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SET50 Index Futures / Option P. 2
Single Stock Futures P.4

Gold Futures P.7

SET50 Futures:
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Single Stock Futures:

e jaUwaindu: ASP Smart

anu: Long PTTGCM21 nu 62.77 un J90uiinnls 9.2% nu:zunfiosia 10"  Telegram:  ASIAPLUS GROUP
fnlsn 66 uIN 1IKTA Stop Profit Ainu AMAMIS 1Q64 auv:=dAWInAIAU (http://bit.ly/TeleAsiaplusgroup)
1Un Long BBLM21 TAnnu 125.50 uan Jeuuidnnls 7.8 % nuunfiasaidaninils

A 130 uaN IRTHRAY Stop profit Ainu fls 1Q64 ANSIAABIBARAIZEN

Gold Futures:
snnedAUsuUASUsie Mlktinainuanuisnila Short GFJ21 TéR 26690 uan
Iu=Undiosio 1arrIsA 26190 uan Cut Loss 100 UINIINNU

énqu=vovunavnu RESEARCH DIVISION
All Futures Lorlg(SHorf] Position : Contract Accumulated Long(Shorr] usunnannswe 1o1se wad
Long Short Mt 2 Doys 1 Wesks 1 Months
Instituticn 108,101 102,221 6,880 -35,326 -51,454 -186,202
Foreign 80,002 87,386 7,204 10,157 20,424 -111,422 = L o
Retail 161,799 161,385 414 45 483 31,030 297,624 INAFANA NOSS:8SSU
undinsn:HU98WUgIUAIUAAIANU lazNWINATA
SETS50 Futures Long(Short) Position : Contract Accumulated Long(Short) I )
Long Short Mt 2 Doys 1 Wesks 1 Months lavn:1IuguuNdINS1:k: 004132
Instituticn 23,076 22,081 995 3,922 1,985 -8,867
Foreign 53,698 57,828 -4,130 292 3,146 22 879
Retail 56,401 53,266 3,135 -3,630 -5,131 14,012 E S
stal Us:a@n§ Smunenua, CISA, CFA
Single Stock Futures Long(Shor) Position : Controct Accumulated Long(Short) Gﬂ5|FIS'IZViUVVhUV;\i‘U'\'f"]UF‘]’"IUHa'IﬂnU na:gauinAda
Long Short Mt 2 Days 1 Wesks 1 Months - I B
Institution 75,502 58,104 7,458 -37,121 -40,796 -172 487 lavn:1uguundInsIh: 025917
Foreign 8,045 13,808 -5,763 -5,948 24,488 -131,957
Retail 75,687 77,422 -1,735 43,089 16,308 304,444
Metal Futures LongiShort) Position @ Contract Accumulated Long(Shorf] udawsstu ueasuqns
Long Shom st 2 Doys 1 Weeks 1 Months UndIAs1:AJRFEWUZIUAUAAIANU IazANUINATA
Instituticn 5,861 3,807 2,054 253 4,674 3,649 . )
Foreign 18,240 15,548 2 502 1,384 16,947 15,735 lavn:z10guundinsizK: 019994
Retail 16,398 21,044 -4,646 1,637  -21,621 -19,384
Call Option Long(Short) Position : Contract Accumulated Long(Short) e _
Long Short Met 2 Doys 1 Wesks 1 Months YIYyy wun1sune
Instituticn 218 B85 133 307 ET-T) 182 . s . _
Foreign 1 2 | -5 ] 781 unomsq:rio”vwwugﬂumummmu laznwinAuniav
Retal 8235 558 133 —305 207 =4 N:108UUNDIAST:K: 064045
Put Option lenalShort) Position : Contract Accumulated Long(Short)
Long Short Misi 2 Days 1 Wesks 1 Months
Institution 522 100 522 464 1,624 1,082 sU9ss IAAIUAS
Foreign 8 5 3 31 184 1,538 -
Retail 1,977 2,507 -530 -554 -1,887 -2,254 WE2uUNJINSIH
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SET50 Overview
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SET50 Index Futures

Direction Trading: #n1u& Long S50M21 952 9ngN Stop Profit 19 4 90 Juil

Wz Trading S50M21 lutae 953-965 9AuAzLLlA Long finsauang

Spread Trading: ANAN130Y Spread $21914 S50U21 ausag S50M21 Fuf 29
0.8 2564 AziniU -4.53 qm ﬂ@@ﬁu@g"ﬁ' -3.50 qm sz Spread glditdandng
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SET50 Option: 1flngin1tz Long S50M21C950 187 25 q0 Taqtiurils 1.6 qm

wuzihDasiaifvianile 38 q4n (SET50=970) Cut Loss 3 4

Last 1Yr Hist. Volatility 2Week Hist. Volatility
SET50 Index 961.89 26.25686 16.98385
Call Option

Premium Chg Break Intrinsic Time AII-|.n- Thepry volume

Even Value Value Premium Price

S50M21C1050 2.30 -0.50 >1052.3 0.00 2.30 9.40% 2.17 63
S50M21C1025 4.20 -0.30 >1029.2 0.00 4.20 7.00% 4.69 225
S50M21C1000 7.70 -0.80 >1007.7 0.00 7.70 4.76% 9.29 296
S50M21C975 1480 -0.80 >989.8 0.00 14.80 2.90%  16.90 125

S50M21C950  26.20 -1.50 >976.2 11.89 14.31 1.49%  28.25 136

Put Option
Premium  Chg Break Intrinsic Time AII-|.n- Thepry Ve
Even Value Value Premium Price

S50M21P1050 92.90 150 <9571 88.11 4.79 -0.50% 94.75 0
S50M21P1025 70.40 130 <9546 63.11 7.29 -0.76%  72.29 0
S50M21P1000 52.00 2.50 <948 38.11 13.89 -1.44%  51.92 2
S50M21P975  32.00 0.30 <943 13.11 18.89 -1.96%  34.55 19
S50M21P950 19.30 0.30 <9307 0.00 19.30 -3.24%  20.92 316

Research Division

SET50 S50M21 S50U21

nuosu 955 952 950
nuoMu 970 965 963
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® joUwainsdu: ASP Smart
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vounsl
Open Implied Delta Effective Time
Interest  Volatility Gearing Decay

1703 15.16 0.08 34.16 0.1
1897 14.14 0.13 30.70 0.1
2678 13.73 0.23 29.09 0.0
1936 13.52 0.38 2453 0.0
1429 13.84 0.55 20.18 0.0

Open Implied Delta Effective  Time
Interest  Volatility Gearing Decay
1 2151 -0.80 -8.99 0.0
65 14.13 -0.92 -13.38 0.0
224 13.28 -0.77 -14.89 0.0
798 13.29 -0.62 -18.83 0.0

2745 13.45 -0.44  -21.89 0.0

NN @8NS LA, 10LTE NAR

X ASIAPLUS



MARKET TALK

nagnsnisavnu

mwsoumsﬁvovw SET50 Index

Research Division

AoWALWUSaNIu:vaulnadnusAwus:inAlunsiaisnu

na: SET50 Futures

UNDERLYING Close  Cha %Cha  asumsBoue
SETS0 96189 205 -0.2% 2z
Acc TFEX Farelgn Net (ms)
Symbel Setfle Chg %Chg Vol Ol OlChg 2% 40000
S50G21 928.45 00 00 27 75 0 30000
S50H21 973.64 00 0o 36,861 48,955 115 20000
550421 957.80 -8 -02¥ M 132 0 10000
550M21 956.90 -21 -0z 1B.743 296100 489 0
550021 354.20 -8 -0.2% 7441 15,470 -43 10000
550221 953.20 24 -0EM 2,169 7,697 0 20000
SET50 Futures lonaiShort) - &indrd a0 Long(Shor) -30000
Long Short Net 25u 2 dlani QTD -40000
AR 108,261 02036 6225 3922 1137 2 9 § 2 2 2 2 8 ¢ @ g @ @9
. - [ @ @ [ m [ [ m ] o [ o o
ana g0084  S7.386  -7.302 -232 -G8 2 g E 2 2 2 2 2 2 2 2 2 &2
Sadan 158,997 157920 1077 3,630 -1.074 - o
PN @189NUASE LA, LaLTe WAR PN @189NUARE LA, LeLTe AR
AMANISNU Spread ru Auimouan ASPS Model SET50 ns:AUA1 PER i)
Ihrine Spread B3eina - Bseind
550021 $50K21 S50M21 S50N2] $50Q21 S50U2] (irin) u.A. 62E ’U‘ﬂ. 62E 1.8 62E w.n. 62E 0.8. 62E n.e. 62E s.A. 62E
_ PER155 898 870 857 843 830 789 748
— 29864 0u28wA64 0290864 u29nnéd ou30anéd ou29nebéd PER 16 926 899 885 871 857 815 773
S50K21 168 PER165 955 927 912 898 883 840 797
S50M21 -1.28 040 PER 17 984 955 940 925 910 866 821
S50N21 -1.16 0.53 0.13 PER175 1,013 983 967 952 937 891 845
S50Q21 513 -362 -4.02 415 PER18 1042 1,011 995 979 964 916 869
SS0UAL__S8L - A3 A% 4% 051 PER185 1071 1039 1023 1007 990 942 893
dunfzsuaasiaandaulonasewie .0, - n.8. 64 Wiy 0.5% PER 19 1100 1,067 1,050 1,034 1017 967 918

PN @189NUASE LA, LeLTe WA

AuorunnlsviAnuvey SET50 Futures

1 1897398 Ua. 1o ide AR

S:AU Leverage vou SET50 Futures

UNECNUS WEEoe

(Fvesswmbew 87.10 uwn/Shunun/do)

ilm chg (3m} Arls AIETTULTNL+ Arls

Futures WiBu Ay favevu) VAT (uw)  (ievuldns
551.90 5.0 1,000 (186) 814
550.90 4.0 200 (186) 514
555.50 3.0 600 (186) 414
558.50 2.0 400 (186) 214
957.90 1.0 200 (186) 14
956.90 0.0 0.0 (186) (186)
§55.90 1.0 (200} (185) (386)
954,90 2.0 (400} (185) {585)
953.90 3.0 (500} (185) (785}
95290 4.0 (800} (185) {985)
951.90 50 {1,000} (185) (1,186}
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Single Stock Futures

Long BBLM21
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zﬁwmﬂ"\immmmﬁﬂqﬁu@uuﬁgﬁuﬁqﬂ 111 Coverage Ratio @aﬁ' 187% ANUIIAN
€19 Laggard g PBV 1iNeI9 0.64 1 Fair Value 11 64 7154 1w
ANTNENATEA Fvnsiiuiaa Nl EMA 200 51 Taennuil Tafuuafienden
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Research Division
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Future Underlying
Setile . ASP Theory ) EPS GROWTH
Future . Basis . Vol Ol Ol Chonge Leverage Up5|de PER 63F PBV 63F
Price Price 63F
BBLM21 126.60 0.10 126.46 1854 5221 -899 7.57 21.74% 9.38 0.53 49.81%
PN @189NUASE LA, LaLTe WAR
Historical Price AudrunilsvaAnuvey Stock Futures
a0 —e s 120 NSNS 1EEDE
410 . chg (va) s  AsssUIdsU rivls
swoa tuture _
400 \/\j 5 AEUAUSIAT (nang)  +VAT (un) (ehonu)ans
20 J8 AN 4‘.5 127.10 0.5 500 15.91 484
- \-\/ 127.00 0.4 400 15.81 384
120 126.90 0.3 300 15.91 284
. v H 126.80 0.2 200 15.91 184
360 126.70 0.1 100 15.81 B4
350 e 126.60 0.0 = 15.91 (16}
. 126.50 -0 (100} 15.81 (118}
H 126.40 0.2 (200} 15.91 (218}
s £ 5 s ® s 5 s 5 s 5 s 5 126.30 03 (300 15.91 (316}
§ § § g g & g g g 3 3 3 3 v 126.20 04 (400} 15.81 (418}
oYy s s s s E T 126.10 -0.5 (500} 15.91 {518}
1 418971798 Ua. LeLTe NAR AN @189NASE LA, LeLTe WAR
Historical Return Technical Chart
Re— i
[ BBL C: 127.50 daily
1 140,00
SETS0 INDEX 0 4 fl¢ \ '_11 120 ﬁﬂj
Ir ~ "‘F"M* .""‘-I-.l ] 1'}"’#‘.“‘ e o
¥ 1 s e 20
[\ ' I lu' ‘l!" U" i EMA 200
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Single Stock Futures

Long PTTGCM21
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nagnsnisainu

An11E Long PTTGCM21 1 62.77 U tfaqiiunals 9.2% wuziiiesa 1

Ml 66.00 UM Uaz Stop Profit v

Research Division

Future Underlying
Settle _ ASP Theory . EPS GROWTH
Future . Basis . Vol Ol Ol Change leverage | Upside PER 63F PBV 63F
Price Price 63F
PTTGCM21  63.49 0.49 62.98 725 4039 525 10.23 9.52% 13.74 1.00 10259.22%
4 oo 4 .
NN A1LNUIRE LA, OV NAZ
o .
Historical Price Auorunilsvannuveu Stock Futures
1250 ——FTTGC = FTTGOMZ! FETRO 80 qumjﬂﬂaﬂ
0 chg (00 i ABSSUITEL s
200 ’-\—M/—‘ S-IF-nDC' Fui'ure = 9—( ) ] rnTS —
~— % RBUAUSAT  (nanu) VAT (UN) ([Lhonuans
1150 . ¢ §3.99 0.5 =00 892 491
53.89 0.4 400 892 391
1100 0 6379 0.3 300 852 201
N H 63.69 02 200 a9z 191
1050 63.59 0.1 100 89z a1
b 63.49 0.0 - 892 (9)
000 0 53.39 0.1 (100} 892 (109}
H 53.29 02 (200} 892 (209}
W . = = = = = = = = = = ° 6319 03 (300} a9z (309}
g § § § § g g8 £ § § § § 2 Q'g 63.09 0.4 (400) 892 (409)
£ 8 5 2 g ¥ & % & 2 2 2 =2 62.99 0.5 (500) 8.92 (508)
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Historical Return Technical Chart
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Tracking Performance

Unrealized Profit on Apr 2021

Realized Profit on Apr 2021

Weighted YTD 2021 Realized Profit

-50%

-57% I
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wnzvg MeAwussreuwaslinanDaluiuninduliun Feuium andasgs dussmuenasssisunrinelviuil s aseusitin e

AN A189NUASE LA, LeLTe WA

Top 20 Most Active Volume

Settle . ASP Theory ]
Future ] Basis . Vol ol Ol Change leverage Resistance
Price Price
1 TIMBM21 1.19 -0.02 1.21 26271 192045 -24092 7.96 1.20
2 IRPCM21 3.95 0.05 3.90 7824 210224 -1381 11.40 4.10
3 GUNKULM21 j.82 -0.16 3.98 5761 38814 2967 14.96 3.86
4 BANPUM21 12.04 -0.06 12.10 5563 38039 1525 14.47 12.23
5 OSPM21 36.88 -0.12 36.99 5505 3979 2980 7.98 37.00
3 BEAUTYMZ1 1.75 0.00 1.75 4098 23763 -57 576 1.79
7 DTACM21 32.69 -0.06 32.74 3812 3824 701 7.83 33.58
8 KTBM21 11.71 0.1 11.60 377 20811 -2144 12.72 11.82
9 ICHIM21 13.92 -0.28 14.20 3611 12479 45 8.69 14.49
10 TUM21 15.40 0.10 15.30 3218 7427 1182 8.39 15.40
" THCOMM21 11.10 0.00 11.10 3123 8549 -1974 8.35 11.30
12 SAMARTM21 9.75 0.05 9.70 3044 8189 -983 11.60 1.7
13 BDM S 21 21.82 0.02 21.79 2815 13644 1200 13.04 2217
14 TTAM21 14.30 0.00 14.30 2401 25720 -92 3421 14.61
15 ADVANCMZ1  179.06 0.06 178.95 2083 4656 -141 13.16 179.50
16 BBLM21 126.60 0.10 126.46 1854 5221 -899 7.57 127.96
17 BCHM21 16.70 0.00 16.69 1771 8475 147 13.32 17.04
18 PRMMZ1 7.2 -0.18 7.90 1768 24127 1442 5.20 7.96
19 BEMMZ1 8.03 0.03 8.00 1730 41839 1651 11.08 8.43
20 TRUBMZ1 3.40 0.04 3.36 1649 29854 58 8.84 3.54

O ASIAPLUS
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Gold Futures

31AMBIAIRANAUIT DA UFLINTU 16.2 Tay™ viTe 0.9% Unagil 1,793 Gold Futures
wisany anusaidgenasAnlugusduninedlaansds iaunateasninnivags e B R
d| o - dl - - dl \ dg/ GFM21 26,730 160 204 2n -50
MNeafuNanznuNILAsHgRianiinaInn1sszuIn1esladn-19 Anaugsluvans ceu  mm  w w_w
Uszaveueids Tnaenizdwnangaiulszdfinnend waziiumsanisznaa
nnzgnidusasludlungalaian Teandn waziBealezluga 9§ wananiisnan -
: : Mini Gold Futures
o o = o o o o o =
NBIANENANHUIIMLUAINNNITEAD AT RIE NI NARBL NN UE TR sAnTan 10 1 o g om w0 odg
' ' GF10121 26,720 200 0.75 2,195 4,947 -295
' . i a e, o A o 1 a o 0o
uarn1TERUA1IRANRUARAA AN Naa LAY Ruanaanay Tae Dollar Goon  mwoe me e i e

¥
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Index \HaAuliLanad 0.1% Unag 91.11 9n AmiLdull AsdasinnIunIeLsygy

1a95u1IANNaNee el (@) Feln1sAnanisaitnaddanailasunlasaedulunng _ _
¢ KU1gIKR : s1AUAVOY Gold Futures (Night

g . . 4 . . . e e e v e e m
To1UsRT TUENANTgarseusaaATHgAad ATy 11 Ausudesuadannis Session) Settle U 1931 22.00 U. 1a:Usunu
11991uedlan sananatiudaluduaziinuiesans, A% PMI AMANITRARLAY nsBovieINavUlugovan 19.30-22.30 u.

- o Ao 4 - . . A : @edudde va.ioiBe wad
13017 sy TelnasanisnaenlnitednainRuacnananedan lussessaly
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7AMesAn GRJ21 leRu Usuiiadu 210 uw Tneg 26,690 um iauwin
1,793.4 witany+ IndiAsesnamessnann spot angaiideulug 1,793-1,794
WTRITY ANATIAT GFJ21 il azag/lunsay 26,600-26,900 LN nsAnfatuTes
mAmasAdenuile 1,790 Wiy vinlminasuatansaiflaannuz Short
GFJ21 laTduuede 26,600 U i Wieanuzly TaafuTvunesindale
1,760 380y vidn 26,190 LW uazimUAqA Cut Loss 1§ 100 Lmannyu Lite
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InAliA Gold Spot
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XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-22APR2021 Copyright® 2021 Bloomberg Finance L.P. 22-Apr-2021 08:29:24
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ASPS Gold Valuation Matrix (IMS&ry</nsagooud)

Research Division

4 aaua Dollar Index udioan >
93 9% %5 9% 97 %8 99 100 101 102 103
40 1,617.66 1,589.21 1,560.76 1,532.31 1,503.86 1,475.41 144696 1,418.52 1,390.07 1,361.62 1,333.17
43 161671 1588.26 1550.81 1,531.36 150291 147447 1446.02 1417.57 17389.12 1,360.67 1,332.22
T 46 161576 1,587.31 1558.86 1,530.42 1,501.97 147352 144507 141662 1,388.17 1,359.72 1,331.28
8 49 161482 1,586.37| 1557.92 1,520.47 1501.02 1,47257| 1,444.12 141567 1,387.23 1,358.78 1,330.33
g 52 1613.87 1,585.42| 1,556.97 1,528.52 1,500.07 1,471.62| 1,443.18 1414.73 1,386.28 1,357.83 1,329.38
2 55 161292 1,584.47| 1556.02 1,527.57 1,499.13 1,470.68| 1,442.23 1,413.78 1,385.33 1,356.88 1,328.43
d 58 1611.97 158353 1,555.08 1,526.63 1,498.18 1469.73| 1,441.28 1412.83 1,384.38 1,355.94 1,327.49
g 61 1611.03 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 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 149534 1466.89 1,438.44 1409.99 1,381.54 1,353.09 1,324.65
70 160819 1,579.74 155129 1522.84 1494.39 146594 1,437.49 1409.04 1,380.60 1,352.15 1,323.70
73 1,607.24 157879 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
nisidassnAnavAririduuin Spread s:1312 GFJ21 - GFQ21
—~ FX (unw/ USD) ‘ H
[
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 [
o
— 1,710 24,791 24,994 25,197 25,400 25,604 [
=
< 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 I
e 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
UNMEOIILES SEREME) UNEOIILIS TEEOE
(Fesawloy 49010 uwn/Shuou/do) (Aresswmiau $8.10 uwn/Srunu/do)
sele Avls ANETTULIIEY+ Al Twele Al ATETIHLIIEU+ frls
future wanuuilas (wiavu) VAT (v} (wewu)dawi future wWieuuidas (mranu) VAT () (mevuldgne
26,540.00 0.0 12,500 {1,045} 11,451 26,970.00 250.0 2,500 210) 2,780
26,880.00 200.0 10,000 (1,049} 8,951 26,920.00 200.0 2,000 (210} 1,780
25,840.00 150.0 7,500 {1,048} 5,451 26,870.00 150.0 1,500 (210) 1,250
26, 790.00 100.0 5,000 (1,045) 3,951 26,820.00 100.0 1,000 (210} 790
26, 740.00 50.0 2,500 {1,045} 1,451 28,770.00 50.0 500 (210) 250
26,690.00 0.0 - (1,045 (1,049) 26,720.00 0.0 - (210} (210)
26,640.00 -50.0 (2,500} {1,048} (3,549) 26,670.00 -50.0 (500) (210} (710}
26,550.00 -100.0 (5,000} (1,045) (6,045) 26,620.00 -100.0 (1,000} (210) (1,210}
26,540.00 -150.0 (7,500} {1,048) (8,549) 26,570.00 -150.0 (1,500} (210} (1,710}
26,450.00 -200.0 (10,000 (1,045) (11,045) 26,520.00 -200.0 (2,000} (210) (2,210}
26, 440.00 -250.0 (12,500 {1,045) (13,549) 26,470.00 -250.0 (2,500} (210} (2,710}
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