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-E_mm Change (%)
DOW JoneS 31,288-26 658-09 2. 150/0 m
— T | contact | ssou22 | s50z22 | | S50M23 |

us Nasdaq 1.79%
High 93750  937.30 933.10 927.80
S&P 500 3,863.16 72.78 1.92%
DAY ST — > 76% Low 92410  924.00 920.80 916.00
EUR CAC40 6,036.00 120.59 2.04% Open 937.30 937.30 932.80 927.00
FTSE100 7,159.01 119.2 1.69% Close 933.90  933.90 930.00 924.70
Shanghai 322806  -53.68 -1.64% Change Lot _Lit "1.10 "1.20
Hang Seng 20297.72  -453.49 2.19% Basis -7.00 -7.00 -10.90 -16.20
ASIA Nikkei 26,788.47  145.08 0.54% Maturity 74 16> 2% 37
S : TFEX
SET 1,533.37 -3.45 -0.22% ouree
' = a2 o ' o
370 2 e -0.18% a51yaAIN15TaERUIU SET (MUIE: AI1ULIN)

Source: Aspen
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’ - — 4,462.65 3282638 21,263.99  6,157.45

LONG 53,029 90,717 177,322 e 6,740.65  33,890.22  18,671.95 5,407.65

SHORT 51,814 118,705 150,549 ang  -2,278.00 -1,063.84  2,592.04 749.80

NET 1,215 -27,988 26,773 Source: SET
Source: TFEX
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| d(ua) | 208 | 2019 | 200 | 2021 |
P/E (wvin) 30.08 32.89 25.14 23.89
P/BV (win) 9.20 9.10 6.48 5.24
ROE (%) 34.96 26.53 28.45 21.71
ROA (%) 13.30 11.02 11.98 9.49
EPS (1) 1.75 2.00 2.46 2.33
BVPS (u1n) 5.32 7.01 9.11 11.20
Dividend Yield (%) 0.37 0.41 0.51 0.63
Source: SET
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‘ Most Active Single Stock Futures
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Most Active Single Stock Futures by Volume (15-July-22)
[ conact | savpuuaa | wrcuze | tmueuza | voavaa | wceuaa | comruaas | ez | swouza | vrsvzz | cumcoaz |

Open 11.76 3.09 4.72 845  54.26 26.55 144.00 0.98 1.13 5.43
High 11.88 3.10 4.72 845  54.59 28.35 144.00 0.9 1.14 5.49
Low 11.26 3.00 4.62 8.13  51.57 26.55 137.40 0.97 1.11 5.21
Close 11.59 3.08 4.65 838  53.40 28.22 139.45 0.9 1.13 5.48
Change  -0.27 -0.03 0.00 0,07 -1.34 1.23 -4.85 0.00 -0.01 0.08
%Change  -2.28 -0.96 0 -0.83  -2.45 4.56 -3.36 0 -0.88 1.48
Volume 565 474 259 243 240 237 227 226 204 202
o 29/09/2022

Source: Aspen
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Avg. Spread 60 day|Avg. Spread 30 day|Avg. Spread 15 day|Avg. Spread 7 day| Spread Basis
940.90 | 933.90 | 933.90 -1.24 -0.94 -0.31 0.00

Source: Aspen
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The apinions and information presented @ this repon are those of the YLG Bullion & Futurss Co, L1d, Opirkans |, sstimates 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 Sullion & Futwes Co Lid. its aftiliates 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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Inter Commodity Spread Trading Idea

Single Stock Futures

Kastcomoank PCL (KBANK) NCng

KBANK, BAY

-0
e e s
Source: Aspen
das1arun1en1513u (BANK) das1arun19n153u (BAY)
| d(wa) | 2018 | 2019 [ 2020 | 2021 QRN sina) | 2018 [ 2019 | 2020 | 2021 |
P/E (i) 11.92 9.78 10.70 8.12 P/E (win) 11.54 6.81 8.81 8.48
P/BV (wi) 1.19 0.90 0.66 0.72 P/BV (w) 1.19 0.84 0.81 0.84
ROE (%) 10.61 9.90 6.97 8.30 ROE (%) 10.61 12.76 8.25 11.17
ROA (%) 2.64 2.52 1.72 1.75 ROA (%) 2.98 3.32 2.24 2.51
EPS (un) 16.07 16.18 12.42 15.77 EPS (vn) 3.37 4.45 3.13 4.59
BVPS (1) 154.82 167.57 172.50 195.99 BVPS (11w) 32.19 35.68 38.67 42.21
Dividend Dividend
g 2.16 2.65 4.43 1.76
Yield (%) Yield (%) 2.22 2.83 2.72 0.99
Source: SET Source: SET
“NALNEN1TAINY

uuztillnanius Long KBANKU22 wag Short BAYU22 @4ag lUNgugnaunasd ninens, uuangina wasnuwazansnsng/ing visii KBANK fifluwnanan
Tang 1auRasuLe e 2818111919191 N1siansandudesaiely senadesnnadinfe3nissuianslusnedsmdad i uenssesin laasuiang ay

asuszann 22,000 &1uun Titl2022 warlutssdnassinamiinluszuusiie uazmalulag v Wisdnainiamulduds 12,700 Suuinaasasestlfing
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2. matlaanuelitiuginadcluganiviniuiads Long waz i Short
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