mxﬂw’fmﬁuu_‘fh “ ﬂmm'a'ln
+
naanma%‘maqlﬁmﬁaagﬂ
+ m‘i’uﬁumnmmvwnwﬁa
uaaal\uamdmﬂmé’a

tianaelafinnszofingwiifuad
+

-

_+ i’wmhhummdau voIRYE Tz

1 9. nmm‘mi'lmu =

t“‘!




SUIAITNENT MY m

FME® {7 KASIKORNBANK

KBank Market Watch 19 June 2017

» idaduduiefausaia CRISY L RREAl Thai Stock Market Change US Market
analidsunaemdunnntintiiaea1nid  SET Index 1,576.58 3.05 Dow Jones  Jun 16 21,384.28 24.38
WiasudnsdianiAsgAaanss aanyn  Market Turnover (Btmn) 46,459.72 -3,303.18 S&P 500 2,433.15 0.69
Gi’lﬂ’j’liﬂ’m 1anila iTﬂué”nﬁmmmaz Forlgn Net Position (Bt mn) 1,002.36 1,198.66 Dollar Index 97.16 -0.0028
- X N Ml Thai Bond Market 16-Jun Change US 10 yr T-note (%) 2.16 -0.50
mmu‘tué’ﬂmuuﬂammﬂ@mumn@ Total Return Index 268.24 0.08 US 2yr T-note (%) 1.32 -3.60
Auaulauan1sduuad NZEE] Total Market Turnover (Bt mn) 1,063,704.42 55,756.02 NYMEX crude ($/b) 44.74 0.28
P TGB Yield Curve Im 3m 6m 1yr 2yr 3yr Syr 7yr 10yr 12yr 14yr 18yr

AMnsuaaaaiu: - EUR/USD Syg g, 135 141 147 149 151 162 195 2.28 252 273 283 308
vANTY 0.48% w1 1.1198 Wua1su3yu  change (bps) 052 -0.36 -021  0.04 015 -008 0.5 -0.80 082 -1.88 -1.63 -0.25
uwdvaArdunfiatiauduaaaais 1aa BIBOR 1w 1m 2m 3m 6m 1yr
nanalslasuusonaduarnditay Ovemight (%) 1.50 1.50 16-Jun 151580 153091 154612 158712 1.71674 1.98462
LASHSAA ﬁ aanuldaanii ﬁ A6 Repurchase Rates 1-day 7-day 14-day im Spot Gold ($ /oz) 16-Jun change

= 2 .« 16-Jun 1.50 1.50 1.50 1.50 1253.13 -0.37
uannnil ndnaEiudneauava LIBOR 1m 3m 6m
sadasduianueaandnadanisl 16 un 1.26490 1.36154 1.49692 1.74141 16-Jun 121222  1.27356  1.43267
Gﬁuq'isﬂLaaﬁul,%umswsmﬁamnao SWAP(THB/THB, onshore) lyr 2yr 3yr Ayr 5yr Tyr 10yr
1329 Brexit atrotfuniynisginiunig 19-Jun Bid/Ask 1.51/1.54 1595/1.625  1.71/1.74  1.83/1.86 1.955/1.985 2.13/2.18  2.34/2.39
aunnnaisduazansigaaning SWAP(THB/THB, onshore) Selling Premium (satangs/mth)

’ . (against THB) Sight Bill T/T Export/Import

USD/THB amav 0.08% w1 33.93 0.00/2.55
Aduundsuudeardunnidaniaaiiia 1.13/10.46
Winudunaaarsauadusnatacde 1.91/8.45

mumnviaaa'mmmLamﬂswgnaamgﬂ KBank Technical Analysis 16-Jun Support Resistance Strategy

219NV UTINNLALAUTAITN  ySD/THB (Onshore) 33.93 33.95 33.80 34.00 Sideway Down SellUSD near resistance
tdatuuiiamaanuidaunitNaaia  USD/IPY 111.01 110.84 110.80 111.40 Sideway Down SellUSD nearresistance
ﬂj@njsdnmﬁuﬂaaaj{@iatﬁaq EUR/USD 1.1194 1.1197 1.1170 1.1225 Sideway Up Buy EUR near support
o de - r . EUR/THB 37.98 37.98 37.80 38.23 Sideway Neutral
ilauneavfnainiuil: fdirudvaan JPY/THB 0.3056 0.3026 0.3040 0.3080 Sideway Neutral

ety

Source: Reuters s msu counter rate anaa aganLainlal: 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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US housing starts
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AILAULATHFAAAUTT! aanmmn‘nmsmmmsmmaemmm Taalulfiaunquaiauns
nagvastnunanisy dsuag 5.5%MoM Luamuunumsmmmimﬂaammmmsumu +4.1%YoY
imumsnaaswwaamumanﬂﬂmmﬂinao 3.9%MoM luaagiinisAassvaatinudug dsuas
9.7%YoY uananilluraayganadsioinudiuag 4.9%MoM Tuidaunaeniau TaasIuua?
mLawuamau‘mmmmmﬂmuamgﬂ fivanivazaaaslubaunaeaIn uana‘mumﬁumm
Lﬁauuwns‘iﬂﬂamgﬂ ﬂsuaomanms“mu 94.5 fainudunisaianisaizasnaiafisedu 97.1
imnmwmﬁauuwns‘iﬂﬂamgﬂ ﬂsnaoamoﬁmauuaaa‘m AaL James Comey TaudAatiunag
LNAARNIAAILATH muu‘imﬂswummmLﬁauuwus‘iﬂﬂ"l,muusoﬂmmummsaon'\smaasmsgﬂ

WAUUAUTLUNENITIUADIAUSFH uammmsvumwmwaomsﬂsumuam—mamuum
Auss1 1ag Aol Kaplan ”LmnmnwW\Immsmsyumua\nsaqmsﬂsnmuamsmanmn‘tuﬂmuaomn
mwul,w;mamsﬂ fiAN19ULaaAY mouummvaunauunmsaamsﬂsnmuam‘manLnﬂmnwumla
ummmaﬂsnmuamwmmu uanmnu Aa Kashakri "l,mnmn‘nLm"l,u"l,mauuauunnmsﬂsuﬂu
a‘msmanLnﬂ‘tuﬂsmummummaamnmmmunwutﬁamanmumnm AuaiindmnsnisIngenu
Nanssy diuas Teanuanudaiumariasviaulvitiuingivuaulaunansidunasanizs ala
fodvrazaviutilaat

&
Rl kel kYT

wamammuwusumssﬁu1a"lmuammmnuamuﬁns Teafls 10Tanasunii 2.52% wmym 21l
M‘SGG\'JEEI‘VI 1.50% "Lnaammanmnuiﬂmﬂ ‘vmu ‘tmuﬁnsunaomumammﬂuwmnawﬁm 957
A1ULIN Ltmiuwuﬁumsmumﬂuaﬂnn 11 ?.lzummmm*ﬁawuﬁnmmﬂmnmw 1 ﬂmaLuao

wamammuwusumsssmaanssﬂ anaviufAns udvaNAayaAsHINAAUTF1 aanuiay
m‘mmmmmm Taafe 21 anav 3bps :.m/l 1.32% uway 101 aaav 2bps W1 2.15% viedl
mmmwummnommam's?jvaamﬂaommsnaamﬁﬂ ndvannidiaunisasttuluiaanin
Haanifieaiania an'mmmLifauuwuﬂﬂﬂmammLuaoa“ml,su"l,uuu"tmmsuﬂa gunsalad
ulaunanseauLAsH g 16339
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Thai government bond yields Foreign net buy/sell in Thai markets

-59.1
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policy rate % 5y 10y = Net buy bond = Net buy equity

US treasury yields

4.20 bps US treasury yields spreads
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EURIUSD winhiunsdfauna: maaqunnmﬁ’uﬁgn%@m‘i’oﬁauam'sugﬁamamn%gﬂ Tuiudnsaanuiiaa
113 AIaarnnIanisal Susuddaiiil mmmmﬁ’um‘maemnuﬁmLﬁuwaeau'n?mwmﬁﬁ'\m
111 aanuadvianianisdunanidadaluild udalantanisaadunsnedlanialuilid deanau
quuuumaams"’lmamﬁnuaﬂ amo"lsﬁmu‘tuaﬂmuu "luun'\sfs'\uo'\umtama'\ﬁmmw

109 wsgAaaanuvinlvtsnanainadu USD/THB Urazedaulinlunsauiiuay

o - EUR/USD wiudu 0.48% mﬁ 1.1198 Lﬁuﬂiiﬂ‘s“uummﬁumtﬁaLﬁﬂuﬁnmaams‘ Tatnaaaslasy

LLsanmmu:nnmLamﬁmgnamaaﬂmuar;lm'mmm Taalududns nanig e IUdILRUNITRY

1.03 — — — — mu‘luumnanummm 5.5%MoM wmnummmmsmnmmmu 3.5%MoM uananndl auuiuag

000t 24Nov 19:0ec 13dan T-Feb 4Nar 29N 23Apr 18Ny 12un amﬁmemLsml,ammmmaamaasmLauLWammaaaomaoausgﬂ fonasunaaasala suglsliag

USDIJPY Ty Jufiagisunisiasanannadtaag Brexit  atrviilunivarsdrnsunivavaiwglsduasansu
AN

1.05

124

120 Cy
GBP/USD #udu 0.23% U111 1.2786 wuﬂaumﬂsuu,mmmummammunumaams Y OERTIY

AILRULATHFAAUDIINTT amqmsaswmu‘tmu,avcanmﬁauuwnsiﬂmaanmuaﬂnammmm
12 AANTaL mumoammmmmnsummowmwuisﬂaywumsmsamamnaol,sao Brexit atn9iilu
108 nansluduid

104

116

USD/JPY anavy 0.05% 11 110.88 wumuﬂsmmamwumLanuamuamaunumaams naIANT
maamsaaumaomamunnuumnana‘t,muﬂns Taaanudaiugusiamaanuiasninieaiaaia
viaamnmm.ls‘T,ﬂﬂammwmifauutsaomsmLuuuiumﬂmmaotﬁosnﬂa\'msuﬂ Taaluiuans v
LeRE ﬁmmsnmamﬂmaq"l,mumsﬂsuﬂuyiﬂmﬂm‘swul Taaflunisannasnisiauaaie livissduLAuuay
35.90 TagsunasegAadudehinsaunaslduiamandedinmzsdudladelisusanduinihvunale

-Oct 24-Nov 19-Dec 13-Jan 7-Feb 4-Mar 29-Mar 23-Apr 18-May 12-Jun

35,50 Anatdutaide mumnummmummamennmaams‘lmuﬂns NAIANNUAYRUVAINIIRANRITFY
35.10 aanmuaﬂmmmmmmmuavmwanmmumaamsanma Tmﬂ‘luauﬁnsnmLammsaswmu‘tvmua”
34.70 mﬁummmauuwusinﬂmaanmuanm‘mmmm #1u USD/CNY aaayd 0.05% 17 6.798 L3uneIu
34.30 wivArduflaisudunaaas mumsmaau"l,mwaamwuanaLam.mmumn

33.90
1350 USD/THB anay 0.08% 117 33.93 mmummﬂsmmommummnuaumamzmnnmaamsmu

30-0ct 24Nov 19-Dec 13.Jan 7-Feb 4-Mar 29-Mar 23 Apr 18-May 12-Jun Aduanalaifasimnnudsannidiauidsegiaaniss adenisasoiuinivasduiianudasiv
{usTlnmaanuntasninvinainaianisalnadunaaaissaiiias
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Morning Closing rates Daily  Consensus forecast

Spot 16-Jun-17 15-Jun-17 %Change 2Q2017 4Q2017
USD/THB** 33.95 33.93 33.96

USD/JPY 111.12 110.88 110.94
EUR/USD 1.1193 1.1198 1.1145
GBP/USD 1.2775 1.2786 1.2757
USD/CNY 6.812 6.798 6.802
USD/SGD 1.3837 1.3824 1.3837
USD/IDR 13,283 13,298 13,308
USD/MYR 4.27 4.28 4.27
USD/PHP 49.80 49.86 49.51
USD/KRW 1,132 1,133 1,131
USD/TWD 30.29 30.36 30.27
AUD/USD 0.762 0.762 0.758
USD/CHF 0.97 0.97 0.98
JPY/THB 30.55 30.60 30.61 unaas1;
EUR/THB 38.00 38.00 37.85
GBP/THB 43.37 43.39 43.32
CNY/THB 4.98 4.99 4.99
Source:Bloomberg and KBank**

S dov
Tel: 02 470 3235
anchali.s@kasikornbank.com

2501 AUARUNS
Tel: 02 470 1031
vorada.t@kasikornbank.com
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KBank THB NEER index
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—— KBank NEER,base = Jan 1995, left = Latestdata point, left —— BOT NEER, base = 2012, right

As of 14t June, 2017
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