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Dow Jones 32,245.70 -653.67 -1.99% m m m m m

us Nasdaq 11,623.25 -521.41 -4.29%
High 958.00 952.00 950.80 946.50
S&P 500 399124 -132.1 -3.20%
DAX P —— P Low 947.70 941.90 940.80 936.70
EUR CAC40 6,086.02 -172.34 -2.75% Open 956.50 950.00 948.30 946.50
FTSE100 721658  -171.36 -2.32% Close 948.00 942.20 941.20 937.00
Shanghai 2,94.13 4001 -1.33% (SRS Ml "15.90 71550 15.50
Basis -6.33 -12.13 -13.13 -17.33
Hang Seng 20,001.96  -791.44 -3.81%
Maturity 51 143 234 325
ASIA Nikkei 2631934  -684.22 -2.53%
Source: TFEX
SET 1,604.49 -25.09 -1.54%
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LONG 39,146 72,458 124,377 e 7,147.33  33,713.76  34,636.52 6,109.

SHORT 43,255 83,287 109,439

33,283.19  26,289.20  13,394.10

96

gna 1,493.74 -430.56 -8,347.32 7,284.14

NET -4,109 -10,829 14,938 Source: SET

Source: TFEX
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[ deoy || am | mew | aw ] em

P/E (i) 32.48
P/BV (w1in) 1.08 1.01 1.11
ROE (%) 3.65 -1.88 -11.94
ROA (%) 4.53 1.81 -2.98
EPS (un) 0.29 -0.15 -0.83
BVPS (un) 8.04 7.52 6.84

Dividend Yield (%) }

9.48
1.91
36.53
21.78
2.87
8.71

Source: SET
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‘ Most Active Single Stock Futures ‘
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Most Active Single Stock Futures by Volume (09-May-22)
[ conat | w2 | reuewzz | wnawzz | sravaa | wecz | cromaa | saswaa | mavmaax | crscraa_| saweumaax |

Open 1.29 4.35 3.15 20.50 3.48 5.26 3.48 2.96 62.77 12.45
High 1.29 4.48 3.15 20.60 3.48 5.35 3.48 2.96 62.77 12.60
Low 1.27 4.25 3.00 19.95 3.39 5.21 3.34 2.90 60.00 12.30
Close 1.29 4.27 3.00 20.45 3.42 5.22 3.41 2.90 60.50 12.40
Change  0.01 -0.30 -0.11 130 -0.05 -0.07 -0.11 -0.03 -3.29 -0.04
%Change  0.78 -6.56 354  -598  -1.44 -1.32 -3.13 -1.02 -5.16 -0.32
Volume 628 574 570 362 340 276 263 261 234 211
o 29/06/2022

Source: Aspen

The cpinions and information presented i this repon are 1hose of the YLG Bullion & Futurss Co, L1d, Opirkans |, sslimates and projections harein are subject 1o changs withaul netics , The information and
oPINKaNg contained herain have compiled or arrived al from source belisved reliabie bul no reprasentation or warranty in any form regarding 1he accuracy . completensss . Correciness or faamess of opinions
and infarmationaf this offered by YLG Sullion & Futweas Co Ltd it attiliates employess or agents accepts na liability whatsoever for any loss arlsing from the use of this report ar its content this report

(In whola or in port) may not be reduced or published without the éxprass permissian of YLG Bullion & Futwes Co. Lta. Cantact the Research Department of YLG Bullion & Futuras Co. Lta. | 0-2687-59689.



SET50 Index Futures
Single Stock Futures

YLG

FUTURES CO.LTD, 4

Calendar Spread Trading

SET50 Index Futures

S50U22-S50M22
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*NAENENITAINY 81980190 1naeME Long Calendar Spread TaaElagnius Short S50M22 uag Long S50U22
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Spread Trading Idea {uieaunAnNsaug UL aauasdnsnagninisau daa1in, Avuides, nasauunuaeanagnsilia

neaun19FnanlaaIuNNALY

The cpinions and information presented i this repon are 1hose of the YLG Bullion & Futurss Co, L1d, Opirkans |, sslimates and projections harein are subject 1o changs withaul netics , The information and
opinkans contained herein have compiled or arrived at Irom source bDelisved reliable bul no repraseMation or warranty in any form regarding (he accuracy , completensss . cormectness or 1aamess of opinions
and infarmationat! this offered by YLG Bulllon & Futwes Co. Lid its attiliates employess or agents accepts na liability whatsoever for any loss arising from the use of this report or its content this report

(In whola or in port) may not be reduced or published without the axpress permissan of YLG Bullion & Futwes Co. Lta. Cantact the Research Department of YLG Bullion & Futuras Co. Ata. | 0-2687-5969.



SET50 Index Futures

YLG |
Single Stock Futures

BULLI®N

FUTURES CO.LTD, &

Inter Commodity Spread Trading Idea

Single Stock Futures

FTT Explormion & Produdtion PoL (PTTEP) WOh

PTTEP, SPRC
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Source: Aspen
dns1drun1n1s3u (PTTEP) dns1drun1vni153u (SPRC)
Sy | s | o0 | 20w | aoss N G [ o | o [ om0 | aonr ]
P/E (i) 12.24 10.74 12.28 15.24 P/E (i) 4.78 4.78 4.78 4.78
P/BV (i) 1.18 1.35 1.05 1.14 P/BV (i) 0.98 0.98 0.98 0.98
ROE (%) 9.45 13.06 6.37 10.10 ROE (%) 5.61 5.61 5.61 5.61
ROA (%) 10.72 11.81 7.34 11.91 ROA (%) 4.97 4.97 4.97 4.97
EPS (1) 8.69 11.72 5.65 9.70 EPS (11m) 0.52 0.52 0.52 0.52
BVPS (1w)  96.14 92.17 93.31 103.12 BVPS 9.76 9.76 9.76 9.76
— (um)
Ll e 02 el 360 Dividend 11.90 11.90 11.90 11.90
Yield (%) - 9
Yield (%)
Source: SET Source: SET
“NALNENITAINU

v v

uuzthitlagniue Long PTTEPM22 uag Short SPRCM22 Geag lungugaannnsss niwens, uuangsna wasuuazaisnsallng wilewtu visll PTTEP Uszau

A nd1Ealunnstszyadns sandu 1 91iszlednd dwasiu (nuaide) 1HFuansludimatiinsdenluniaide ulag SB412" Taazdae 1818 1UN198971
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WAy yndunananeauunuaingpiuiiennas 11 PTTEP Winanauunuyszunn +27% wnehl SPRC Winanauunufiounas 1 T dszanns +14%

“UUNEILIB
- 9

, g, - 4.4y p . o o . o
1. Spread Trading Idea ifluifizauuAnnisaayuguuumiisdgawumsanenagninisaau faanin, Anudes, naneuunueeanagninlinneunisdndula

ANUNNATY

2. matlagnuelitiuginadclugaAniviniuiads Long waz i Short
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