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SET INDEX 

แนวรบั 1100 1070 

แนวตา้น 1130 1200 
 

 

 

 

 

 

รอบส ัน้หากผ่าน 1130 จดุ 

Upside จะถูกเปิด 

 
ŌũłőŭœśũŒōũşĺŮƔőřŪœŬŌŏŭƓ 1125 ŀŰŌ 

(+38.04) ĹƁŪŝũĿŴĺŽŪŷĹŝŽŵőşōŽŪőŌżŪő

ŢƁŪļũŅŏŭƓ 1130 ŀŰŌ (ŶŃőŵőşōŽŪőŢƁŪļũŅ 

1120-1130 ŀŰŌ) 

ţŪĹŔżŪőśŨŌũŒŌũĿĹŝżŪşŸŌŽ ŀŨŴœŻő

ĹŪśŚůőŚũőśťŒĹŪśŗůƔőōũş řŭŶťĹŪŢŏŭƓŀŨĺŮƔő

ōżťŎŮĿśŨŌũŒ 1240 ŀŰŌf 

ŵōżťŚżŪĿŸśĹŻŌŭ ŴśŪŷţŽőƁƔŪţőũĹĹŪś

łŨŝťōũşřŪĹĹşżŪ  

 
Technical Review  

 S50M20 : śťŒŢũƔőţŪĹŔżŪő 1130 ŀŰŌ Upside ŀŨŎűĹŴœŬŌ 

 Momentum Trading : TU, DTAC 

 Swing Trading : GLOBAL, LH 

 DW : CBG (Call) 
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SET50 Index Futures 

Contracts Long Short Net YTD 

Institution 33723 26285 7438 -73988 

Foreign 71312 74921 -3609 140898 

Local 116110 119939 -3829 -66,910 

 

 
 

 ŖťśƀōŴœŬŌ Long ōŽőŏŰő 708-710 ŀŰŌ ļŪŌŏƁŪ
ĹƁŪŸśŏŭƓ 724 ŀŰŌŸœŵŝŽşŷőśťŒŴłŽŪŴřůƓťşŪőőŭƔ 

 ŖťśƀōŴœŬŌ Short łżşĿŒżŪŚşŪőőŭƔ ōŽőŏŰőŒśŬŴşŋ 
750-751 ŀŰŌ ŏƁŪĹƁŪŸśţŝũĿŌũłőŭţŝŰŌ 745 ŀŰŌŷő
śťŒŒżŪŚ 

 ŖťśƀōşżŪĿ śť Short ťŭĹļśũƔĿŏŭƓŒśŬŴşŋ 750-755 
ŀŰŌ şŪĿŴœŽŪţřŪŚŏƁŪĹƁŪŸśŏŭƓ 745 ŀŰŌ ōũŌĺŪŌŏŰő
ĹśŋŭĺŮƔőŔżŪő 760 ŀŰŌ 

มโีอกาสชะลอหลงัเขา้ใกลแ้นวตา้นส าคญัที่
บรเิวณ 750-752 จดุ 

 
31 řŭ.ļ. 63 őũĹŝĿŏŰőōżŪĿłŪōŬ Short ŢŰŏŐŬ 

3,609 ŢũŅŅŪ 

 ļżŪ Basis ĺťĿ S50M20 ťŚűżŏŭƓśŨŌũŒ -14.01 ŀŰŌ 

 ŘŪŖśŪŚ 60 őŪŏŭ ŌũłőŭĹƁŪŝũĿĺŮƔőŏŌŢťŒŵőşōŽŪő

ŢƁŪļũŅŒśŬŴşŋ 750-752 ŀŰŌťŭĹļśũƔĿ ŴśŪŷţŽőƁƔŪţőũĹĹŪś

łŨōũşŷőłżşĿőŭƔřŪĹĹşżŪ  

 ŵōżĹśŋŭŏŨŝŰŔżŪőŵőşōŽŪőŌũĿĹŝżŪşŸŌŽ ŀŨŴœŻőĹŪś

ŴœŬŌ Upside ŷőĹŪśĺŮƔőōżťŏũőŏŭ 

  

 แนวรบั แนวตา้น 

737 722 750-752 770 
 

 

 

 

 

 

 

 

 

 

 

 
 

กลยุทธ ์S50M20 
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Top Most Active 

 
 Support 87.75 85 Resistance 93.50 100.50 
 

 

 

KBANK : śŪļŪĹƁŪŝũĿĺŮƔőŏŌŢťŒŵőşōŽŪő 93.50 ŒŪŏ ţŪĹŔżŪőŒśŬŴşŋőŭƔŸŌŽŀŨ
ŴœŻőĹŪśŚůőŴĺŽŪŢűżśťŒĹŪśŗůƔőōũş 

Support 30 28.75 Resistance 31.50 34 
 

 

 

 

PTT : ŴţŻőŵśĿŃůƔťĹŝũŒŴĺŽŪřŪťŭĹļśũƔĿ ŶŌŚśťŒőŭƔřŭŶťĹŪŢĺŮƔőŏŌŢťŒŵőşōŽŪő 
High ŴŌŬřŏŭƓ 31.50 ŒŪŏ 

 
 

Support 49.75 48 Resistance 52 53.75 
 

 

 

 

AOT : ŘŪŖśŪŚ 240 őŪŏŭ śŪļŪŵĹşżĿōũşŷőĹśťŒŢŪřŴţŝŭƓŚřłżşĿŒśŬŴşŋ 48-52 
ŒŪŏ 

 
 
 

Support 60.50 59.25 Resistance 62 63.50 
 

 

 

CPALL : śŪļŪĺŮƔőřŪŚůőŴţőůťśŨŌũŒ 60.50 ŒŪŏ ŌŮĿŢũŅŅŪŋŒşĹŷőśŨŚŨŢũƔőŴĺŽŪ
řŪ řŭŶťĹŪŢŸŌŽŴţŻőĹŪśŵĹşżĿōũşĺŮƔőōżť 
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Momentum Trading 

ค าแนะน าระยะส ัน้ (BUY) 

śŪļŪťŚűżŷőśťŒĹŪśŗůƔőōũş ŴŢŽő %K ĹƁŪŝũĿ
ōũŌŴŢŽő %D ĺŮƔőŴœŻőşũőŵśĹ œśŨŴřŬőŏŬŠŏŪĿ
śŨŚŨŢũƔőŴœŻőŒşĹ ţőŰőśťŒĹŪśœśũŒōũşĺŮƔőōżť 
şŪĿŴœŽŪţřŪŚ 14.80 ŒŪŏ 

TU
 

 
 

Support 13.60 

Resistance 14.80 

Stop loss 13.30 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ค าแนะน าระยะส ัน้ (BUY) 

śŪļŪŗůƔőōũşĺŮƔőŏŨŝŰŔżŪőŵőşōŽŪőŵśĹŏŭƓ 
40 ŒŪŏĺŮƔőřŪ ŏŬŠŏŪĿŴśŬƓřĹŝũŒŴœŻőŒşĹ ļŪŌ
śŪļŪřŭŶťĹŪŢŗůƔőōũşŸŌŽōżť şŪĿŵőşōŽŪőŎũŌŸœ
ŏŭƓ 42.75 ŒŪŏ 
 

D
TA

C
 

 

Support 40      205 18 15 13.60 10 14.70 64.50 

Resistance 42.75/43.50      209 18.80-19.20 15.40-15.50 14.10-14.20 10.40-10.50 15.60-16 67-68 

Stop loss 38.75      204 17.90 14.90 13.50 9.90 14.50 64 
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Swing Trading 

 
 

Support 9 

Resistance 10 

Stop loss 8.55 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ค าแนะน าระยะส ัน้ (BUY) 

RSI ŗůƔőōũşĺŮƔőŴţőůťśŨŌũŒ 30 ŵŢŌĿŎŮĿ
śťŒĹŪśŗůƔőōũşŷőśŨŚŨŢũƔő şŪĿŴœŽŪţřŪŚĹŪś
ĺŮƔőśťŒőŭƔŏŭƓŒśŬŴşŋ 10 ŒŪŏ 

 
 

G
LO

B
A

L 

Support 6.50   6.80 118 17.20 45 205 87.25 4.80 

Resistance 7.10   7.20 Ƈ 17.60-18 46.50-47 209-210 90 5-5.20 

Stop loss 6.35   6.65 116 17.00 44.75 204 86.75 4.74 

 
 
 
 
 
 
 
 
 

ค าแนะน าระยะส ัน้ (BUY) 

ŏŬŠŏŪĿţŝũĹśŪļŪĹƁŪŝũĿŵĹşżĿōũşŷőĹśťŒ 
6-7.10 ŒŪŏ ŝżŪŢŰŌŴţŻőŵśĿŃůƔťĹŝũŒŴĺŽŪřŪ 
œśŨŴřŬőśŪļŪĹƁŪŝũĿťŚűżŷőśťŒĺťĿĹŪśŵĹşżĿ
ōũşĺŮƔőŸœŏŭƓĹśťŒŌŽŪőŒő 7.10 ŒŪŏ 

 

LH
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DW 

สอบถามขอ้มูลเพิม่เตมิ 

ŶŏśŠũŖŏƀ 02-658-9915 
Email: dw@fnsyrus.com 

Line: @dw24 
 

ตารางราคา 
* ōŪśŪĿśŪļŪŷłŽŴœśŭŚŒŴŏŭŚŒŷőĹŪśŃůƔťĺŪŚłżşĿ 
market open ŴŏżŪőũƔő ŸřżśşřłżşĿ market call 

 

Name CBG24C2008A Implied 
Volatility 

72.00% 

Underlying CBG Delta 20.46% 

Type Call Listing Date 09-Mar-2020 

Strike 103.000 Last Trading Date 31-Aug-2020 

Conversion Ratio 11.45000 Expire 
Date(Maturity 
Date) 

03-Sep-2020 

Moneyness -39.08% OTM outstanding (31-
Mar-2020) 

700 

 
 
 
 
 

  CBG : CBG24C2008A 
Underlying PTTGC 

Type Call 
Strike 46.320 

Conversion Ratio 16.00000 
Moneyness -40.63% OTM 

 

 

 ŷőŘŪŖśŪŚłũƓşŶřĿśŪļŪŗůƔőōũşŔżŪő Downtrend Line ĺŮƔőřŪŸŌŽ 

ŴśŬƓřŌŮĿŏŬŠŏŪĿŴłŬĿŒşĹĹŝũŒŴĺŽŪřŪ şũŌŴœŽŪţřŪŚŵśĹŸŌŽŏŭƓ 65 ŒŪŏ 

ōũŌĺŪŌŏŰőĹśŋŭţŝŰŌ 59.50  ŒŪŏ 

 

 

 

 

 

 

 

 

 

 
Underlying Bid* DW Bid Price(THB) * 

01-Apr-2020 02-Apr-2020 03-Apr-2020 07-Apr-2020 08-Apr-2020 

63.75 0.26 0.25 0.25 0.24 0.24 

63.50 0.25 0.25 0.25 0.24 0.23 

63.25 0.25 0.25 0.24 0.23 0.23 

63.00 0.24 0.24 0.24 0.23 0.23 

62.75 0.24 0.24 0.23 0.22 0.22 

62.50 0.23 0.23 0.23 0.22 0.22 

62.25 0.23 0.23 0.23 0.22 0.21 

62.00 0.23 0.22 0.22 0.21 0.21 

61.75 0.22 0.22 0.22 0.21 0.21 

* 

 
 
 

แนวรบั แนวตา้น 
62.50 60.50 65 67 

 

 

 

 

 

 

 

 

 

  
 

mailto:dw@fnsyrus.com
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COMMODITY MARKET 

Crude Oil (WTI) 

 

Sugar 

 Level 1 Level 2 

Support 10.40 10 

Resistance 10.60 11.30 

   

   
 
 
 
 
 
 
 
 
 
 

śŪļŪőƁƔŪōŪŝ ĹƁŪŝũĿŏƁŪ Low ōƁƓŪŢŰŌŷőśťŒĹşżŪ 2 œŭ ŏũƔĿőŭƔŶťĹŪŢĹŪśťżťőōũşŝĿ
ōżťŚũĿřŭ œśŨŴřŬőŵőşśũŒŢƁŪļũŅśťŒőŭƔŏŭƓŒśŬŴşŋ 10 ŴŃőōƀōżťœťőŌƀ 

แนวรบัส าคญั 10 เซนต ์

 
 

 
 

 Level 1 Level 2 

Support 18 15 

Resistance 22 25 

   
 
 
 
 
 
 
 
 
 
 

śŪļŪőƁƔŪřũőŌŬŒ WTI ŏśĿōũşŵŎşŒśŬŴşŋ 20 ŌťŝŝŪśƀŢţśũňōżťŒŪśƀŴśŝ śŨŚŨŢũƔő
řŭŶťĹŪŢŴŌŽĿŢũƔőź ţŝũĿŴĹŬŌŢũŅŅŪŋ Bullish divergence ĹũŒ RSI  

การลงเร ิม่ชะลอ 
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Gold Futures 

Contracts Long Short Net YTD 

Institution 4219 3223 996 1201 

Foreign 2955 3591 -636 140898 

Local 9789 10149 -360 -66910 

 
 
 

ค าแนะน าระยะส ัน้ GOM20 

 

ราคาทองค าหลุดแนวรบั 1600 ดอลลารล์งมา 

เขา้สูร่อบการพกัตวัสะสมก าลงั 

 

 

 

 

śŪļŪŏťĿļƁŪļƁƓŪļůőŏŭƓŔżŪőřŪ ŸŌŽśũŒŵśĿĹŌŌũőŀŪĹ
ōũşŴŝĺļşŪřŴłůƓťřũƓőŔűŽŒśŬŶŘļŏŭƓŌŭŴĹŬőļŪŌ 

ŘŪŖŏŪĿŴŏļőŬļśŪŚ 240 őŪŏŭ śŪļŪŏťĿļƁŪţŝŰŌŵőş
śũŒ 1600 ŌťŝŝŪśƀŝĿřŪ ŏƁŪŷţŽśŪļŪŏťĿļƁŪŴĺŽŪŢűżśťŒĹŪśŖũĹ
ōũşŢŨŢřĹƁŪŝũĿ şŪĿŵőşśũŒŵśĹ(śŨŌũŒ Fibonacci 
Retracement 38.2%) ŏŭƓ 1570 ŌťŝŝŪśƀ ļŪŌśŪļŪŏťĿļƁŪ
řŭŶťĹŪŢŴĹŬŌ Technical Rebound ŏŭƓŒśŬŴşŋŌũĿĹŝżŪş 

ŶŌŚŏŬŠŏŪĿţŝũĹŚũĿļĿŷţŽőƁƔŪţőũĹĺŪĺŮƔőťŚűż 

 

 

 

 

 

 

 

 

 Ŗťśƀō Long ōŽőŏŰőŏŭƓŵőşśũŒ 1600 ŌťŝŝŪśƀ ŎůťŏƁŪ

ĹƁŪŸśŏŭƓ 1640 ŌťŝŝŪśƀ(ŴœŝŭƓŚőŴœŽŪţřŪŚ) ōũŌĺŪŌŏŰő

ĹśŋŭţŝŰŌ 1565 ŌťŝŝŪśƀ 

 
 
 
 
 
 
 
 
 

 
 

şũőŏŭƓ 31 řŭ.ļ. 2020 
ĹťĿŏŰő SPDR ŃůƔťŏťĿļƁŪ 2.34 ōũő 

ŸşŽŏŭƓśŨŌũŒ 967.00 ōũő 
 
 
 
 

แนวรบั แนวตา้น 
1570 1550 1600 1640 
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USD Futures 

 
 
 

ค าแนะน าระยะส ัน้ USDM20 

 

 

 

 

 

 

 

 

 

มโีอกาสออ่นคา่ทดสอบแนวตา้น  

33.00 บาท/ดอลลาร ์

 

 Ŗťśƀō Long ōŽőŏŰőŏŭƓ 32.50 ŒŪŏ/ŌťŝŝŪśƀ ŵőŨœŬŌŏƁŪ

ĹƁŪŸśŏŭƓ 32.85 ŒŪŏ/ŌťŝŝŪśƀ  

 
 

 

 

 

 

 

 

 

ŘŪŖŏŪĿŴŏļőŬļĺťĿļżŪŴĿŬőŒŪŏ ŴłŽŪőŭƔťżťőļżŪ

ōżťŴřůƓťşŪőőŭƔŝĿřŪŏŭƓśŨŌũŒ 32.85 ŒŪŏ/ŌťŝŝŪśƀ ļŪŌ

ļżŪŴĿŬőŒŪŏŴĺŽŪŢűżśťŒĹŪśťżťőļżŪśŨŝťĹŷţřż ŶŌŚřŭŵőşōŽŪő

ŏŭƓ 33.00 ŒŪŏ/ŌťŝŝŪśƀ ţŪĹļżŪŴĿŬőŒŪŏťżťőļżŪōƁƓŪĹşżŪ

śŨŌũŒŌũĿĹŝżŪşŀŨřŭŶťĹŪŢťżťőļżŪŸŌŽōżťŴőůƓťĿ 

 

 

 

 

 

 

 

 

 

 

 

 

แนวรบั แนวตา้น 
32.50 32.40 32.85 33.00 
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Market Summary & Theoretical Price 

SET50 Index Futures  

Series Settle Change 
Vol 

Contracts 
Vol 

Change OI 
OI 

Change 
Days to 
Delivery 

Theoretical Div. 
Yield 

Fund 
Rate Basis 

Premium 
Discount Theoretical Lower Upper 

S50J20 743.0 18.2 213 123 228 28 28 757.91 757.33 760.96 0.02% 1.75% -13.91 -14.91 

S50K20 741.0 17.6 18 0 29 -3 57 758.53 757.35 764.73 0.38% 1.75% -15.91 -17.53 

S50M20 742.9 20.9 206089 0 251309 0 89 758.22 756.37 767.91 1.04% 1.75% -14.01 -15.32 

S50U20 736.9 21.8 12035 2453 12939 1409 181 755.86 752.11 775.56 2.03% 1.75% -20.01 -18.96 

S50Z20 735.3 21.1 2313 -396 5575 10 272 749.41 743.77 779.02 3.08% 1.75% -21.61 -14.11 

S50H21 730.6 21.6 477 194 396 162 363 745.69 738.17 785.21 3.24% 1.75% -26.31 -15.09 

Gold Futures  

Series Settle Change 
Vol 

Contracts 
Vol 

Change 
OI 

OI 
Change 

Days to 
Delivery 

Theoretical Premium / 
Discount 

Risk Free Rate 
Theoretical Lower Upper 

GFJ20 25080 -120 68 1 822 -27 28 24628 24609 24727 451.96 1.75% 

GFM20 25110 -90 8 -10 474 -5 89 24700 24640 25015 410.03 1.75% 

GFQ20 25210 -50 20 -53 612 -84 149 24771 24670 25298 439.28 1.75% 

Gold Online Futures 

Series Settle Change 
Vol 

Contracts Vol Change OI OI Change Days to Delivery Theoretical 

GOM20 1596.70 -25.00 12567 8337 17074 4193 89 1587.27 

USD Futures  

Series Settle OI Change Days to Delivery Theoretical Basis 

USDJ20 32.85 0.17 28 32.81 0.11 

USDK20 32.78 0.10 57 32.89 0.04 

USDM20 32.82 0.19 89 32.97 0.08 

USDU20 32.79 0.17 181 33.21 0.05 
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ÿëöãìóãĂÕą ØöćÿÂõÕÃ÷ĈÚÉóÂÂóäÚČóÃîâúæìäøîÅèóâÿìĆÚĂÚäóãÈóÚÊÛòÛÚöĈăÜĂËăâ¬è¬óÂäÔöĂÕÂĆÖóâ ÝúæÈØùÚÅèäé÷ÂêóÃîâúæĀæñĂËÕùæãßõÚõÉîã¬óÈäîÛÅîÛĂÚÂóäÖòÕëõÚĂÉæÈØùÚ 
ÛäõêòØÃîëÈèÚæõÃëõØÙõċĂÚÃîâúæĀæñÅèóâÿìĆÚØöćÜäóÂÐîãú¬ĂÚäóãÈóÚÊÛòÛÚöĈ ìóââõĂìÝúĂÕÚČóÃîâúæĀæñÅèóâÿìĆÚĂÚäóãÈóÚÊÛòÛÚöĈăÜĂËÜäñāãËÚ° ÅòÕæîÂ ÕòÕĀÜæÈ ØČóÌČĈó ÚČóîîÂĀëÕÈìäøîÿÝãĀßä¬Ö¬îëóÙóäÔËÚăâ¬è¬óØòĈÈìâÕìäøîÛóÈë¬èÚ āÕãăâ¬ăÕäòÛîÚùÎóÖÿÜĆÚæóãæòÂêÔ°îòÂêäÉóÂÛäõêòØæ¬èÈìÚó ÂóäæÈØùÚĂÚìæòÂØäòßã°âöÅèóâÿëöćãÈ ÝúæÈØùÚÅèä
é÷ÂêóÃîâúæĀæñßõÉóäÔóîã¬óÈäîÛÅîÛÂ¬îÚÂóäÖòÕëõÚĂÉæÈØùÚ 
 
ÛäõêòØìæòÂØäòßã° àõÚòÚÿÌöã ăÌäòë ÉóÂòÕ (âìóËÚ) îóÉÿÜĆÚÝúÕúĀæëáóßÅæ¬îÈ (Market Maker) ĀæñÝúîîÂĂÛëóÅòÎĀëÕÈëõØÙõîÚùßòÚÙ° (Derivative Warrants) ÛÚìæòÂØäòßã° AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS, 
CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG, 
PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA Āæñ SET50 Future āÕãÛäõêòØð îóÉÉòÕØóÛØèõÿÅäóñì°ÃîÈìæòÂØäòßã°îóÈîõÈÕòÈÂæ¬óè ÕòÈÚòĈÚ ÚòÂæÈØùÚ
Åèäé÷ÂêóäóãæñÿîöãÕĂÚìÚòÈëøîËöĈËèÚÃîÈĂÛëóÅòÎĀëÕÈëõØÙõîÚùßòÚÙ°ÕòÈÂæ¬óèÂ¬îÚÖòÕëõÚĂÉæÈØùÚ 
 
ìâóãÿìÖù: ÜäñÙóÚÂääâÂóäÃîÈÛäõêòØìæòÂØäòßã° àõÚòÚÿÌöã ăÌäòë ÉČóÂòÕ (âìóËÚ) ÕČóäÈÖČóĀìÚ¬ÈÿÜĆÚÂääâÂóäÃîÈÛäõêòØ Øäú Åîä°ÜîÿäËòćÚ ÉČóÂòÕ (âìóËÚ) 
Remark : FSS³s Chairman is a TRUE³s director. 

 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 


