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Technical Review:
e S50M20: The index will continue to move sideways to accumulate strength within 890-922

Support 1370 1360 points.

e Momentum Trading : CK,TTA
e Swing Trading : CPN,BAM

e DW :INTUCH (Call)
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905 900 915 922
Contracts Long Short Net YTD
Institution 32374 31462 912 -8869
Foreign 64645 55813 8832 78604
Local 78932 88676 -9744 -69,735
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The index will continue to move sideways to

accumulate strength within 890-922 points.

On June 18, 2020, foreign investors
registered a net long position of 8,882 contracts
on the Index Futures.

The S50M20's basis was -1.43 points.

In the big picture, we maintain our view
that the index will move sideways within 890-922
points to accumulate strength for an upward
cycle.

In the 60-minute picture, the index has
resistances waiting to be tested at 915 and 922
points this morning. Given that, we expect it to
slow, in line with its sideways movement in the
big picture.

e For the short bet placed at 910 points, cash in at
900 points. Cut loss if the index rallies past 917

points.
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o be mmeoretiol Lo AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -22 909.68 910.23 906.80 0.02% 1.75% -18.87 -17.92
S50M20 909.4 0.8 144926 0 202374 -975 10 910.97 910.72 912.28 0.38% 1.75% -1.23 -1.57
S50N20 906.4 1.4 11 0 370 0 41 911.36 910.33 916.73 1.04% 1.75% -4.23 -4.96
S50U20 904.0 0.1 25981 -4237 38109 1488 102 909.92 907.37 923.28 2.03% 1.75% -6.63 -5.92
S50720 902.5 0.2 3870 -67 7939 30 193 904.23 899.41 929.51 3.08% 1.75% -8.13 -1.73
S50H21 898.7 0.8 1159 -113 3969 108 284 900.07 892.99 937.27 3.24% 1.75% -11.93 -1.37
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFM20 25520 90 8 -17 542 0 10 25469 25462 25506 51.01 1.75%
GFQ20 25550 20 1 -5 688 -60 70 25542 25493 25799 7.78 1.75%
GFV20 25630 30 4 -2 321 -20 132 25618 25526 26101 12.11 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1727.40 11.70 9047 515 11121 668 10 1725.05
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -22 31.01 0.81
USDM20 31.09 -0.16 10 31.09 0.03
USDN20 31.10 -0.07 41 31.16 0.04
uSbu20 31.11 -0.14 102 31.31 0.05
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DISCLAIMER: This report has been prepared by Finansia Syrus Securities Public Company Limited (FSS). The information herein has been obtained from sources believed to be reliable and accurate; however FSS makes no
representation as to the accuracy and completeness of such information. Information and opinions expressed herein are subject to change without notice. FSS has no intention to solicit investors to buy or sell any security in
this report. In addition, FSS does not guarantee returns nor price of the securities described in the report nor accept any liability for any loss or damage of any kind arising out of the use of such information or opinions in this
report. Investors should study this report carefully in making investment decisions. All rights are reserved.

This report may not be reproduced, distributed or published by any person in any manner for any purpose without permission of FSS. Investment in securities has risks. Investors are advised to consider carefully before making
investment decisions.

Finansia Syrus Securities Public Company Limited may act as market maker and issuer of DWs. The company may prepare the research reports on those underlying securities. Investors should carefully read the details of the
derivative warrants in the prospectus before making investment decisions.

Finansia Syrus Securities Public Company Limited may act as market maker and issuer of DWs. The company may prepare the research reports on AAV,ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP,
BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BIC, 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 and SET50 Future. Investors should carefully read the details of the derivative warrants in the
prospectus before making investment decisions.
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