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US Market
Dow Jones
S&P 500
Dollar Index
US 10 yr T-note (%)

262.32 -0.06 US 2yr T-note (%)

1,046697.11 -150364.18 NYMEX crude ($/b)

6m 1yr 2yr 3yr Syr

16-Jan 1.44 146 1.49 1.52 1.68 1.83 217 249

Change (bps) -023 008 0.01 0.06 0.21 007 257 1.74

Interbank Rates 17-Jan 16-Jan BIBOR 1w 2m

Overnight (%) 150 150 16-Jan 151792 153342  1.55057
Spot Gold ($ /oz)
16-Jan 150 150 150 150

THBAX (pm) 1m 3m 6m 1yr LIBOR 1m 3m 6m
16-Jan 1.19697 1.35933 1.54459 1.83310 16-Jan  0.76778 1.02372 1.33294
17-Jan Bid/Ask 155/158 16717 1.83/1.86  2.005/2.035 2.175/2.205 2.405/2.455 2595/2.645
KBank Counter Rates Buying Selling Premium (satangs/mth)

(against THB) Sight Bill T Export/im port

usD 35.18 3558 0.20/6.80

EUR 37.09 37.95 1.01/10.63

GBP 42.08 43.15 1.53/8.40

JPY 0.31 03147 1.75/7.01

KBank Technical Analysis 17-Jan Resistance Strategy

USD/THB (Onshore) 35.41 3555 Sel USD nearresistanc e
USDIPY 114.08 11450 Sel USD nearresistanc e
EURUSD 1.0607 1.0640 Sel EURnearresistance
EUR/THB 37.56 37.53 37.34 37.78 Neutral

JPYTHB 0.3104 0.3068 0.3081 0.3126 Neutral

& 15 counter rate aan n'ajmwuﬁ'lﬂﬁ: www.kasikornbank.com/EN/RatesAndFees/ForeignExchange/Pages/ForeignExchange.aspx

16-Jan
1,5671.80
46 459.72
-940.37

16-Jan

Thai Market

SET Index

Market Tumover (Bt mn)

Foreign Net Position (Bt mn)

Thai Bond Market

Total Retum Index

Total Market Turnover (Bt mn)

TGB Yield Curve im 3m

Change
-3.44
-3,303.18
34.93

Change

-527
420
0.00
1.90
1.20

-064

18yr
3.26
0.27
1yr
1.98572
change
5.54

Jan 13 19,885.73

227464

101.18

2.38

1.19

52.37
12yr
297
1.16
6m

1.58698 1.71716

16-Jan

1202.8

14yr
312
0.01

Tyr 10yr
271

0.25

35.28
3717
4222
0.3068
16-Jan
3543
114.18
1.0600

Trend
Sideway
Sideway
Sideway
Sideway
Sideway

Support
35.30
113.80
1.0570

Disclaimer: For private circulation only. The foregoing is for informational purposes only and not o 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. Furtherinformation on the securities referred to herein may be obtained upon request.
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IMF (Jan) economic forecast Astedaulvinuaveaianddo:
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Thai government bond yield movement Change in Thai government bond yield
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EUR/USD

28-Oct

17-Nov
USDIJPY

uuTiuntstazna: aannaaulinglAaniviunisunavainiaavsuia Donald Trump szsrunsudau
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USD/THB disulasunaiil 1 7 36.00 wuaz Uaneilil 36.50
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a2l THB NEER (Nominal Effective Exchange rate) Index
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KBank THB NEER base = Jan 1995, left B Llakestdata point left ———BOT THB NEER, base = 2012, right
Note: As of January 6", 2017
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Morning Closing rates Daily Consensus forecast
Spot 16-Jan-17 13-Jan-17 % Change 1Q2017 4Q2017

USD/THB** 35.42 35.43 35.43 -0.01 36.00 36.50
USD/IJPY 113.92 114.20 114.50 -0.26 115.00 115.75
EUR/USD 1.0614 1.0602 1.0644 -0.39 1.0400 1.0500
GBP/USD 1.2053 1.2049 1.2178 -1.06 1.2100 1.2500
USD/CNY 6.898 6.894 6.894 0.00 7.000 7.150
USD/SGD 1.4282 1.4304 1.4276 0.20 1.4600 1.4800
USD/IDR 13,335 13,345 13,325 0.15 13,650 13,842
USD/MYR 4.47 4.47 4.46 0.12 4.50 4.55
USD/PHP 49.97 50.03 49.79 0.47 50.10 50.50
USD/KRW 1,184 1,185 1,175 0.87 1,200 1,220
USD/TWD 31.68 31.67 31.57 0.32 32.50 33.10
AUD/USD 0.748 0.748 0.750 -0.33 0.73 0.72
USD/CHF 1.01 1.01 1.01 0.36 1.04 1.03 uniasIn;
JPY/THB 31.09 31.02 30.95 0.25 31.30 31.53 131 wWavds
EUR/THB 37.50 37.56 37.71 -0.40 37.44 38.33 ;:';egf);;‘)@i;‘;zmm ok com
GBP/THB 42.69 42.69 43.15 -1.07 4356 4563

deyuA Ao
CNY/THB 5.13 5.14 5.14 -0.01 5.14 5.10 Tel: 02 470 3235

Source:Bloomberg and KBank** anchali.s@kasikornbank.com

2901 GUARUNS
Tel: 02 470 1031
vorada.t@kasikornbank.com
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