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-mz—mm Change (%)
— — | Contact | ssom22 | ssou22| s50z22 | ss0H23 |

us Nasdaq 11,340.02 -414.21 -3.52%
High 988.40 981.40 979.00 973.30
S&P 500 3,900.86 -116.96 -2.91%
DAX 1376183 436.97 P Low 984.10 977.50 975.20 970.10
EUR CAC40 6,187.23 -171.23 -2.69% Open 985.10 979.50 976.90 970.10
FTSE100 7,317.52 -158.69 -2.12% Close 986.50 979.60 977.30 972.50
Shanghai 3,284.83 4588 1.42% Change -4.70 -4.50 -4.30 -4.00
Basis -1.11 -8.01 -10.31 -15.11
Hang Seng 21,806.18 -62.87 -0.29%
Maturity 17 109 200 291
ASIA Nikkei 27,824.29  -422.24 -1.49%
Source: TFEX
SET 1,632.62 -8.72 -0.53%
' s a2 o ' I
S1aUEy 2HTE S -0:56% asiluafnsTaaefudu SET (Mg A1ULMN)

Source: Aspen

UFanaudaunamunguinaey)u SET50 Index Futures (fzyeun) -

= = 3 = 4,364.15  27,873.30  22,173.24 5,218.06

LONG 29,517 52,159 72,643 ang 5270.11 31,733.45 18,102.69  4,522.50
SHORT 27,178 58,350 68,791 gnd -905.95  -3,860.16  4,070.55  695.57
NET 2,339 -6,191 3,852 Source: SET

Source: TFEX
The apinions and information presented @ this repon are those of the YLG Bullion & Futurss Co, L1d, Ogirkans , sstimates and projections harein are subject 1o changs withaul netics , The infarmation 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 infarmationof this offered by YLG Sullion & Futuwes Co Ltd its attiliates employess or agents accepts na liability whatsoever for any (oss arlsing from the use of this report or its content this report
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P/E (win) 36.47 42.38 205.82
P/BV (win) 6.38 6.89 6.25 7.76
ROE (%) 18.29 16.81 2.92 -12.82
ROA (%) 17.56 16.73 3.22 -9.53
EPS (1) 1.76 1.75 0.30 -1.14
BVPS (17n) 10.07 10.77 9.96 7.86
Dividend Yield (%) 1.63 1.41 0.31 -

Source: SET
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Most Active Single Stock Futures by Volume (10-June-22)
[ conas | wocnzz_| saweuraax | onswzz | tromaa | rovmas | essomaa | muewaz | wwaz | sz | ez |

Open 3.57 13.09 3.57 127  60.15 11.99 4.59 51.00 22.57 18.21
High 3.57 13.10 3.70 128 60.15 12.35 4.62 51.00 22.85 18.50
Low 3.46 12.84 3.57 1.27 56.32 11.88 4.57 50.57 22.35 18.04
Close 3.46 12.99 3.62 1.28 56.75 12.04 4.62 50.86 22.85 18.50
Change  -0.14 -0.16 -0.01 0.00 -3.77 -0.01 -0.03 -0.44 0.00 0.09
%Change  -3.89 -1.22 -0.28 0 -6.23 -0.08 -0.65 -0.86 0 0.49
Volume 810 441 218 170 157 134 103 93 79 74
o 29/06/2022

Source: Aspen
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Calendar Spread Trading

SET50 Index Futures

S50U22-550H22

o o “a pUS &
en = en = wn
= (=1 = (=1 =

o

n n N A ha
n = en = on =
= = = = = =

on
=
=

B .
V
n n
en
(=1

4
won
=]

] hor  bomboeshioos i g s ez B oo focs Toovle Tang Jowr Toae B Be frafer Re B Res B Bsln bw b ks Tk kn
] : } b

B N S

Sz oo i < Lz

Lz = e F= i o =
ETS0 Spread
987.61 98650 | 979.60 | 612 | 65 | 692 | 703 [ 690

Source: Aspen

*NAINANITRINY m@mmmﬁﬂaﬂmﬁf Short Calendar Spread Ineitlnaniuy Long S50M22uae Short S50U22

*UNIEILNR
I

A
P

Spread Trading Idea {{luteeuuaAAN19a9 U UL Ee s uas@nsnagninis aemu dadnin, Audes, nanauuuzeanagnsilia

neaun19FnanlaaIuNNALY
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Inter Commodity Spread Trading Idea

Single Stock Futures
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Source: Aspen
| dwa) | 2018 | 2019 | 2020 | 2021 RN ti(wa) | 2018 [ 2019 | 2020 | 2021 |
P/E (win) 18.04 13.34 19.58 22.82 P/E (wi1) 19.46 16.36 20.01 26.19
P/BV (win) 1.71 1.54 1.30 1.42 P/BV (win) 2.39 1.90 1.61 1.82
ROE (%) 7.98 12.89 7.43 8.40 ROE (%) 11.08 11.39 8.66 8.72
ROA (%) 5.92 8.16 5.23 6.55 ROA (%) 7.08 6.54 5.18 5.68
EPS (1) 0.95 1.63 1.02 1.22 EPS (1) 0.20 0.22 0.17 0.04
BVPS (1) 12.03 13.07 13.47 14.78 BVPS (11n) 179 2.04 1.89 1.93
ﬁg:f?{,}f) 2.57 1.99 2.56 1.39 ﬁgﬂf‘?{,}f) S 2l il CaiS
Source: SET Source: SET
“NALNEN1TAINY
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uuziitlagnue Long AMATAM22 Uaz Short WHAM22 %a@ﬁluﬂzjmgmmunim adm NN INduaznoasg, uangaia WauedsuTsuning Hall AMATA Aln
Srunalimanisinfiuanuludaclnsng 22022 azvlnindnlnsunanien ndeann 1assng 1/2022 ffnls 553.47 &ruunm s 198% dlefieutulasns
1/2021 Tmm%‘u’gmﬂiﬁ@ﬂﬂﬂﬁimWﬂ@zﬁ’quﬁuﬁwﬁ ,ﬁ"]ﬂiﬁﬁﬁu?‘ﬂ’]ﬁ‘@ﬂﬁ’]i‘néﬂiﬂﬂ LL@zswiﬁmnmﬂﬁdqlﬁﬁ”u AMATA ﬁﬂamwﬁﬁm@‘l}@u (Backlog) ap139u
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Huds iesanifugasladiuresgsia fuuansrsanndadlasina 12 semniifianidudasladdu wndunauanauunuainsatdfuiounds 15 AMATA 1

NARALLNULITZNNDL +1.5% Unueh WHA Minamnauunusiauuss 13 Uszunns -3.0%
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2. matlagnuelitiuginadclugaAniviniuiads Long waz i Short

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 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
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