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& s counter rate aVga njmmiﬁ"l,ﬂﬁ : 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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Thai consumer confidence
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Morning Closing rates Daily Consensus forecast
Spot 5-Jun-18 4-Jun-18 %Change 20Q2018 30Q2018
USD/THB** 31.95 31.95 31.50 31.80

USD/JPY 109.90 109.79 109.00 109.00

EUR/USD 1.1726 1.1718 1.20 1.20

GBP/USD 1.3408 1.3393 1.36 1.36

USD/CNY 6.406 6.406 6.350 6.400

USD/SGD 1.3341 1.3347 1.3300 1.3200

USD/IDR 13,879 13,879 13,900 13,900

USD/MYR 3.97 3.97 3.96 3.95

USD/PHP 52.40 52.40 52.30 52.50 wnTasrut
USD/KRW 1,071 1,071 1,075 1,070 Aswssen grssendoni
USD/NTD 29.81 29.81 29.80 29.70 Tel: 02 470 1031
AUD/USD 0.763 0.76 0.76 0.77 Peerapan.s@kasikornbank.com

USD/CHF 0.98 0.98 0.98 0.99 2¥uss fnav
Tel: 02 470 3235
JPY/THB 29.07 29.10 29.17 29.17 Warunthorn.p@kasikornbank.com

EUR/THB 37.46 37.43 38.16 38.16 3 )
d99A a39059d95A

GBP/THB 42.83 42.78 43.25 43.25 Tel: 02 470 1583

CNY/THB 4.99 4.99 4.97 4.97 San.a@kasikornbank.com

Source:Bloomberg and KBank**
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KBank THB NEER index
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FOREIGN ACTIVITY IN THAI FIXED INCOME MARKETS

Unit THB mn 30/05/2018 31/05/2018 01/06/2018 04/06/2018 05/06/2018 change D/D change W/W
Trading Transacton: Evening (T-1): Buy (Thailand) 1,263.9 969.3 9,522.8 3,831.8 2,726.2
Trading Transacton: Evening (T-1): Sell (Thailand) 7509 9478 5,002.9 40311 9923
Trading Transacton: Evening (T-1): Net(Thailand) 913.0 21.4 519.9 -199.3 21339
Trading Transacton: Morning (T): Buy (Thailand) 1,428.7 2,230.3 3,687.9 9,7120.6 34209
Trading Transaction: Morning (T): Sell (Thailand) 5204 1,191.0 2,272.0 11477 982.5
Trading Transacton: Morning (T): Net(Thailand) 908.3 1,039.3 1,415.9 45729 24384
Trading Transacton: Afiernoon (T): Buy (Thailand) 2,227.6 3,651.4 3,752.6 49604 43239
Trading Transacton: Afiernoon (T): Sell (Thailand) 1,857.5 2,045.6 2,037.4 1,195.9 2954
Trading Transacton: Afiernoon (T): Net (Thailand) 370.0 1,605.9 1,715.2 3,764.5 40285
Total Net Trade: Short-Term (TTM <= 1Y) (Thailand) -779.2 -670.0 4,683.9 53354 55542
Total Net Trade: Long-Term (TTM > 1Y) (Thailand) 2,570.5 3,336.6 -1,033.0 28028 3,046.7
Total Net Trade: Tofal (Thailand) 1,791.3 2,666.6 3,651.0 8,138.1 8,600.9
Expired Bond (T) (Thailand) 0.0 140.0 0.0 0.0 0.0
Net Flow (Thailand) 1,791.3 2,526.6 3,651.0 8,138.1 8,6009

Short-Term Holding (T) (Thailand) 105,599.3 104,801.5 109,484.8 114,831.8 1203968 59,9650 14,797.5
Long-Term Holding (T) (Thailand) 741,405.8 7446731 7433831 7459833 7488417 2,8584 74359

Total Holding (Thailand) 847,005.2 8494747 852,867.9 8608151 8692385 84234 222333
Expired Bond on NextDay (T+1) (Thailand) 140.0 0.0 0.0 0.0 0.0

Source: CEIC and KBank
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Unit: million baht
Tuesday Wednesday Thursday Total

1
BOT202A : 15,000
CB18619A : 25,000

5 6

CB18906C : 35,000 LB366A : 13,000
CB18D06B : 35,000 128,000
CB19606A : 45,000

12 14

CB18913B : 35,000 BOT205A : 30,000
CB18D13A : 35,000 100,000

19 20
CB18920B : 35,000 LB466A : 13,000
CB18D20A : 35,000

26
CB18927B : 35,000
CB18D27A : 35,000 70,000

Total 421,000

Source: PDMO and BOT; Note: may be subject to changes.
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TFRS 9 to become effective on 1 January 2019

Financial Instruments Accounting TFRS 9 in 2019
Roadmap in Thailand

Thailand Federations of Accounting Professions plans to implement Thai
Financial Reporting Standard 9: Financial Instruments ("“TFRS 9”)on 1
January 2019 which will impact Public Accountable Entities (e.g. listed
company, Bond issuers, insurance companies, cooperative, etc.)

Among other requirements, TFRS 9 requires derivatives to be marked to

market with changes in fair value recognized in profit and loss. This will
- result in volatilities in profit and loss and financial ratios of the Company.
TERS 9

Hedge accounting can be adopted to minimize profit and loss volatilities.
However, the process can be complicated and not all derivatives, such as
short option, would qualify for hedge accounting under TFRS 9.
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1nseeiion19IMsiduy 19 5.9. A. sofulszmaly

2559 In addition, TFRS 16 (leases) will be effective in 2020, which requires

msilamedoyadmumteaiio 20 5.9, . sofutlsznls operating leases to be recorded on balance as liabilities.

NNMIRU 2559
. o i - - ; Companies should consult their external auditors on TFRS 9 and

MIUTAITYNMTTINITUIATOIND 9 .M.2559 . iﬂluﬂi:mﬂi% -

ey TFRS 16 impacts.

msflosiunmmissoaiy : A sofalszmaly For further information, refer to www.fap.or.th
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