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KBank Counter rates:

KBank®

KBank SWAP Point Rates:

Sight Bill Buying Selling Premium/Discount (1M) as of 26-Nov-20
as of 27-Nov-20 Round 1 T T B
USD/THB 30.04 30.14 30.44 -09/45
EUR/THB 35.62 35.72 36.44 -5.42/17.06
GBP/THB 39.89 40.04 40.89 -8.5/22.16
JPYTHB 0.287 0.287 0.295 -3.6098 /16.0403

Market Summary:

US Markets 25-Nov-20  24-Nov-20 Change Money Markets
Dow Jones 29,872 30,046 -0.6% ¥ USD LIBOR 26-Nov-20 25-Nov-20
S&P 500 3,630 3,635.4 -02% W 1M 0.14675 0.14550
US Yield 2yr T-note (%) 0.16 0.16 Obps = 3M 0.22438 0.23300
US Yield 10yr T-note (%) 0.88 0.88 Obps = 6M 0.25500 0.26000
THBFIX (PM) 26-Nov-20 25-Nov-20
European Markets 26-Nov-20  25-Nov-20 Change M 0.44895 0.49654
Germany (DAX) 13,287 13,290 0% = 3M 0.35215 0.40328
France (CAC 40) 5,567 5,571.3 -01% ¥ 6M 0.36152 0.41046
UK (FTSE 100) 6,363 6,391 -04% ¥ THOR 26-Nov-20 25-Nov-20
GE Yield 2yr T-note (%) -0.76 -0.75 -1bps @ OINN 0.49361 0.48926
GE Yield 10yr T-note (%) -0.59 -0.57 2bps & 1M 0.49088 0.49115
3M 0.49171 0.49175
Thai Markets 26-Nov-20  25-Nov-20 Change 6M 0.49216 0.49217
SET 1,434 1,416 1.3% #r BIBOR 26-Nov-20 25-Nov-20
TGB Yield 2yr T-note (%) 0.55 0.55 Obps = 1M 0.55173 0.55176
TGB Yield 5yr T-note (%) 0.84 0.84 Obps = 3M 0.62502 0.62642
TGB Yield 10yr T-note (%) 141 141 Obps = 6M 0.73367 0.73373
Commodities 26-Nov-20 change
Foreign capital flows to 26-Nov-20 25-Nov-20  24-Nov-20 WTI Crude (USD/bbl) 457 1.78%
Thai Bonds (THB million) 613.2 -3613.5 -4108.8 Dubai Fateh (USD/bbl) 469 3.74% #n
Thai Stocks (THB million) -549.9 3744.7 393.5 Gold (USD/ounce) 1,808 0% =
Morning Closing rates Daily Consensus
FX Markets Spot 26-Nov-20 25-Nov-20 % Change End-2020
USD/THB** 30.28 30.278 30.345 -0.22% Tl 30.50
EUR/USD** 1.191 1.191 1.192 -0.03% th 1.19
USD/JPY** 104.13 104.26 104.46 -0.19% tTh 105.0
GBP/USD 1.335 1.336 1.338 -0.16% b 131
USD/CNY** 6.576 6.576 6.579 -0.05% tl 6.70
USD/SGD 1.339 1.339 1.340 -0.1% b 1.35
USD/IDR 14,100 14,100 14,144 -0.31% l 14,300
USD/MYR 4.069 4.068 4.087 -0.47% b 4.12
USD/PHP 48.13 48.10 48.13 -0.07% l 48.35
USD/KRW 1,105 1,104 1,109 -0.41% b 1,115
USD/NTD 28.50 28.66 28.66 -0.01% ks 28.60
AUD/USD 0.736 0.736 0.737 -0.04% tlh 0.72
USD/CHF 0.906 0.907 0.908 -0.14% Tl 0.91
JPY/THB 29.08 29.04 29.05 -0.03% th 29.05
EUR/THB 36.07 36.07 36.16 -0.25% tTh 36.30
GBP/THB 40.43 40.45 40.60 -0.38% th 39.96
CNY/THB 4.60 4.60 4.61 -0.17% tTh 4.55
Technical analysis MA 50D MA 100D MA 200D Support/Resistance
USD/THB 30.986 31.151 31.505 29.88/30.67
EUR/USD 1.1781 1.1768 1.1405 1.183/1.2
USDAPY 104.91 105.49 106.58 103.57 /104.69
GBP/USD 1.3043 1.3021 1.2729 1.321/1.35
USD/CNY 6.6959 6.8226 6.9397 6.52/6.63

***FOR MOST RECENT KBANK COUNTER RATE PLEASE FOLLOW THE LINKS: Foreign Exchange Rate & 1-Month Forward Rate
Source: Bloomberg and ** denotes KBank's projection
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Total 362,500

Unit: million baht
Wednesday Thursday Total

2 3 4 5 6
GGLB245A : 8,000 CB21204C : 40,000
GGLB28NA : 4,500 CB21506A: 20,000 112,500

CB21N04A : 40,000
9 10 1 12 13

CB21211B: 40,000 LB246A: 20,000

65,000

16 17 18 19 20

CB21218B: 40,000 LB256A: 25,000 BOT22NA: 20,000

CB21520A: 20,000 105,000
23 24 25 26 27

CB21225B: 40,000 BOT239A: 20,000 50

ESGLB35DA : 20,000 :
30
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Disclaimer

“This document is intended to provide material information relating to investment or
product in discussion and for reference during discussion, presentation or seminar only. It
does not represent or constitute an advice, offer, contract, recommendation or solicitation
and should not be relied on as such. In preparation of this document, KASIKORNBANK Public
Company Limited (“KBank”) has made several crucial assumptions and relied heavily on the
financial and other information made available from public sources, and thus KBank assumes
no responsibility and makes no representations with respect to accuracy and/or
completeness of the information described herein. Before making your own independent
decision to invest or enter into transaction, the recipient of the information (the "Recipient")
shall review information relating to service or products of KBank including economic and
market situation and other factors pertaining to the transaction as posted in KBank’s website
at URL http://www.kasikornbankgroup.com and in other websites including to review all
other information, documents prepared by other institutions and consult financial, legal or
tax advisors each time. The Recipient understands and acknowledges that the investment or
execution of the transaction is the transaction with low liquidity and that KBank shall assume
no liability for any loss or damage incurred by the Recipient arising out of such investment or
execution of the transaction. Each Recipient including its employee or officer who receives
this document or a copy of the document represents and agrees not to reproduce, distribute
or provide it in whole or in part to any other person and agrees to keep confidential all
information contained therein.

KBank Foreign Exchange Disclosure can be found at
https://www.kasikornbank.com/th/business/derivative-
investments/Documents/KASIKORNBANK-Foreign-Exchange-Disclosure.pdf

In the case of derivative products, where the Recipient provides incomplete or inaccurate
information to KBank, KBank may not be capable of delivering information relating to
investment or derivative products appropriate to the genuine need of the Recipient. The
Recipient also acknowledges and understands that the information so provided by KBank
does not represent the expected yield or consideration to be received by the Recipient
arising out of the execution of the transaction. Further the Recipient should be aware that
the transaction can be highly risky as the markets are unpredictable and there may be
inadequate regulations and safeguards available to the Recipient.

The Recipient acknowledges that there may be conflict of interest under the KBank’s
services, whether directly or indirectly and should further consider the character, risk and
investment return of each KBank’s product by reading details from relevant documents
provided by KBank.

KBank reserves the rights to amend either in whole or in part of information so provided
herein at any time as it deems fit and the Recipient acknowledges and agrees with such
amendment. Where there is any inquiry, the Recipient may seek further information from
KBank or in case of making complaint, the Recipient can contact KBank at (662) 888-8822.”
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