SUIAITNENT MY
FHEER 1T KASIKORNBANK

¥

KASIKORNTHAI

KBank Market Watch

12 January 2018

» flafudiuedaunaia: : dufiaaaarslsy
anadsuAuTuAaunintaIndug 1svilsy
94U 1A IUNTTUTEANYAITUTIAS
natvg sl duyraniaiuayunisan
AsWauAa1auTaunan1siiuuIndy uay
asdsenaduiinnanIsnanuanauy 15
aadIgodusaiiiae dssiduduinday
aaaTuNNNNaaEUHanaIdniF

ANFIUAANAAIU: © AUTAILIUADAAT
an¥s4 Usugodu 0.73% u1flail 91.85
EUR/USD wAndiu 0.09% gediudauiiteunn
dWawisuAuduanadug utlad 1.2032
Aduluginaadadiulvaiudoadiia
wiguduaaaals @iy USD/IPY  d5u
anavann 0.16% anflati 111.26

USD/THB i5uanadnagilsedusrgnlu
sau 3 1l anav 0.34% wnagil 32.01

o o a o X o o a
tladuiisasdaainiui: daadasidu
Wauwazaaadlfnuasdniisy s7ud9ns
feaanuaviu

Source: Reuters

Thai Stock Market

SET Index

Market Turnover (Bt mn)
Foreign Net Position (Bt mn)
Thai Bond Market

Total Return Index

Total Market Turnover (Bt mn)
TGB Yield Curve

11-Jan 1.09 1.16 132 142
Change (bps) -0.09 -0.11 0.05 -0.31
Overnight (%) 1.50 1.50
Repurchase Rates 1-day 7-day 14-day 1im
11-Jan 1.30 1.40 1.40 141
11-Jan 1.13933 1.11513 1.08005 1.33253
SWAP (THB/THB, Rates) lyr 2yr 3yr
12-Jan Bid/Ask 1.18/1.21 1.38/1.41 1.56/1.59
KBank counter rate Sight Bill Buying
(against THB) T/T

1,802.80
86,821.50
-1,142.73

11-Jan
277.05
1,153,416.61
3m 6m

1m 1yr

12-Jan
31.92
111.24
1.2051
0.2839
38.47

KBank Technical Analysis
USD/THB (Onshore)
USD/IIPY

EUR/USD

JPY/THB

EUR/THB

32.00
111.24
1.2031
0.2839

38.48

7.88
-2,861.93
3,216.58

Change

0.44

-66,522.04

2yr
1.42
-0.91

3yr
159
-0.47
BIBOR

US Market
Dow Jones
S&P 500
Dollar Index
US 10yr T-note (%)
US 2yr T-note (%)
NYMEX crude ($/b)
Syr Tyr
1.81 2.06
-1.50 -2.88
1w 1m

11-Jan
25,574.73
2,767.56
91.85
253
197
63.80
12yr
2.56
-2.60
3m

205.60
19.33
-0.52%
-1.8 bps
0.1 bps
0.23
18yr
2.85
-1.63
lyr

10yr
248

-2.23
2m

14yr
2.75

-2.19
6m

11-Jan 151222 1.52745 1.53950 1.57200 1.70169 1.96385
Spot Gold ($ /oz)

11-Jan
LIBOR
11-Jan
4yr
1.705/1.735
Selling
T/T

Support
31.80
110.80
1.2010
0.2840
38.20

1m
1.55945

Syr
1.83/1.86

Y%change
0.42
6m
1.88027
10yr
2.21/2.26

1322.34
3m
1.72019
7yr
2.02/2.07

Premium (1 month)

Resistance
32.10
111.70
1.2094
0.2900
38.80

Export/import
-3.6/0.7
0.53/9.39
0.03/6.07
0.7491/5.4442

Sideway
Sideway Up
Sideway
Sideway Down
Sideway

s sy counter rate 81&e ngauLainlail: www.kasikornbank.com/EN/RatesAndFees/ForeignExchange/Pages/ForeignExchange.aspx

Disclaimer: For private circulation only. The foregoing is for informational purposes only and not to be considered as an offer to buy or sell, or a solicitation of an offer to buy or sell any security. Although the information herein was obtained from sources we
believe to be reliable, we do not guarantee its accuracy nor do we assume responsibility for any error or mistake contained herein. Further information on the securities referred to herein may be obtained upon request.
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Eurozone industrial production
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Thai gove

rnment bond yields Thai government bond yields spreads
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US government bond yields 10-yr UST vs. S&P 500
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Morning Closing rates Daily Consensus forecast
Spot 11-Jan-18 10-Jan-18 % Change 1Q2018 20Q2018
USD/THB** 31.94 32.01

USD/JPY 111.24 111.26
EUR/USD 1.2055 1.2032
GBP/USD 1.3553 1.3539
USD/CNY 6.497 6.495
USD/ISGD 1.3284 1.3294
USD/IDR 13,349 13,363
USD/MYR 3.98 3.98
USD/PHP 50.27 50.32
USD/KRW 1,066 1,066
USD/TWD 29.57 29.60 ) |
25Us5 Hnas

AUD/USD 0.789 0.79 Tel: 02 470 3235
USD/CHF 0.98 0.98 Warunthorn.p@kasikornbank.com

JPY/THB 28.71 28.77
EUR/THB 38.50 38.51
GBP/THB 43.29 43.34
CNY/THB 4.92 4.93
Source:Bloomberg and KBank**
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Tuesday

Wednesday

3
CB18405B : 30,000
CB18705A : 30,000

Thursday

5
CB18123A : 20,000

Unit: million baht
Total

8
TB18207A : 12,500

9

CB18412B : 30,000
CB18712A : 30,000
CB18D06A : 60,000

10
LB22DA : 25,000
LB676A : 13,000

170,500

15
TB18214A: 10,000

16
CB18419B : 30,000
CB18719A: 30,000

17
LB366A : 13,000

18
BOT209A : 50,000

133,000

22
TB18221B : 10,000

23
CB18426B : 30,000
CB18726A : 30,000

24
LB26DA : 15,000

29
TB18228B : 10,000

30
CB18503B : 30,000
CB18802A : 30,000

70,000

Total 538,500
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