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nsiaaauluuas SET50 Index Futures

us Nasdaq 11,360.05  -92.37 -0.81%
High 945.00 944.50 940.20 934.00
S&P 500 3,830.85 -32.31 -0.84%
DAY 12.959.81 9509 0.74% Low 937.20 937.20 933.40 928.00
EUR CAC40 6,091.91 55.91 0.93% Open 938.50 939.70 934.20 929.00
FTSE100 7,223.24 64.23 0.90% Close 940.90 940.60 936.40 930.80
Shanghai 3,278.10 50.04 1.55% Change 7.00 6.70 6.40 6.10
Hang Seng 20,846.18  548.46 2.70% Basis 7L e — L0l
ASIA Nikkei 26,788.47 - - Maturity 73 164 255 346
S : TFEX
SET 1,544.81 11.44 0.75% ouree
370 TS 7405 7 ag1lyaA1n1sTinaneduiu SET (uae: &ruinmn)
Holiday: Nikkei Source: Aspen

ﬂ?uﬁm%mﬂmunquunmnu SET50 Index Futures (flgyey) -

= = 3 = 3,429.79  26,345.57  14,414.22  4,903.47

LONG 45,330 84,767 97,138 ae 421072 2513078  15259.96 4,491.60
SHORT 46,342 67,756 113,137 aud  -780.93 121480  -845.74  411.87
NET 1,012 17,011 -15,999 Source: SET

Source: TFEX

The cpinions and information presanted @ this repon are those of the YLG Bullion & Fulurss Co, L1d, Opirkans , sstimates and projections harein are subject 1o changs withaul notics ., The information and
opinkaNs contained herein have compiled or arrived &t Irom source balisved reliable bul no repraseMation or warranty in any form regarding (he accuracy . completensss . cormectness or faamess of opinions
and infarmationat this offered by YLG Sulllon & 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

(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. | 0-2687-5989.
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et ednanIsnAulan visll IRPC Auieriy 13 uwnendusawisaaufia ain (T1ed) lunswdafinglulnsauuareandiau feulsenau ineatiuayu
Tasennananiniuddazlinengls 5 Aniumn uazanfinaEaunszan sanygardnyoiey 2 Wuduum Aaneasng uiaaia 6.a. 2023 wanani IRPC
il msnsaziindndaunisaaldananafngianA (Specialty) a1n 24% 11l 2022 i 52% 1wl 2025 uazetfluszndnanisidauasimudaniily
dudoudsznavresuunmassoaus EV IAsannuiuuism wudy ndtwsnauaedilaisd a1dn (JPP) 2nieh IRPC iiuntiduinaaulnsanistiuilgs
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% o

nagns {aan1ue Long IRPCU22 iNeadvuszaydu nnsaitiu IRPC ansnsniadenlamiliauuafutbinm 3.06 1w Aaqasaiauwinngauwuaiulau
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3.06 U InemeesTagniuzgaieniinilmingaiiiu IRPC UiusnaulaiiiutEnmuuaiinuuenlou 3.30 v wivansatdumilelauuwadinuwsnlsse fu

ANAeslFdNsnTraen1stagnnueda TR lruwunfinudaly 3.42 1

| d(ua) | 208 | 2019 | 200 | 2021 |

P/E (win) 8.47 - = 5.64

P/BV (1) 1.32 0.89 1.03 0.92

ROE (%) 8.85 -1.38 -7.75 17.79

ROA (%) 5.93 0.00 -3.29 10.23

EPS (1) 0.38 -0.06 -0.30 0.71

BVPS (1) 4.36 4.15 3.63 4.16
Dividend Yield (%) 5.04 5.16 2.69 1.56

Source: SET

The cpinions and information presanted i this reporn are those of the YLG Bullion & Futurss Co, L1d, Opirkans , sslimates and projections hareln are subject 1o changs withaul netics , The information and
opinkaNs contained herein have compiled or arived at from source belisved reliable bul no reprasenation or warranty in any form regarding 1he accuracy . completensss . correctness or fadmess of opinions
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Most Active Single Stock Futures by Volume (18-July-22)
[ conat | onsuza | suawou | cacuaa | ampcuza | trousa | wmuze | vexvza | savewzz | cumsuruze | essouz |

Open 2.69 099 11470  3.12 2.04 2.96 24.90 11.69 5.40 10.45
High 2.75 099 11470  3.17 2.05 3.01 24.90 11.83 5.47 10.50
Low 2.50 098  109.80  3.09 1.99 2.95 23.00 11.62 5.40 10.10
Close 2.70 099  110.02  3.15 2.03 2.9 23.09 11.80 5.45 10.30

Change -0.03 0.00 -3.98 0.07 0.00 0.03 -2.19 0.21 -0.03 0.18

%Change  -1.1 0 -3.49 2.27 0 1.01 -8.66 1.81 -0.55 1.78
Volume 723 518 190 188 150 139 127 125 122 102
o 29/09/2022

Source: Aspen

The apinions and information presented @ this repon are thoss of the YLG Bullion & Futurss Co, L1d, Opirkans , sslimates and projections harein are subject 1o changs withaut netics , The information and
opinkanNs contained herein have compiled or arrived &l Irom source balisved reliable bul no repraseMation or warranty in any form regarding (he accuracy . completensss . cormectness or faamess of opinions
and infarmationat this offered by YLG Sullion & Futwes Co, Ltd. its aftiliates smployess or apents 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 permissian of YLG Bullion & Futwes Co. Lta. Cantact the Research Department of YLG Bullion & Futuras Co. Ata. | 0-2687-5969.



SET50 Index Futures
Single Stock Futures

YLG

FUTURES CO.LTD, &

Calendar Spread Trading

SET50 Index Futures

$50722-850U22

150

100

Jos0

1100
110
200

250

E:r‘ Ive hng BT B bn b7 bz o B lag Bst Bkor R b st ks k3 Ex T [573 1 b3 kx b7r bn st
= T = ¥

Feo Ve h:.v 3 fun
SETS50 Avq. Spread 60 day|Avg. Spread 30 day|Avqg. Spread 15 day|Avg. Spread 7 day| Spread Basis

947.96 | 940.90 | 940.70 -1.22 -0.87 -0.55 -0.27

&

Source: Aspen

*NAINANITRINY m@mmmﬁﬂaﬂmﬁf Long Calendar Spread Ineitlaaniuy Short S50U221a% Long S50222

*NNTELUB)
- 9
Spread Trading Idea t{uNeeUHI AR UL ULLIN TN uAAN HINALNE 1198991 F83771R, ALY, naRoLuLLeINagnERLHA

neaun19FnanlaaIuNALY

The apinions and information presented @ this repon are those of the YLG Bullion & Fulurss Co, L1d, Opirkons |, sstimates and projections hareln are subject 1o changs withaul notics , The information and
opiNkaNg contained herein have compiled or arrived at 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 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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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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NaRALLNUAINTIANTLEauUAT 11 KBANK Hinanauunuyssunnl +21% 1auei BAY Minanavunutiounds 11 dseanns +1%
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1. Spread Trading Idea WluiiieauuAanisamugluuumniladeiaamuaisdnsnagminisasu dadnin, Anudes, naneuunuaesnagnsilifneunisindula
ANUNNATY

2. matlaanuelitiuginadcluganiviniuiads Long waz i Short
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