK Trading
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All Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 101,759 110,912 -9,153 -21,350 117,382 361,360
Foreign 97,417 108,472 -11,055 -9,491  -19,501 -29,039
Retail 215,877 195,669 20,208 30,841 -97,881 -332,321

SET50 Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 31,425 44,785 -13,360 -13,061 1,865 -6,999
Foreign 66,303 74,642 -8,339 -4,500 -16,871 -16,433
Retail 120,219 98,520 21,699 17,561 15,006 23,432

Single Stock Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 50,901 48,341 2,560 -13,920 107,591 348,892
Foreign 7,454 8,628 -1,174 -2,635 -2,719 -24,843
Retail 52,252 53,638 -1,386 16,555 -104,872 -324,049

Metal Futures Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 15,551 14,671 880 810 -287 16
Foreign 23,660 25,202 -1,542 -2,356 20 12,238
Retail 34,280 33,618 662 1,546 197 -12,254

Call Option Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 95 127 -32 -97 -606 353
Foreign 1 130 -129 -151 -154 -744
Retail 1,787 1,625 162 253 765 388

Put Option Long(Short) Position : Contract

Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 22 34 -12 -738 733 7,136
Foreign 51 a a7 40 -155 554
Retail 2,512 2,551 -39 687 -682 -6,731
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MARKET TALK

naqns’msauqu Research Division

SET50 Overview

SET50 S50U20 $50Z220
N@ﬂ’]ﬁ‘ﬂﬁ‘“ﬁ&l NN muuumm\mmm@muw%m 0.5% T@EINNNN@\?[}’I@Lﬁﬁ‘Hﬁﬂ@

nuosu 860 858 856
A Buiiunntius wieadialdinanesnedes 2 O (mLLm 2565 Lflumu"l.ﬂ
mwvmuiﬂmwmmwmm COVID-19  TpAaNufianafani1sn19en19919e11 udAU 873 870 868
mewa‘wmmmmummLL@Vmmmmnmwmuhu‘iﬂmmm\mwmﬂuﬁmwwn
auily  dsmdulnulagsonvesnisdsygailullanuainvesdeidde s "n1elfan1o:AnaIAuBYAUAIIUTULOUEY
fanweenidetluszazialidadnasifuassielddnednades 1 Afwnegn theddesdilalinisiwugosnaAnmUAIUEUN
0.25% Anuznan1nuwnaanluduiiimasn SET50 Index azWuFaAINAANI9RanA NagNSNNSBOVIES:HINIUWIU 2 oI 7D
‘wummﬁ%wimLw\muumnmmmwmmiwﬁumfmsnu mimmumm“ﬂmu PMI eoUwalingu:  ASP Smart
mﬁma‘mmﬂmﬂu n.A. wxlummmum suaAnuR LT umdnn ® Telegram: ASIA PLUS GROUP
iwmmmmwumummﬁ%@mmmﬂmmmmmmm Lme\ﬂiﬂmmmmmm (http://bit.ly/TeleAsiaplusgroup)
maﬂa‘umﬂivmmmam%mwmm viileid, GDP Growth 63 mmumsﬁ@mmuﬂ
mnummuuluﬂa:mﬁLmzmmmwmmmmmmmum auiflutfaseiivin i
n133u99H0 Ineduilanansay SET50 Index 1 advinliNuiAn133u1e9 SET50
Index 19917199 860-873 4
SET50 Index Futures
Direction Trading: 401w Short S50U20 71131004 860 4a Uat5unals 10 9m Am T
360
o ) o o ) 20
SET50 funnunng s Upside anrin Trading S50U20 n9aLl 858 — 870 qm WAzl =
w200
Short NFAULIL g w
:I_D: 80
1 o 1 i 1 0
Spread Trading: Spread 7£%19139 S50220-S50U20 ﬁ@'ﬂquu@qﬁ -2.0 9/ G o
o/ 1 i 1 i = o o (ED)
IndipeaiuA g e -2.43 q9n Agkindresunnenazidaaniuzyinninle o e g oms v owsowsoas on
SET50 Option:iila Long S50U20P875 167 37 qm tTaqiiuiinls 2.30 qm uuzi KUBIKR : FOANIABTINNAU 200 UAN 6o 1 9A
flasia 1vinnnls 52 9m (SET50=850) Cut loss 3 qpannyu SET50 deag ludas VUl
naliugu
Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 865.49 31.6771 19.29291
Call Option
Premium Chg Break Intrinsic Time AII—i.n— The.ory VUGG Open Impli.e.d Delta Effect.ive Time
Even Value Value Premium Price Interest Volatility Gearing Decay
S50U20C900 14.60 1.30 >914.6 0.00 14.60 5.67% 13.01 653 2011 22.02 0.31 18.64 0.1
S50U20C875 24.00 1.30 > 899 0.00 24.00 3.87% 21.42 472 2022 22.76 0.44 15.92 0.0
S50U20C850 36.00 0.60 > 886 15.49 20.51 2.37% 33.18 139 1019 23.79 0.57 13.69 0.0
S50U20C825 54.00 1.50 > 879 40.49 13.51 1.56% 48.49 28 415 24.29 0.69 11.12 0.0
S50U20C800 75.80 6.00 >875.8 65.49 10.31 1.19% 67.07 12 93 30.31 0.75 8.55 0.0
Put Option
Premium Chg Break Intrinsic Time AII-ip- The.ory Volume Open Impligfj Delta Effect.ive Time
Even Value Value Premium Price Interest Volatility Gearing Decay
S50U20P900 54.00 -5.00 < 846 34.51 19.49 -2.25% 52.80 25 1542 22.40 -0.68 -11.27 0.0
S50U20P875 39.30 -3.00 <835.7 9.51 29.79 -3.44% 36.23 31 1344 23.39 -0.55 -12.25 0.0
S50U20P850 27.40 -3.10 <822.6 0.00 27.40 -4.96% 23.01 259 2105 24.58 -0.43 -13.21 0.0
S50U20P825 19.60 -2.60 <8054 0.00 19.60 -6.94% 13.33 300 1969 26.61 -0.32 -13.46 -0.1
S50U20P800 14.00 -2.20 < 786 0.00 14.00 -9.18% 6.92 313 3980 28.55 -0.24 -13.45 -0.1
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NIWSoUNISBovIe SET50 Index

Research Division

AOWAUWUSaNTU:vaudnadnusAwus:InAlunsaaisnu

la: SET50 Futures
UNDERLYING Close Chg %Cha _asumsBoue
SET50 865.49 5.17 0.60% 05/08/2020
Symbol Setfle Cha  %Chg Vol. Ol Ol Chg 40000
S50N20 87130 15.0 17% 77 340 0 20000
S50Q20 862.00 5.0 0.6% 45 161 26 A 0
S50U20 860.30 51 06% 195555 260,716  -16,673 e — -20000
R N . S
S50220 858.00 4.9 0.6% 18,928 21,356 91 VA Ve A AN — " -40000
S50H20 739.40 8.0 11% 67,923 57,820 0 LA we ,’3 "_Ekm -60000
S50M21 850.50 5.4 0.6% 992 2,715 22 e — -80000
-100000

20-Mar-200 ) |y

SET50 Futures Lona(Short) : &iryoun a:au_Long(Short) 2 2 8 2 2 8 8 2 8 8
Long  Short Net 2%u 2 ddenv QTD & 5 mw % £§ 5 5 = 3 =
LT 2 = = 3 3 7 2 & 3
sty 31425 44,785 -13,360  -13,061 6195 22,833 & 8 = g5 o9 & = &
o 66,303 74,642 -8,339 4,500  -28,843 -545
nutay 120,219 98,520 21699 17,561 22,648 -22,288
4 . o . 4 . 4 .
NN ANLNUIRE LS. LBITE WAR NN ANLNUIRE LA, LBITE WAR
ATIANISNU Spread fu duiRdua N ASPS Model SET50 Ns:AUAT PER ¢
Ithring Spread B3eina - Bseind
50120 S50K20 S50M20 S5ON20 $50Q20 S50U20 (iri) uA. 62E 0A. 62E w.e. 62E wn. 62E 08. 62FE ng. 62E s.A. 62E
T PER155 898 870 857 843 830 789 748
—— nJ 10.8.65 U W.A.65 U U.g. nJ n.A. n .A.05 U n.g. PER 16 926 899 385 871 857 315 773
o PER165 955 927 912 898 883 840 797
S50M20 -1.32 0.28 PER 17 984 955 940 925 910 866 821
S50N20 -1.47 0.13 -0.15 PER175 1013 983 967 952 937 891 845
SSOQ20R5.84 s S L PER18 1042 1,011 995 979 964 916 869
S ol OB 8O 104 PER185 1071 1039 1023 1007 990 942 893
sunAsudaneandaulamngsswine d.a. - a.a. 63 whdu 0.5% PER 19 1100 1,067 1.050 1034 1017 067 918
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AudrunnlsvIANUVeY SET50 Futures
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S:AU Leverage vou SET50 Futures

Unavnushagos
(Msssuiday 87.10 un/arynu1/d1o)

saila chg (3m) fi'ls AgsTuLHEN+ i'ls

Futures WisuAy (2101NY) VAT (1)  (1anu)gna
865.30 5.0 1,000 (186) 814
864.30 4.0 800 (186) 614
863.30 3.0 600 (186) 414
862.30 2.0 400 (186) 214
861.30 1.0 200 (186) 14
860.30 0.0 0.0 (186) (186)
859.30 -1.0 (200) (186) (386)
858.30 2.0 (400) (186) (586)
857.30 -3.0 (600) (186) (786)
856.30 -4.0 (800) (186) (986)
855.30 -5.0 (1,000) (186) (1,186)
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Single Stock Futures

Short KBANKU20

Research Division
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AINHGNURENFINNIAINIANT19MTEI910 8.28 WA AL (ARAIUTI 39% 289
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i lugnieu5urinlstl 63 uaz 64 § Upside an FV@63 ariniiie 6%

douninniamaia sawndelununlduanag Inaiidu EMA 10 Sunasnan
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ANUT Short KBANKU20 %1 82 L0 21A%U 4% wuziinniasie i ls 76.50

1 Cut Loss 2.75 LUINANNU

Future Underlying
Settle _ ASP Theory ) EPS GROWTH
Future Bassis Vol Ol Ol Change Lleverage | Upside PER 63F PBV 63F
Price Price 63F
KBANKU20  82.75 -0.25 83.06 700 2222 3.79 12.05% 10.98 0.47 -53.27%

fr1: @1e91RSe LA, e Nad

Historical Price

AMuorunlsvIANUVeY Stock Futures
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Historical Return
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02/08/2020

40

20

unaonushegos
chg (®0) 1RaU fdls  Asssuldey fls

symua future _ _
nusiMUa (nanu)  +VAT (un) (nanu)ans

83.75 -1.00 (1,000) 20.42 (1,020)
83.55 -0.80 (800) 20.42 (820)
83.35 -0.60 (600) 20.42 (620)
83.15 -0.40 (400) 20.42 (420)
82.95 -0.20 (200) 20.42 (220)
82.75 0.00 - 20.42 (20)
82.55 0.20 200 20.42 180
82.35 0.40 400 20.42 380
82.15 0.60 600 20.42 580
81.95 0.80 800 20.42 780
81.75 1.00 1,000 20.42 980

NN A189NUASE LA, 1eLTe AR

Technical Chart
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MARKET TALK

naqns’msauqu Research Division

Single Stock Futures

Long STAU20

fednduniialuwiunlddszlamiaandeszifin COVID-19 Myugsfiageiasig
(Fngauninlesna s0%) wulalansiu a1n Order geilaanafinenalie 3Q64 Ui
589N (dRdI1N1 19519 20%) Tnia QoQ 1Ay YoY a1n Demand qqﬁﬂmq

[ (2 (2 v

g
714934 wananiannniazauiaiie cCoviD nld Alsmalasunasaainil

wulmduduiule Inadl FV63 @ 37 U Upside 37%

daunmniamaiia nddaniaslinaasunseuaeeansey Sideway 31A7
TaqiiudeeufaunaLuNnEwmile EMA 10 31 wianviaen Low U v 1n

sanliugadunanans iwadn Hlananusie Auhineaeunseuuuluseazdnli

nagnsnasainu

wuzi Wsaidla Long STAU20 % 25.25 unn wvinndnlsh 27.25 uam wag Cut

Loss 1 UIMIINNY

Future Underlying
Seftle  ASP Theory _ EPS GROWTH
Future . Basis ) Vol Ol Ol Chonge Leverage Up5|de PER 63F PBV 63F
Price Price 63F
STAU20 25.80 -1.20 27.02 9413 6199 754 9.35 37.04% 11.56 1.05 -2515.15%
fr1: @1e91ASe Ua. e A g
Historical Price Auorunilsvannuveu Stock Futures
250 —GTA ——STAL20 AGRI 3 l:l_ﬂa\)r]US"IfJEjOfJ
215 . " chg (0) Mls  Asssultisy mls
= syua future =
240 W"' \ ~ AsunusiM  (ohanu)  +VAT (Un) (nanu)ans
235 25 26.30 05 500 7.53 492
2 " 26.20 0.4 400 7.53 392
225 26.10 0.3 300 7.53 202
- & 26.00 0.2 200 7.53 192
e . 25.90 0.1 100 7.53 92
B 25.80 0.0 - 7.53 0)
5 25.70 0.1 (100) 7.53 (108)
5 25.60 0.2 (200) 7.53 (208)
M 2 & & = & =& & = = =& =a =& ° 25.50 -0.3 (300) 7.53 (308)
s § § § § § s & § & & & & 25.40 0.4 (400) 7.53 (408)
£ ¢ g § £ g & 2 & § & 2 §&
g 8 ¢ ¢ & & 8§ 8§ ¢ @ & & 8 25.30 -05 (500) 7.53 (508)
-d‘ a o = o ¢d‘ a o = o
NN ANLNUIRE LA, LA WAE NN ANLNIUIRE LA, LaLTY NS
Historical Return Technical Chart
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Tracking Performance

Unrealized Profit on Aug 2020

Weighted YTD 2020 Realized Profit

wnneg msimanse e s Snbush dubu Fouiun sfisdge Susemonersisueine

Realized Profit on Aug 2020 | 00%

50%

fr1: @1e91ASE LA, e A g

Top 20 Most Active Volume

Afuunih i seousininlydaemu

2300%

Research Division

Settle ~ ASP Theory ]
No. Future ) sis . ol al Ol Change Leverage Resistance  Support
Price Price
1 STAU20 25.80 -1.20 27.02 9413 6199 754 9.35 26.87 22.81
2 SIRIU20 0.73 -0.01 0.74 7212 36094 -2805 4.87 0.74 0.70
3 AAVU20 1.81 -0.01 1.82 4031 5871 22 4.79 1.87 1.70
4 IRPCU20 2.61 0.03 2.58 3396 14531 -2254 4.53 2.66 2.45
5 TRUEU20 3.37 0.03 3.34 3008 14351 -2499 4.88 3.45 3.28
6 PTTU20 38.80 -0.20 39.03 2222 5336 415 5.01 39.89 38.66
7 JASU20 3.41 0.01 3.40 2204 64021 -14 4.07 3.49 3.28
8 MINTU20X ~ 18.45 0.05 18.41 1768 6660 342 2.42 19.17 17.58
9 BEMU20 8.84 -0.06 8.91 1536 9668 -1479 4.42 9.11 8.61
10 TMBU20 0.96 0.01 0.95 1531 41262 -505 3.26 1.02 0.94
11 INTUCHU20  55.49 -0.76 56.29 1302 6007 -642 7.33 55.74 54.46
12 CKU20 18.65 -0.05 18.71 1210 2268 202 4.78 19.11 18.08
13 ITDU20 1.09 0.00 1.09 1049 3574 1041 3.59 113 1.05
14 BANPUU20 553 -0.12 5.65 1044 57616 404 2.22 5.78 5.23
15 CPFU20 33.05 -0.20 33.27 921 7491 -292 5.47 33.23 31.68
16 TUU20 13.50 -0.10 13.61 908 3867 -700 5.59 13.79 13.39
17 STECU20 15.00 -0.10 15.11 906 1974 -103 4.79 15.30 14.70
18 BCHU20 15.58 -0.02 15.61 811 3428 11 4.56 15.50 14.81
19 KBANKU20 8275 -0.25 83.06 700 2222 -135 3.79 87.55 80.02
20 IVLU20 24.80 -0.20 25.02 627 2743 120 3.82 26.26 23.47
O ASIAPLUS
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Gold Futures
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21ANNBNAT GFQ20 tHeARLFuANTuAINIIAIAaIaTansan 470 U Uaagh
30,210 U WIELWWIN 2,048.2 WYY §9N9199AINBIAIAAIA spot A14AT
imanuluaLIian 2,036-2,040 ey A1A GFQ20 Juflazirdaaulualunsay
29,900-30,200 L AMNN154NFR18991AMesA TN unin Tus s ud1edi in 1
wiruiinaswuaiunsadlagniuy Short lamusiaiinwue uafisesdaaniuy
wazfufuaananu 100 U Aufunagnsiul doedduasunzinliinamu
Trading 131904 2,020-2,050 LUFEIEY™ LN 29,790-30,240 LN UENINTIAT
o X = = ° g i

afuaullunznsauuimile 2,050 wisanys wizihWitdaaniue Short ilesainues
! A o X | = « &y o q v o =

4IN13AAFRTULINGN 200 WiTeRy HUAWARY N.A. i lHIAMeIAIHANIAES
lunsgnuiugiuasnls Matldnasuaisiauunaqe Cut loss 100 LIMAINNU e

a9t uANIAENINIIAMaIA AR LI RARINATA

InAliA Gold Spot
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Dec Jan Feb War Rpr Way un T Aug

2019 2020
XAU Curncy (Gold Spot  $/02) Gold Kid XAU  Daily 030CT2019-06AUG2020 Copyright 2020 Bloomberg Finance L.P. 06-Aug-2020 08:01:27
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Research Division

Gold Futures

FUTURES Last Chg  %Chg Vol. ol Ol Chg
GFQ20 30,210 200 0.67 343 520 14
GFV20 30,100 40 0.13 214 572 67
GFZ20 30,100 0 0.00 125 435 96

Mini Gold Futures

Last Chg  %Chg Vol. ol Ol Chg
GF10Q20 30,140 90 0.30 11,064 12,121 -882
GF10Vv20 30,180 80 0.27 5,062 5,737 -492
GF10220 30,300 140 0.50 4,561 5,830 -370

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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GOLD Technical: $7A1N29A W

7 $1981 Aulilvin High lualf $2030 waziEueasadntdes Inaiidu EMA 5 Swudu

P2

wwasll Taedl MACD wndsuimtiaunuaue asiouliiuudidauan

ASPS Gold Valuation Matrix (IMS&ry</nsagooud)

UL Breakout NTRULUUE Uptrend Channel

Research Division

< aaue Dollar Index udivpn >
93 94 %5 9% 97 98 99 100 101 102 103
40 1,617.66 1589.21 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 161671 1588.26 1550.81 1,531.36 1502.91 147447 1,446.02 1417.57 1738912 1,360.67 1,8332.22
T 46 161576 1587.31 1558.86 1,530.42 150197 1473.52 144507 1416.62 1,388.17 1,359.72 1,331.28
8 49 161482 1,586.37| 1,557.92 1,520.47 1501.02 1,472.57| 144412 141567 1,387.23 1,358.78 1,330.33
O 52 161387 158542| 1,556.97 152852 1,500.07 147162 1,443.18 141473 1,386.28 1,357.83 1329.38
2 55 161292 1,584.47| 1,556.02 1,527.57 1,499.13 1,470.68| 1,442.23 1413.78 1,385.33 1,356.88 1,328.43
$ 58 1611.97 1,583.53 1,555.08 1,526.63 1,498.18 1,460.73| 1,441.28 1,412.83 1,384.38 1,355.94 1,327.49
g 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 161008 1,581.63| 1,553.18 1,524.73 1,496.28 1,467.84| 1,439.39 141094 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 1466.89 1,438.44 1409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1,579.74 155129 1522.84 1,494.39 146594 1,437.49 1,409.04 1,380.60 1,352.15 1,323.70
73 1,607.24 1578.79 1,550.34 1,521.89 1,493.44 1,464.99 143655 1,408.10 1,379.65 1,351.20 1,322.75
nasidassaAnavAnlriduuin Spread s:197° GFV20 - GFQ20
= =
— FX (uw/ USD)
Q
2 31.00 31.25 31.50 31.75 32.00
5 2,000 29,470 29,708 29,946 30,183 30,421
9) 2,030 29,912 30,154 30,395 30,636 30,877
D
— 2,060 30,354 30,599 30,844 31,089 31,334 ]
= |
< 2,090 30,797 31,045 31,293 31,542 31,790 q
% 2,120 31,239 31,491 31,742 31,994 32,246 y Y ]
=
8 2,150 31,681 31,936 32,192 32,447 32,703 |
g 2,180 32,123 32,382 32,641 32,900 33,159
8 2,210 32,565 32,827 33,090 33,353 33,615
2,240 33,007 33,273 33539 33,805 34,072 I— __ _ _
N @A129NU39E LA, 1aLde nad N @ne9NUANE A, Lelde nad
AudrunnlsvaAnuvey Gold Futures AuorunnlsvaAnuvey Mini Gold Futures
Unavnushegios Unaonusheggios
(Fsssuitiau 490.10 un/aryoun /310) (Assswiday 98.10 un/&rvrun/d1o)
saila Ai'ls AgITULTEN+ i'ls PRvRIL) i'ls AnsIuLTiau+ i'ls
future Ll&auuilag (z1anu) VAT (uwm)  (menu)dni future tlasuuilag (any) VAT (uwm)  (2neanu)gnd
30,460.00 250.0 12,500 (1,049) 11,451 30,390.00 250.0 2,500 (210) 2,290
30,410.00 200.0 10,000 (1,049) 8,951 30,340.00 200.0 2,000 (210) 1,790
30,360.00 150.0 7,500 (1,049) 6,451 30,290.00 150.0 1,500 (210) 1,290
30,310.00 100.0 5,000 (1,049) 3,951 30,240.00 100.0 1,000 (210) 790
30,260.00 50.0 2,500 (1,049) 1,451 30,190.00 50.0 500 (210) 290
30,210.00 0.0 - (1,049) (1,049) 30,140.00 0.0 5 (210) (210)
30,160.00 -50.0 (2,500) (1,049) (3,549) 30,090.00 -50.0 (500) (210) (710)
30,110.00 -100.0 (5,000) (1,049) (6,049) 30,040.00 -100.0 (1,000) (210) (1,210)
30,060.00 -150.0 (7,500) (1,049) (8,549) 29,990.00 -150.0 (1,500) (210) (1,710)
30,010.00 -200.0 (10,000) (1,049) (11,049) 29,940.00 -200.0 (2,000) (210) (2,210)
29,960.00 -250.0 (12,500) (1,049) (13,549) 29,890.00 -250.0 (2,500) (210) (2,710)

N A189N1ASE UA. 101de NAR
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