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Single Stock Futures:

e jaUwaindu: ASP Smart

iUn Long PTTGCM21 TR 62.77 uan JeUuiimls 6% luzunfiosio idariamlsh  Telegram:  ASIAPLUS GROUP
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Gold Futures:
anu: Short GFJ21 nu 26550 un UaSunils 150 uan $1A1830 Upside 9110A
Trading GFJ12 nseu 26150 — 26600 Un (1760-17908$) 1a:1# Short Ainsauuu

énqu=vovunavnu RESEARCH DIVISION
All Futures Lorlg(Sl'lorl] Position : Controct Accuomulated Long(Shorﬂl ususnnannswe 10158 wae
Long Short et 2 Doys 1 “Wesks 1 Monshs
Institution 135,759 178,975 —42,206 73,597 64,486 238,294
Fareign a5 925 89,788 -2,863 19,518 49,892 -118,648 I
Retail 245,301 201,232 45,069 54,079 14,554 355,942 INAANRA NOSS:SSSU
SET50 Futures Longi(Short) Position : Contract Accumulated Long(Short) UndIAs:HTRTBWUUMUAAIANU IA=NWINATA
Long Short Mot 2 Doys 1 Waesks 1 Months 1avn:IJgulndins:y: 004132
Instituticn 26,147 23,220 2,827 1,285 1,273 9,612
Foreign 55,960 52,122 3,838 26,207 29,188 25,083
Retail 62,400 59,165 -6, 765 24,912 -27,91S 15,471 S
Us:ans Smufonua, CISA, CFA
Sing|e Stock Futures Long(Shorﬂl Position : Contract Accumulated Long(Shorf] . e L X " . _
p— T e 2 Dope 1 Wocks 1 Morte (nJIASN=ATRTWUZUAIUAAIANU lazAIUINATA
Institution 101 675 145 294 —42 619 69,150  -52,297  -230,509 S A
Foreign 13,240 13,425 -185 1,700 29,465 -130,880 1avn:1IuguundInSTh: 025917
Retail 151,052 106,248 44,804 70,850 22,832 370,389
Mmietal Futures Long(Short) Pesition : Contract Accumulated Long(Short) udawssiu ﬁOU§UUﬂS
Long Short et 2 Doys 1 Wesks 1 Months . - B " t
Institution 4,238 6,453 -2,215 253 4,674 3,649 UﬂOIﬂS']:HleQUWUQ’]Uﬂ’]UD’Ia']ﬂQU aznuinAun
Foreign 17,625 24,213 -6,588 1,384 16,947 15,735 . q
Retail 23,793 14,950 8,803 1,637  -21,621 19,384 1avn:I0guundIns:h: 019994
Call Option lonaglShort) Position @ Controct Accumuloted Leng(Short)
Long Short et 2 Doys 1 Wesks 1 Months . —
Institution 206 a3z 174 Z20 —Zz7? —s09 YIYyy wun1sune
Foreign 1 2 -1 -5 -222 a1 . . _ . _
Retail 1,475 1,547 172 212 234 -3 unomsq:hljvwwug']umuma’mr‘gu laznwinAuniav
Put Oplien loenalShort) Position ; Contract Accumulated Long(Short) N:108UUNDIASY:A: 064045
Long Short et 2 Days 1 “Wesks 1 Months
Institution T4 132 58 111 o742 464
Foreign 82 5 77 73 478 1,690 - =
Retail 2,377 2,401 24’ 243 -1,209 -1,989 suygss INAIUAS
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SET50 Overview

SET50  S50M21  S50U21
NIUNgszLIM COVID-19 ’Luﬂivmmfﬂﬂwwmhmmﬁ%mﬂummhmmmi UoSU 955 952 950
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uu\mﬂumnﬁwwmenwvmmmu danalsf Consensus (3ufinnstlsu
UsznninIsiAngiand Imﬂmmﬁumwﬂmﬂmmm AueMaanganeliu GDP
Growth 64 mm’Lumq 1.5%-1.8% anNANANALST 2.5-2.6% mmmmmiﬂnu
qum“nmshm'w%ﬂa:mummﬂmmmmammmqmmmmmﬁmzmw
Downside 68 GDP Growth writlaqiiuredqegaasa1ansnl GDP Growth 64
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SET50 Index Futures

Direction Trading: ila Long S50M21 la#vu 952 qn taqiiuiininls 7 4m uuzii

Profit(Lass)
3

g

a o ou L on ¥ b (i)
nasie vinnnlsfl 965 9m uaz Stop profit 91 956 4m Lock fnlsdusn 4 qm .

Spread Trading: AMANNT0S Spread 3513149 S50U21 aUA2E S50M21 tu 17l 29 nderx
.81, 2564 axNiU -4.53 9n 1TaqiTiagil -3.00 4n sz Spread f9lditdandng HUBING : ADRAUABLINIA 200 UN 7D 190
= o ) vounyl
NINNAALULUN Wait & See
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SET50 Option: 15119 Long S50M21C950 1171 25 qm (SET50= 957) whwinrinls
38 4M (SET50=970) Cut Loss 3 9m A1A SET50 HUHIULA Downside A7
Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 963.94 27.6856 17.017
Call Option
Premium  Chg Break Intrinsic Time AII—i.n— Thepry Volume Open ImpIi.e.d Delta Effect.ive Time
Even Value Value Premium Price Interest  Volatility Gearina  Decay
S50M21C1050 280 050 >10528 0.00 2.80 9.22% 237 175 1702 1509 009 3107 0.1
S50M21C1025 450 030 >10295 0.00 450 6.80% 504 280 1846 1450 015 33.10 0.1
S50M21C1000 8.50 0.30 >1008.5 0.00 8.50 4.62% 9.85 434 2651 13.80 0.25 28.73 0.0
S50M21C975 1560 0.30 >990.6  0.00 1560  2.77% 17.68 272 1944 1365 040  24.80 0.0

S50M21C950  27.70 170 >977.7 13.94 13.76 143%  29.25 169 1426 13.58 0.57 19.93 0.0

Put Option

Premium  Chg Break Intrinsic Time AII—i'n— Thepry VielInG Open Implifa'd Delta Effect.ive Time

Even Value Value Premium Price Interest  Volatility Gearina  Decav

S50M21P1050 9140 -360 <9586 86.06 5.34 -0.55% 93.63 0 1 19.51 -0.82 -9.43 0.0
S50M21P1025 69.10 -3.60 <955.9 61.06 8.04 -0.83% 71.32 0 65 14.13 -0.92 -13.63 0.0
S50M21P1000 49.50 -3.50 <9505 36.06 13.44 -1.39% 51.14 15 224 13.67 -0.75 -15.13 0.0
S50M21P975 31.70 -2.80 <9433 11.06 20.64 -2.14%  33.99 105 789 13.76 -0.59 -18.21 0.0
S50M21P950 19.00 -2.20 <931 0.00 19.00 -3.42%  20.58 334 2624 14.04 -0.42 -21.17 0.0
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UNDERLYING Close  Cha %Cha  asumsBaue
SETSO0 96394 AE1 03T 20Nz
Symbol Setle  Cha #Chg Vol Ql Ol Chg
SEOG21 926,46 0o oo 27 75 0
S50HZ1 7364 0o oo 36861 48,355 -115
SE0.J21 355,60 23 03m 30 133 0
SEOM21 354,00 41 04w 130,333 293084 43
SEOU21 95600 45  05% 9621 15239 -43
550221 955.60 42 0dx 3.013 7.524 0
SET50 Futures Long(Short) : Srunw &au Long(Shor)

Long Short Net 2 2 idani aTo
aantu 136,483 WEEN -42.322 -1295 -1.047 0
Farerat] 86,843 89786 -2.943 26,207 7.482 0
nudan 242443 197984 d52ES -24.912  -6,435 0
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U 29 w.8.64 U 28w.a.b4 ru 29 0.8.64 u29nnéd ru30an64 U 29 nebd

S50121 S50K21 S50M21
$50J21
S50K21 -1.68
S50M21 -1.28 0.40
S50N21 -1.16 0.53 0.13
$50Q21 5.13 -3.62 -4.02
S50U21 -5.81 -4.13 -4.53

-4.15

-4.66 -0.51
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AuorunnlsviAnuvey SET50 Futures

(irh) U.A. 62E 0. 62E .8, 62E w.A. 62E Do. 62E ng. 628 s.n. 62
PER155 898 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773
PER 165 955 927 912 898 883 840 797
PER 17 984 955 940 925 910 866 821
PER175 1013 983 967 952 937 891 845
PER18 1042 1,011 995 979 964 916 869
PER 185 1071 1,039 1,023 1,007 990 942 893
PER19 1,100 1,067 1,050 1,034 1,017 967 918

fn1: 1897398 Ua. 1oide AR

s:AU Leverage vou SET50 Futures
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Futures WiBu Ay favevu) VAT (uw)  (ievuldns
554.00 5.0 1,000 (186) 814
563.00 4.0 200 (186) 514
952.00 3.0 600 (186) 414
951.00 2.0 400 (186) 214
S50.00 1.0 200 (186) 14
959.00 0.0 0.0 (186) (186)
958.00 1.0 (200} (185) (386)
857.00 20 (400} (185) (585)
955.00 3.0 (500} (185) (785}
955.00 4.0 (800} (185) {985)
954.00 50 {1,000} (185) (1,186}
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Single Stock Futures

Long BBLM21
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€19 Laggard Ngu* PBV 1iNg1 0.64 i1 Fair Value 1 64 91 154 1

Anemailia A9uarilusaannidu EMA 200 54 Tnganuil Uaduwiaiswiden
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Future Underlying
Seffle  ASP Theory _ EPS GROWTH
Future . Basis . Vol Ol Ol Change leverage | Upside PER 63F PBY 63F
Price Price 63F
BBLM21 125.10 2.40 127 .46 1676 5122 99 7.63 20.78% 9.46 0.53 49.81%
AN A189NUASE LA, 1aLTe WA
Historical Price AudrunilsvaAnuvey Stock Futures
120 e s s 120 UNEonUs 1eeios
210 . chg (20) rivls ABSSUITEL s
500 tuture _ _
400 \ \ \j . AOUdUsIA (hany)  +VAT (Un) (eonujans
390 ~\ v / 4‘.5 12560 0.5 500 1591 484
» \-\/ 125.50 0.4 400 15.81 384
120 125.40 0.3 300 15.81 284
0 v H 125.30 02 200 1591 184
30 125.20 0.1 100 15,91 B4
350 s 125.10 0.0 - 15.81 (18}
w0 125.00 0.1 (100} 15.91 (118}
H 124.90 -0z (200} 15.91 (216}
W - = = = = = = = = = = 124 80 03 (300} 15.91 (316}
S 8 8§ 2 g 2 8 2 2 3 3 3 32 v 124.70 -0.4 (400} 15.91 (418}
8 & 83 83 = ® R’ 8 858 5 = = 124,60 05 (500} 1591 (518}
4 oo 4. 4 oo 4.
AU ANBNUIRE VA, LOLEE WAR AU ANRNUAREY LA, LOLTE WAR
Historical Return Technical Chart
— i
[ BBL C: 127.50 daily
1 140,00
SETS0 INDEX . N 4. i ; v 120 ﬁﬂj
Ii'u. ,""f"‘rli .‘._le_ll ‘l“il_rﬁ‘*i-'ﬂ"‘“ﬁ 126 0
f\‘. [ 3 ! * ﬁ EMA 200 J
I W \ll."ﬂ‘-b M 110,00
BANK L O ! I Ll rﬂ'ﬂ'ul I ‘\r 100.00
Eru"l U Iy ,__..,,“Lr__,r
1y 90.00
rsi1(14, 70, 30, 1)
| 100.0000)
BBL | s =N
| o~ i - - 50.0000)
| 0
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Single Stock Futures

Long PTTGCM21

Uuiatlszanning uazyariugul 2564 1 69 U/l azfieuyuuesuan
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FLIRGY wazA1IAAenaaFagalasialu 2064 YuNeIanIUNTRINARSUITNNEND
a4 A d &

ATUANT 2563 ANLATHFNANNAEWUAA

MWN1anATia Breakout N9aLLY Sideway Down Wianyianauungumiiadis
oA o d o : N SR
AAAL 10 FU 71 62.25 UM Tu? RSI 11NN 50 Weansnavidng Bullish

Zone 1% tsziiuunariudalileti 66.00 1w
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A01Uz Long PTTGCM21 W1 62.77 U taqiiuninls 6% unzinniasia 11y

Ml 66.00 UM UAY Cut Loss 1.25 UMANNL

Future Underlying
Settle . ASP Theory ] EPS GROWTH
Future . Basis . Vol Ol Ol Change leverage | Upside PER 63F PBV 63F
Price Price 463F
PTTGCM21  63.24 -0.01 63.23 1127 4105 66 10.27 2.76% 2519 1.01 5571.23%
o . o e
NN ANEUIRE LA, LBLTEY WAK
o o
Historical Price Auorunilsvannuveu Stock Futures
1250 ——FTTGC = FTTGONET PETRO 80 L.I_naDr!US'IFJEI-OU
1200 W" \_._\M ! s nda future <hg (20) il eSSty s
80 INEUNUSTIAN (phanu)  +VYAT (uin) (whanu)ans
1150 o é‘é 6374 05 500 8.92 491
5364 04 400 892 g1
noo 40 63.54 03 300 892 291
20 H 53.44 02 200 8.92 191
et 63.34 0.1 100 8.92 91
20
. 63.24 0.0 - 892 (3)
10 63.14 0.1 (100) 8.92 (109)
w50 , H 53.04 02 (200) 892 (209)
8§ &8 § & § & &8 &8 &8 § §8 &858 &8 62.94 -0.3 (300} 892 (309)
=1 = = = = = = & = = = = 3
g g 2 g g g g g2 g2 % & 3§ 8 Q& 52.84 0.4 (400} 892 (409)
6274 05 (500) 8.92 (509)
N @ne9nUlee Ua. leude nag un: @neanUANE A, lewdy nag
Historical Return Technical Chart
o wime
PTTGC C: 63.25 daily
SETS0 INDEX - HigadToyp S Do 6500 ' )
La;"‘-'i“un. - (ML ”""“"“i..n-‘ &30 |
'._.,’.‘I‘p"-,.""q"l- u [ \
oot
PETRO + 45.00§
T L "i"- o
rsi1(14, 70, 30, 1) -
PTTGC ._.-’-ﬁi/-v- R PPNy N _
o —
-2% 0% 2% 4% 6% 8% 10% 12% 14% 16% s T —
d’ a o a o dl a o = o
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Tracking Performance

Unrealized Profit on Apr 2021

Realized Profit on Apr 2021 57% I

Weighted YTD 2021 Realized Profit

-50% 0%

50%

100%

wnzvg MeAwussreuwaslinanDaluiuninduliun Feuium andasgs dussmuenasssisunrinelviuil s aseusitin e

AN A189NUASE LA, LeLTe WA

Top 20 Most Active Volume

200%

Research Division

Seftle ] ASP Theory ]
Future . Basis . ol Ql Ol Change Lleverage Resistance  Support
Price Price
1 TMBM21 1.18 -0.02 1.20 37336 164936 27109 7.89 1.20 1.15
2 IRPCM21 397 0.05 3.92 24586 227856 -17632 11.46 4.10 3.89
3 THCOMM21 11.00 0.10 10.90 13002 3106 5443 8.20 11.80 9.60
4 SIRM21 1.02 0.01 1.01 12775 52340 -9869 8.86 1.14 1.01
5 SUPERM21 0.98 0.01 0.87 8133 131087 1108 6.38 0.99 0.93
&6 TTAM21 13.79 -0.01 13.80 8056 23811 1909 33. 14.76 12.56
7 BANPUNM21 12.25 0.05 12.20 6724 417 6622 14.59 13.12 12.19
8 TPIPLM21 1.98 0.03 1.95 6147 arz 6095 12.83 1.98 1.86
9 GUNKULM21 374 -0.16 3.90 5926 41734 -2920 14.66 3.84 3.68
10 SAWADMZ21 87.10 -1.15 88.22 5369 4369 -A70 12.29 91.00 82.68
" SAMARTIM21 9.97 0.02 9.95 4512 6687 1502 11.90 11.08 8.35
12 KTBM21 11.65 -0.15 11.80 3931 19204 1607 12.94 11.83 11.37
13 TRUBM21 3.36 0.04 332 3702 32299 -2445 8.74 3.36 318
14 Jas21 2.94 0.02 292 3252 14419 1103 6.40 3.07 2.92
15 GULAM21X N -0.14 34.24 3162 4967 182 1.75 34.26 33.33
16 ITOM21 1.76 0.01 1.75 3077 16358 473 11.51 2.06 1.65
aIri KBANKM21 139.55 -0.45 139.96 2867 3533 -593 10.90 142.58 135.42
18 WHAM21 3.29 -0.05 334 2614 46200 -2302 7.99 3.41 315
19 ICHIM21 13.89 -0.41 14.30 2508 9982 2497 8.75 13.89 13.25
20 BCHM21 16.70 -0.10 16.80 2424 8096 379 13.40 16.87 15.38

O ASIAPLUS
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Gold Futures

. O U o " o
PIANBIANAANAANTFINE AN UFLLANTW 9 WTanyY wTe 0.51% Unagh 1,778
wizery tne LA FULIaILIAINN999AtTeNE NI NARR LU URUS RS T LN AT
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1,782.3 witanys IndiAses1pImessnana spot argaiiadatlig 1,778-1,779
Wity AATIAN GFJ21 Fuil azatflunseu 26,300-26,600 UM nsAARATuLes
MpmesAdian i liinamuiiflaniuz Short GFG21 Funuiads 26,550 L
Haaniuz a4 qm Stop Profit uaziudninle 150 1w zﬁwé‘”maqmﬁ’ffuﬁ i liin
ANNUNALNN Trading LFA04 1,760-1,790 IWTEIEY™ 1138 26,150-26,600 LW UGN
mandutullunenseuu uusidradlnaniuz Short seulual ﬁqﬁﬁﬂmnumi
funan Cut Loss 14 100 Lmannu iiladasiuaauidaanineainasad
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$1823

Research Division

Gold Futures

FUTURES Lost Chg  %Chg vl [e] 01 Chg
GFI21 25,480 220 0.84 107 430 ES]
GFM21 26,520 20 0.84 93 32 &8
GFQ21 26,550 250 0.95 4 104 2

Mini Gold Futures

Lozt Chg  %Chg vel. [s] Ol Chg
GF10121 26,450 160 0.61 2,941 5242 143
GF10M21 26,480 150 061 2,207 7,347 291

GF10Q21 26,510 150 0.61 642 ©,105 54

HU18IKR : sS1A1UAVOY Gold Futures (Night
Session) Settle ru 19a1 22.00 u. na:Usuiru
nssovrgfinvulugodioan 19.30-22.30 u.
AU : @NedUBJY va.loide wad

O ASIAPLUS
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nagnsnisavnu

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

Research Division

4 aaua Dollar Index udioan >
93 94 9% 9% 97 98 99 100 101 102 103
40 1617.66 1,589.21 1560.76 1,532.31 1503.86 147541 1446.96 141852 1,390.07 1,361.62 1,333.17
43 161671 158826 1559.81 1,531.36 150291 1474.47 1,446.02 1417.57 1389.12 1,360.67 12332.22
T 46 161576 1,587.31 1558.86 1,530.42 150197 147352 144507 1,416.62 1,388.17 1,359.72 1,331.28
& 49 161482 158637 1,557.92 152947 1501.02 147257 144412 141567 1,2387.23 1,358.78 1,330.33
3 52 161387 158542 155697 152852 1,500.07 147162 144318 141473 138628 1357.83 1,329.38
2 55 161292 1,584.47| 1556.02 1,527.57 1499.13 1,470.68| 144223 1,413.78 138533 1,356.88 1,328.43
§ 58 1611.97 1,583.53| 1555.08 1,526.63 1,498.18 1,469.73| 1441.28 1412.83 1,384.38 1,355.94 1,327.49
g 61 1,611.03 158258| 1,554.13 152568 1,497.23 1468.78| 1,440.33 141189 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 1580.68 1,552.24 1523.79 149534 1466.89 143844 1409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1579.74 1,551.29 1522.84 1,494.39 146594 1,437.49 1409.04 1,380.60 1,352.15 1,323.70
73 1,607.24 157879 1550.34 1,521.89 1,493.44 1464.99 143655 1,408.10 1,379.65 1,351.20 1,322.75
nisidassnAnavAririduuin Spread s:1312 GFJ21 - GFQ21
—_ FX (uaw/ USD) i
)
2 30.50 30.75 31.00 31.25 31.50 ’
5 1,650 23,921 24,117 24,313 24,509 24,705 |
9) 1,680 24,356 24,555 24,755 24,955 25,154 [
>
~ 1,710 24,791 24,994 25,197 25,400 25,604
= L
< 1,740 25,226 25,432 25,639 25,846 26,053 ]
% 1,770 25,661 25,871 26,081 26,292 26,502 i
=
o 1,800 26,096 26,309 26,523 26,737 26,951 Il
3 1,830 26,530 26,748 26,965 27,183 27,400
8 1,860 26,965 27,186 27,407 27,628 27,850
1,890 27,400 27,625 27,850 28,074 28,299 -
N @Ae9NUANe LA, elde wag N @Ne9NUANE LA, LT nad
AuorunnlsviAnuveu Gold Futures AuorunnlsvaAnuvay Mini Gold Futures
UNacnuUs esoe UNECnUS TEEOE
(Fesswiay 49010 uwn/dnann/d) [FnasswmGau 2810 uwn/drunut/dw)
Fiaies Als AIESTULILEU+ fls TRia A1ls AIETTULTIEL+ Als
future vlfnuulae (2iEvu) VAT (v} (mavujgns future winuudas fa@avu) VAT (1) (aiavuiaws
26,730.00 250.0 12,500 (1,045) 11,451 26,700.00 250.0 2,500 (210} 2,280
26,680.00 200.0 10,000 (1,04%) 8,951 26,650.00 200.0 2,000 (210} 1,790
26,630.00 150.0 7,500 (1,045) 5,451 26,600.00 150.0 1,500 (210} 1,280
26,580.00 100.0 5,000 (1,045) 3,951 26,550.00 100.0 1,000 (210} 790
26,530.00 50.0 2,500 (1,045) 1,451 26,500.00 50.0 500 (210} 250
26,480.00 0.0 - (1,045) (1,045) 26,450.00 0.0 - (210} (210}
26,430.00 -50.0 (2,500} (1,0:459) (3,549) 25,400.00 -50.0 (S00) (210} (710}
26,380.00 -100.0 (5,000} (1,0:48) (8,049) 26,350.00 -100.0 (1,000} (210} (1,210)
26,330.00 -150.0 (7,500} (1,045) (8,549} 26,300.00 -150.0 (1,500} (210} (1,710}
26,280.00 -200.0 (10,000} (1,049) (11,048} 26,250.00 -200.0 (2,000} (210} (2,210
26,230.00 -250.0 (12,500} (1,049) (13,548} 26,200.00 _250.0 (2,500) (210} (2,710}
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