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Derivative talk
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SET50 FUTURES:

AR SET50 WUSomUWIUNNISVaJaNIUNISniN1INAsIiouliasid
Ton1an9:1%unisnin WINDOW DRESSING Fuliu=Uinso LONG
S50U23 A 895 90 11rinrls 910 9a I1a: CUT LOSS 4 9

SET50 OPTION:

annu: LONG S50U23P900 A 23 90 gnida LOCK rinls 5 9n
dmSudutinuztinse LONG S50U23C900 fi 18 9 (SET50=895)
IUnrnAnls 33 (SET50=910) 9m lla: CUT LOSS 3 9m

SINGLE STOCK FUTURES:

nuzUnfio LONG IVLU23 nuiodg 32.75 uan Jaquurils 55.60%
1UArAATs 36.00 NN N1a: B LOCK rls 50% A 34.00 uan

luzUn LONG BEMU23 USIoru 8.15 un 107n1n1ls 8.50 unn lia:
CUT LOSS 0.10 unnvnnu

GOLD FUTURES:

GF10 FUTURES: lu:Un TRADING GF10Q23 A 32170-32670 U1n
la:so LONG nsouany wsalu CUT LOSS 100 ulnvynnu

GOLD ONLINE: iuzUin TRADING GOU23 A $1930-1960 lla: CUT
LOSS $3

IASUINIANSTLETINSY

Time Cur. Imp. Event Actual Forecast Previous
Thursday, June 29, 2023

19:30 & yUsD GDP (QoQ) (Q1) 2.0% 1.4% 26%

19:30 B USD & PCE Prices (Q1) 4.1% 42% 3.7%

19:30 E USD &% Initial Jobless Claims 239K 266K 265K

19:30 & UsD Jobless Claims 4-Week Avg 257.50K 251.27K 256.00K

Aun: INVESTING

WounSowus:ynwulng fu usdnkannswe 10188 waa 910a [ugnsaaln

SET50 Index Futures/Option P.3
Single Stock Futures P.6

Gold Futures P.8
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n1sUSunagnsiu Derivative Talk slodANTUNISIA
o sonISovu theddeRumUGoINIARAU
AuzinnagnSnsBovius:nIwduUrinIsuu.- 2
doun  WielKinaunuanusnUsuilasunagns

THgUsANSNWUNEWU Ao

nadwansu ASP Smart E:a

elegram e Asia Plus Group

69909 Asia Flus Group
[ Follow Now J

nnisauunAaiuluendlstndelunmiu aouldunasinnisigdasruryiruvadyionu lasluodou

RESEARCH DIVISION
usunnannswe 10189 wad

IARANR NISS:SSSU
undIAsn:KTedBWUZIUFUARAIANU IA=NNJINATA
1avN=IJgulnNdIASI:K: 004132

Us:ans Smufionua, CISA, CFA
UndIAsN:KT9IBWUZIUFURAIANU IA=FUINATA
1avn:1I0gulndIAST:K: 025917

uoawssfu UaeuSsuns

UndIAS -HUI8WUZIUFUAAIANU lazGUINATA
1avn:IJgulindinsI:K: 019994

¥IYBY WUNISUNN
undiAsn:KJedBWUZIUFURAIANU IA=NNJINATA
1avN=IJ8ulnNdIASI:K: 064045

sUYss INAIUAS
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NOISINIA HOHVY3IS3YH Ag

All Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 206,284 268,216 28,058 13,220 44305 132,928
Foreign 200,578 179,816 20,862 14632 19,498 41307
Retail 409,255 458,185 48,830 27,852 63803 174235
SETS0 Futures Long(Shorf] Position : Contract Accumulated Long[Short]

Llong Short Met 2 Days 1 Weeks 1 Months
Institution 59,124 58,784 340 8,145 4988  -3,885
Foreign 152 755 140,277 12 478 5238 -11829  -4958
Retail 173,219 185,037 12,818 11383 683 8623

Sing|e Stock Futures Long[Shorﬂl Position : Contfract Accumuloted Long(Short)

Long Short Mat 2 Days 1 Wasks 1 Months
Institution 211,821 182,275 20,546 17,044 63576 143634
Foreign 25,847 19,254 6,593 11391 25673 53157
Retail 174,109 210,248 36,139 28,435 -B9249 -195,791
Metal Futures Long[Shorf] Position : Contract Accumulated Long[Shorf]
Long Short Mt 2 Doys 1 Wesks 1 Months
Institution 1,839 1,702 137 201 1,020 1,742
Foreign 18,081 18,147 66 3785 3078 -3639
Retail 16,723 16,794 71 3584 4,088 1,896
Call Option LonalShert} Position : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 405 413 -7 250 -3r2 -2, 765
Foreign 1,366 1,074 202 20 126 212
Retail §,342 6627 -285 230 458 2,553
Put Option Lona(Shert) Pesition : Contract Accumulated Long(Short)
Long Short Mt 2Doys 1 Wesks 1 Months
Institution 339 182 147 -26 53 53
Foreign 1,650 790 860 642 936 529
Retail 5,537 6,544 -1.007 &16 889 -17284

A: aNeNIUddFe ua. 1ide wad
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SET50 OVERVIEW

NNSSIBINUADIAVIASUINYENSIH0oNUIRNIINANNAIA 91N GDP 1Q66 A
VENED 2.0%Q0Q LINNSNAINAIA 1.4%QOQ 1A:N1SSI1EIU INITIAL
JOBLESS CLAIM RIWUVU 2.39 IdUsInUIAINGInannAnIwLvu 2.66
IAUFIKUY IWUAONUNWdaseRUIlosiazn1sUSUVUReniTaved FED Huu
1% BOND YIELD 2 Uansgeivuringnauaniusou 3 I5ioun 4.87% Iisiognulsf
AURAARUEITAUNATNAUNWIASUINRaRSIHRTITIINSIUNNNG U
Tut DOW JONES 0nulUSUVU 0.8% 11a:s1ANUNTJURAUUSUVU 0.42%
doudedsluds:inAnoUAUKUNaNgaIavnaN<iIdg &.d. IUaUS=suan1ASy
ISNTUSUR 4 N.A. 66 VU-ANISIISAIZONFIKUIUS:SIUSTANETIATANITU
riold BuluyuthedduaBosnanringa:riuonnioansounuls MelEdedy
IndouRlUIATUs:IfuauTkuUIsSUNouIa:Dlonan9:=nnrin WINDOW
DRESSING 3uigo31 SET50 INDEX SutiWusionunsau 895-910 9n

SET50 INDEX FUTURES

DIRECTION TRADING: A» SET50 WUMIAIUWRAIUNNISVOIENIUNISHU
nnisidouiia:ilonianesifunisin WINDOW DRESSING  3diu:Unso
LONG S50U23 R 895 90 1Urrinls 910 90 la: CUT LOSS 4 90

SPREAD TRADING: A1nN1siu SPREAD s:1d0 S50723 aunoy S50U23
£U UR 28 N.9. 2566 9:IMAU 4.31 9 J990U SPEAD ogjfi 3.40 9 Tndy
UINWaIIu:zUN WAIT&SEE

SET50 OPTION: annu: LONG S50U23P900 fi 23 9n gnida LOCK rinls 5
90 dmsudutinuztnse LONG S50U23C900 A 18 9m (SET50=895) 10NN
nnls 33 (SET50=910) 9 lla: CUT LOSS 3 9m

nuosSu  nuoMu

SET50 895 910
S50U23 895 910

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23 Udryryru REBOUND o
nseun1siAdeulron 895-905 9A
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SET50 Index Last 1Yr Hist. Voatity 2W eek Hist. Volatiiy
902 .65 11.54 109517
Call Option
. Break Intrinsic Time All-in- Theory Open Implied Effective Time
Premium 5 5 Volume = Delta g
Cha Even Value Value Premium Price Interest Volatility Gearing Decay
S50U23C925 14.40 190 >9394 0.00 1440 407% 1422 994 2341 14.01 035 2208 41%
S50U23C900 2450 380 >9245 265 2185 242% 2427 669 1250 14.03 050 18.60 24%
S50U23C875 4020 550 >9152 2765 1255 1.39% 38.26 19 82 15.11 065 1461 14%
$50U23C850 58.90 840 >9089 5265 6.25 069% 56.05 2 9 16.13 077 11.72 07%
S50U23C825 77.20 470 >9022 7765 #NJ/AN/A D05% 7692 0 6 1428 0.89 10.37 00%
Put Option
Premium Chg Break Intrinsic Time AH- The.ory okime Open lnplied Delta El'fect.ive Time
Even Value Value Premium Price Interest Volatility Gearing Decay
S50U23P925 3900 860 <886 2235 1665 184% 3974 180 515 13.42 065 1495 -18%
S50U23P900 2510 S5.00 <8749 0.00 2510 3.07% 2492 655 1712 13.99 -049 1748 -31%
S50U23P875 1460 -390 <8604 0.00 1460 468% 14.04 804 3165 1423 -0.33 -20.58 -4 7%
S50U23P850 7.90 260 <8421 0.00 7.90 £71% 696 978 2226 1464 021 235 67%
S50U23P825 3.90 -1.70 <8211 0.00 3.90 $5.03% 2.97 661 3413 15.02 -0.11 -26.61 -90%
ALA: ENeNIUDTE Ua. 1158 Wad
NIWSouUN1sBaviy SET50 INDEX ﬂO'\UHUWUSHﬂ’]U:VOJUﬂa\]QUG\’]\]US‘:Inﬁ TU
nsad@snu na: SET50 FUTURES
UNDERIYING Close  Cha %Cha  asumstoue
SETS0 02 65 6.23 063 2906123 10,000 . : 60000
—Arc Stock FurelgnKJet lhs) e A TFE X Foreign N.ﬁ[rhs} 40000
Symbol Setfle  Chg %Chg  Wol. ol Ol Chg -
S50N23 300,00 B3 & 70 174 ] o ,' Vb\/\ \ / ‘ 20000
i (10000, A \/ 0
S50023 502,50 123 1ds 43 45 5 . \\ ) IJ ‘\ A ) ] \ 20000
350U23 §93.30 8.7 10 305,383 5E3.7I6 70664 \\ '\ / vy \ VW \ _40000
50223 02,90 0.3 11 ZFEs T2.0M10 2,208 (20.000) p\ \ ' \J W V' _s0000
S50Hz4 a0.za 0.1 11 4634 15,832 235 40,000 -80000
S50M24 g35.007 #ALUE'T  #UALUE 373 33 a 50,0001 '\Mr'\ ~100000
R = -120000
SETS0 Futures lonal(Shert) : dhdrd 80U Long(Short) 60,000) W,\ﬁ- a 140000
Long Short Met Z4u Z dlani 11dau 2 8 2 8 8 8 8 8 8 8 8 =
i 59124 58784 340 145 4765  -3.665 § 5§ 5§ 5 5 858 § 5§ 5 5 &5 &
A - : : ' ' 2 2 22 2 2 2 2 2 2 & 2
dna 152755 140,277 12,478 5238 85353 4953
natian 173219 186,037 -12.518 -1383 80533 8,623
AUN: @NguudFe Ua. 19158 Wad AUN: @N89UdTE Ua. 19158 Wad
AIANISTU SPREAD fu duinouaan ASPS MODEL SET50 ns:AuAn PER N
1L Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 S50K23 S50M23 (i) U.A. 66E 0.n. 66E 1W.8. 66E w.A. 66E D.8. 66E n.&. 66E s.A. 66E
g L. PER155 888 ' 902 908 915 922 942 963
U 30 U.A.66 U 27 nw.66 ru 30 0.A.66 U 27 IW.8.66 U 30 W.A.66 o 29 D.8.66 PER 16 917 931 938 945 952 973 994
S50F23 PER 165 945 960 967 974 981 1,003 1,025
S50623 333 PER 17 974 989 996 1004 1011 1,033 1,056
S50H23 -5.93 -2.60 PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
$50J23 -9.70 -6.37 -3.37 PER 18 1,031 1,047 1,055 1,063 1,071 1,094 1,118
S50K23 -9.81 -6.47 -3.06 031 PER185 1060 1076 1084 1092 1100 1125 1,149
S50M23 -8.80 -5.45 -1.64 173 142 PER19 1088 1105 1113 1122 1130 1,155 1,180
*auudgudasaandoulamasswing w.e. - f.0. 66 whdu 1.75%
AUN: @8J1UDVY Ua. 19188 wWad NU": d18uUdVe Ua. 19168 wad
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SINGLE STOCK FUTURES
LONG IVLU23

NOISINIA HOHVY3IS3YH Ag

AAN1NMISIoN 2Q66 WIULNUIVaULUSKHIS AnNIstUnnisunav:uUSuso
IWLVU QOQ HUUKANIINUSUICUVISRIWLTULNOES10 3.90 91N 3.45 du
AU Vvru:AAA  SPREAD  Wwannnurinelfnannonus:Uns:30un9:nsdso
TndiRgunuuonnountin réervuIENUouls FAIR VALUE IMfU 44 uan

SIARUSIEAU - damaidnUios nasNAAILIENUTBU EMA 75 U VruzRkn
nosunlsu 33.75 (EMA 10 3u) IuzUnivna:au IHion1araisousunoU
nagnsnasavnu

Iu=Unfo LONG IVLU23 nuiade 32.75 uan Jaquurinls 55.60% 107
rils 36.00 UN 1A= A1y LOCK rinls 50% N 34.00 uIN

Future Underlying
Settle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
WVLU23 34.19 0.44 1736 66T E - - 41.78% 6.18
ALA: ENeNNUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD mMTD e i o
L1T5% \‘.IML" ! i . n
PETRO - - rsif(14, 70, 30, 1)
AuN: nguude ua. 10ide wad AUN: @N8dUdTe Ua. 19138 Wad
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SINGLE STOCK FUTURES
LONG BEMU23

10 2Q66 DIUoIUU-ABIVUBN Iwsn:DnssugRuduwasn CKP Ia: TTW

oy
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WNBngauou 337 &uuin Mwnisifugoveswads:neunissaaulu
anuru: V SHAPE wSauinuntinnnangddnnuvaunilsennisaniduiu
roltioulugod 3 UTunth Ine FAIR VALUE U 2566 ogiA 11.50 Uan
SIANKUSIEAU dryryanu TECHNICAL REBOUND 91niiudsudnanylsu
8.10 +/- unn 1IuINuIfigu HAMMER Us% DOWNSIDE A911in

nagnsnisainu

1u=Unidn LONG BEMU23 soulhuf 8.15 uan 1Jarinnnls 8.50 uan nia:
CUT LOSS 0.10 unnannu

Future Underlying
Seitle _ ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BEMUZ23 8.40 0.05 58 7136 10 - 25.00% 36.68
AL ENeNIUDTE Ua. 10188 Wad
HISTORICAL PRICE TECHNICAL CHART
YTD  mMTD o -Ill'll b, .
e -102% " "Ill M.T.ll.n-.'?l' 'l"Hd‘I'?I’"' .
24% I T -IH- .i" H';;:\'K - -
1 h'nm' =
i H-I [INTT i | Ll L 1 Liithioy . ‘
AUN: aNguude Ua. 1aide wad AUN: @NedUdFe Ua. 10138 Wad
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Realized Profit on June 2023

YTD 2023 Realized Profit

flasmaau

AL ENeNNUDTE Ua. 1188 Wad
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18
19
20

TTBU23
TRUEU23
KTBU23
WHAU23
GUNEULUZS
GULFU23
BANPUUZ3
ESSOU23
SIRIUZ3
SUPERUZ23
TENUZ3
ARVUZ3
PTTU23
AWCU23
BAMUZ3
THANIU23
KBANKU23
IVLU23
ITDU23
GPSCU23

Derivative talk
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TRACKING PERFORMANCE

_ n

_ ne

0% 10% 20% 30% 40% 50% 60% 70% 80% 90%

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

15
631
19
445
3.15
4475
855
87
183
054
10.31
269
32.4
488
10.38
217
1287
34.19
13
53

100%

efduuuzi Winanush

Ol Ol Change Leverage Resistance Support

15 45,972 59,303 652 152
6.3 232,559 26,220 1,009 12.42 6.48

19 10,147 45,014 4,138 19.63 19.22
446 7,704 13,389 2,537 928 4.49
3.08 6,572 109,706 3,534 19.36 3.16
4475 6,324 11,202 - 883 272 4550
8.65 5,761 58,533 2,440 16.03 8.61
875 4,512 8,797 4,507 g.49 877
185 4,095 34,984 2,380 15.44 1.5
052 4,004 32,572 3,000 428 054
104 3,852 14,288 3,852 5.36 10.31
268 3,408 57,292 2,341 8.48 274
32.75 2,771 9,428 - 50 9.21 32.33
484 2,147 4924 630 490
103 2,068 11,163 955 1058
32 2,000 8,015 2,000 421 3.17
128 1,738 5,644 103 1121 125.00
3375 1,736 6,678 62 2.62 35.62
127 1,693 9,392 1,691 1217 131
53.25 1,656 3,590 - 394 812 54.59

ALA: SNeNNUdFE Ua. 1018 wad

152
595
19.00
4.39
3.04
4320
7.96
8.48
174
0.52
1007
2.65
31.20
470
10.02
3.09
12737
32.00
124
53.45
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GOLD FUTURES

s1ANNDIANANRAKSTITOAU IWIUVU 0.95 ISuryd UAR 1,908 IKSunyd Hau
anSgiUnwuToyalAsugRonITuINSIIAUAA  thingsuougvesuadanns
SuUSIwaUMKoaNAINGIANA 1IAFAW 1Q66 VENumMIFNIIANA MK
AANNAINNISUSNISUNANSNANENST (WR) 2:1AUKtNUSUTUSHSInoNITY
rolU ruuliAnunoaansiVuAn ia: DOLLAR INDEX USUVu 0.4% Unn
108.36 90 floildudedunnnusionisindoulrioveusianedsn Tnudud soy
AAMIUNISSIEIUADIAVEST PCE vavansy Suiduuinsdniiunioniwmnii
AWEANY la:DuaronANATRUIa:s 1A NaIAUS:U=FolU

nagnsnisainu

s1ANEUAN GF10Q23 10oAU anad 10 unn Unegh 32,430 N (1,915
IMSUrYe) aIndnsiANNedAmatn SPOT adnnindoulrkousionu 1,909
IMSUrY AASTIAN GF10M23 Sulivzoglunsou 32,200-32,600 UNN the
29AJIUUN TRADING GF10Q23 nsau 1,900-1,930 InSunyd Kso 32,170-
32,670 Un 1a:saiUn LONG KINSIAaulNINNSouUay  ANAKIINIS
REBOUND wsourhrungn CUT LOSS 100 uanainnu iedodiunonu
IAeurnnsIAINauANIAZaUTnoBNINANA

GOLD SPOT

IOXGL C: 1,908.49 daily

il Mﬁ
{3 TP ! |.||
] 'l H' " *”.HH' ) \
e | ||| ! _ i "l-o'*"'*ll'*ﬁr'.m:_
FOGALY i .
i _L-L._' 0l
.Tﬂh'.*.n II|

rsi1(14, 70, 30, 1)
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AL ENeNUdTe Ua. g wad

GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,938 2 012 23,019 33,182 -151
G0Z23 1,966 1 006 " oam Toania T s

MINI GOLD FUTURES

Last Chg  FChg val o] OiChg
GF10Q23 32,430 40 012 2,678 4,806 8
GF10v23 32,520 10 0.03 911 2,680 -136

GF10723 32,590 60 0.18 159 158 7 =NJA

AUN: dNevIUdFe Ua. 10158 Wad

HUNBIKA 9 STANUAVEJ GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:=Usuncu
MssovrgInavUTUZadI0a1 19.30-22.30 U.

A ASIAPLUS
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GOLD ONLINE FUTURES (GOU23)

Derivative talk
nagnNsnNIsaynuaywus

AANISIANBIFN HanIuaSUAANYTsU $1960 HIGH iSUlAUNA aluauusoy

EMA 10 5u 18Uluasinu Ans1ANNAauLNEnsaunsindeulnon $1930-1960

GOLD ONLINE: iiu=in TRADING GOU23 A $1930-1960 lla: CUT LOSS $3

GOu23

GOUZ3 €1 1,93750 daily

Jr!‘.‘ 1 _.-—I._
'*'I L IIl'lul. RUT

.- minge.
il -
- I

1e0

TSI(14, 70, 30, 1)

M

AL ENeNNUdTE Ua. 118y Wad

nasndavsaninavAliiiduuin

FX (uawn/ USD)

35.00 35.25 35.50 35.75 36.00
1,800 29,946 30,160 30,373 30,587 30,801
1,830 30,445 30,662 30,880 31,097 31,315
1,860 30,944 31,165 31,386 31,607 31,828
1,890 31,443 31,668 31,892 32,117 32,341
1,920 31,942 32,170 32,398 32,627 32,855
1950 32,441 32,673 32,905 33,136 33,368
1,980 32,940 33,176 33,411 33,646 33,881
2,010 33,439 33,678 33,917 34,156 34,395
2,040 33,938 34,181 34,423 34,666 34,908

AUA: ENeNNUdFe Ua. g wad

BASIS s:19 GOU23-GOLD SPOT

(Gold Online Futures Sep-23) GOU23 daily
Lo o
B la i
! | (IR n
F-.. l* Ll |1_*||- .
. .
Ll T
L
Gold Spot Price,RT 1GXGL —
+-
-!.4- L B ' L
LEL [ Ry [ERa TESEEe

rs1

AN: aNeuIUdTe Ua. 10158 Wad

A1uarunalsvaanuveod MINI GOLD FUTURES

UNSCNUS WEDe

(Atesswiiou 810 uwn/drurut/dio)

Teilla frls ANETTHLHEN+ Avls
future wlanuuilas fevu) VAT (vw)  (miavulgve
32,580.00 250.0 2,500 (210} 2280
32,5630.00 200.0 2,000 (210} 1,730
32,580.00 150.0 1,500 (210} 1290
32,530.00 100.0 1,000 (210} 750
32 480.00 50.0 500 (210} 250
32,430.00 0.0 - (210} (210)
32,380.00 -50.0 (500} (210} 710y
32,330.00 -100.0 {1,000} (210) {1,210
32,280.00 -150.0 {1,500} (210) {1,710
32,230.00 -200.0 (2,000} (210) (2,210
32,180.00 -250.0 (2,500) (210) (2,710

ALN: dNeNIUdFe ua. 10158 Wad
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