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ATNIINAANAATLIU: GBP/USD
VAT 0.33% w1 1.2671 WSuilaud
:!'s”ml,ﬁomﬁyml,ﬁatﬁunﬁmaamfﬂu
1 NAVNNNHANRUAUTE LI BUDINY
FUNANTARVEING HaIdang uanduﬁu
sradunsdiudasinantiaulaunan
avngrdiuluadvniavuavilil

USD/THB aaav 0.05% Yy 34.00
Wuvindfuudedrduniidndaaiiia
Wisudunaaaisuil V‘imm@ﬁau"l,m
auAdulugdnia il nuil Tnasnu
grerfidoastiugdagnilunaia
Wusiiaslnal1ii 5357.9 auun i
Wudanuanyuliuindeasudean
Tduanlecatilag
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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 1m
21-Jun 1.34 1.40 1.47 1.48
Change (bps) -0.20 -0.18  -0.27 -0.17

Overnight (%) 1.50 1.50

1,577.01
46,459.72
-599.44
21-Jun
268.32
1,115,435.73

3m 6m 1yr

21-Jun
THBHX (pm) im
21-Jun 1.26015

1.50 1.50

3m 6m

1.34169 1.49295

Change
-1.61
-3,303.18
-102.51
Change
0.32
94,607.21
2yr
1.53
-0.32

BIBOR
21-Jun

1.50

1w im 2m 3m 6m
1.51564

Repurchase Rates 1-day 7-day 14-day 1m

lyr
1.74076

US Market
Dow Jones
S&P 500
Dollar Index
US 10 yr T-note (%)
US 2yr T-note (%)
NYMEX crude ($/b)

3yr S5yr
1.63 1.93
-0.87 -5.16

21,410.03

2,43561

97.56

2.16

1.35

42.53
12yr
271
-2.67

-57.11
-1.42
-0.0021
0.20
0.40
-0.70
18yr
3.09
-2.57
lyr
1.98468
change
3.24
6m
1.44500

7yr
2.26
-4.74

10yr
2.52
-3.74

14yr
2.92
-3.35

1.53091 154687 1.58610 1.71676
Spot Gold ($ /oz) 21-Jun
1246.05
3m
1.28944

1.50
LIBOR Im
21-Jun 1.21556

SWAP(THB/THB, onshore)
22-Jun Bid/Ask
SWAP(THB/THB, onshore)
(against THB)

lyr AYS

Sight Bill

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

EUR/USD

EUR/THB

JPY/THB

Source: Reuters

21-Jun
33.98
111.37
1.1166
37.87
0.3020

33.97
11111
1.1163
37.91
0.3057

1.505/1.535 1.575/1.605

3yr

Support
33.90
110.85
1.1140
37.68
0.3033

1.69/1.72

4yr
1.815/1.845
Selling
T/T

Syr 7yr
1.94/1.97 2.11/2.16
Premium (satangs/mth)

Export/Import

-0.90/1.70

1.16/10.95

1.77/8.52

1.69/6.96

10yr
2.305/2.355

Resistance
34.10
111.45
1.1190
38.15
0.3078

Strategy
SellUSD nearresistance
SellUSD nearresistance
Buy EUR near support
Neutral
Neutral

Sideway Up
Sideway Down
Sideway Down

Sideway
Sideway

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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GBP sees upside after Haldane’s comments - o
. n‘rmnmﬁualaawn'mumu‘iuu'\umswumnsu'\n'ﬁnmeaanquﬂ‘mnuunneuﬂaum

il Tae Aol Haldane "Lmnan‘n‘lun'\sﬂs”ﬁuuiﬂmnmsmumammn"l.mwmsm'usaoam uuu
Lama'msumsﬂsumuammamuﬂ Luaamnmmmuﬂmwmaﬂamnmsmmuamsmanmm

aamaamaLmeumsﬂsumumaawuLWaummsﬂummaammﬁna uananfalénan’in
mwinasegAgvmzatandnsdofiudias ﬁmm'snmomaamm'seﬁ‘aﬂaaaumwumu“ﬂmﬁmoms
QE 16 Taarinuarnudaiiuaas Aat Haldane mLvmaul,am“l,ﬂmumsﬂswuﬂaaammamnu
N&NTIAAIUIINT

Nn'mumu'iumumswuausgﬂ A Patrick Harker (Uszshutnasnan Philadelphia) 1w
audatiivisasnisanuasdunineine (balance sheet) lunisduaiwalifiainud Ao
Harker ‘lénaninasnunsaisunssuiunisaadunindludauduenauls ag1elsAaiuma
14 fansadrd ldmndaudsgAaanist hiaanueiunisaianisaluasian uanandiun'le
asNINHaAITATnganslFudurasdasiaaniiadviuiingd daunasuanduning lu

—— GBP/USD ﬂaanummmuaoaﬁamamsﬂswuam'manLumumaunumﬂuaﬂm 16%

Daily performance faANNAIHITUUL

. wamammuﬁ’uﬁ@’m%’gma”lmuﬂmamao‘ajuﬁmuﬁ?m’maoﬁusﬁ’mian NFINNNTATLIY

Shanghai Stock Waal'lalinduanienai iwnznaindulaniauiivianinzaaas Taafdd 2fvagine
Gold - AN 1.53% lnadudasiaanidaulauns uaueiifiae 101 anag 3bps u’m 2.52% vima'mm

KO;’; uuﬂuuamﬂwmﬂawaoianma"l,u"l,mwaumﬂmmmmmsm mmsaomaaswmumumaﬂ

SET o nagusiafalwintudinndy ot udl unaomumoﬁ‘mﬂomLﬂuwﬁaawﬂummmwuﬁnm

DJIA Q e 5357.9 auun
DAX ~
FTSE 100 Q. wamauumuwusumsssumavzsﬁw Hlanseeruil Taadis 21 A 1.35% uay 101]1/1
o 2. 2.16% at19'lsfinnu ﬂmumumamaomaaowansumnmauua‘iuuamswwwﬂaiuwssﬂ Lot
Hang';f::‘ mam“lvims’uuammamnﬂu‘iﬂmwsamsaﬂaumsw filam&andnay A UMLRULATHFAIIU
Dubai Fateh -1.3% u AtRuaaaNalufiagasuenadl 1.1%MoM ‘Lumauwm:rmﬂummmmmmuaonamvv]mm
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Thai government bond yields Foreign net buy/sell in Thai markets

-59.1

Feb12  Oct12  Jund3  Febdd Octtd  Jun15  Feb-16  Oct16 Sep-16  Oct-16 Nov-16 Dec-16 Jan-17 Feb-17 Mar-17 Apr-17 May-17 Jun-17

policy rate 2 5y 10y m Net buy bond m Net buy equity
US treasury yields bps

4.20 . US treasury yields spreads
245
3.70

3.20 210
2.70 175
2.20 ' 140

1.70 105

1.20 T T T T T T T
Jan-15  May-15 Sep-15 Jan-16  May-16  Sep-16  Jan-17  May-17

70 T T T T T
Jan-14 Jul-14 Jan-15 Jul-15 Jan-16 Jul-16

e 10yr Treasury yield, % e 21 Treasury yield, % (right axis) 210 spread 5-30 spread
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EURIUSD um‘iuumsmamu maamsannamuanmouaomauamsuﬁnamaoamsﬂ ‘lmumnsaanmuaﬂm'\
113 mmmmmﬁmsm a'msuaﬂmvm mmma"aumuaomwnﬁuﬁumaoammnMmmma"aanmwmm
Tananisdumaniidueatuili nsa‘iamamsamaumswﬂ"’lmn'\ﬂ‘tuﬂu momamﬂwuuumaamé"lm
anwdnias amo"lsﬁmu"tuaﬂmnu "luumss'\umumtammnmmwmsuﬁnaaanmwﬂms—\mm'\
1.09 A1L3u USD/THB inaztadauluinlunsauiinau

1.07

1.11

- EUR/USD windiu 0.31% 19 1.1169 JugTstfuudeardunndadauduaaaaisui douddndiay
1.05 mmmmua“aanmmmmmmmm@mmu Tmm’muﬂammumuuaaawmum 1.1%MoM Tuithau
103 waraAufnIIinaiauasinagazuadifi 0.5%MoM uanaiail Nuildefiauiurasdsssruviasnan
30-0ct 24-Nov 10.Dec 13-dan T-Feb 4Mar 20-Mar 23-Apr 18:May 12-Jun Philadelphia, Patrick Harker ina1inarafilaniafiavdunaniianinafelulliuazifilanianisan

USDIJPY Runswellalutfauduenay watznasnnivdiaudnsidusladsudduninfinay

124
GBP/USD vAndu 0.33% 11 1.2671 Wulauddfundeardunfiaiauduaaaaisinuil Maomnmw

muumuiﬂmﬂmaqmo'ﬁmmsnmqaonqu Haldane uannmumﬂnnmsﬂsuammanmuuiums;m
116 aanqwmummmawaqﬂu ﬂqavmauwmumwﬂmmumu,mnmanumﬂ‘Luwnmumu‘Iﬂmﬂmswu
112 Maammunaumw sUIANTNAIVAINAE Mark Carney “lmaanm"lumummnumsﬂsnammamnﬂmu
108 IH?J'JO‘L! ama”LsnmuLauﬂaumaammannmmumnmw"lmtuuautsaomsmaouaqmnmwsm

04 Conservative uazwssa Democratic Unionist Party (DUP) f9adiasainsdndienssasgunaas

100 USD/JPY anav 0.05% unvi 111.38 wumuﬂsuLmommummamnunumaamnmu URIARIANAUN
30.0ct 24:Nov 19-Dec 13-Jan T-Feb 4Mar 29-Mar 23-Apr 18-May 12-Jun atlu Risk-on iummmaomsaumswuﬂaamﬂn mnm‘m"l,ml,uuaul,saomsmaos”m'\aﬂs LNAUDINIY
USDITHB m‘mamuaLLQuamsmsanma srum9eitlutagiiy 'nuuu'nﬂmumsﬂswﬂuuiqmﬂmswumalomo
suiasnavdilu Taasanunislssruasviaulviuiimesunaisnarsdednaiimduiudanialu

gaumuasds liasTdulauanisiunfealrdu
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35.90
35,50 B L , . }
35.10 dnaduwatdy Hruundfvudadunndaiauduaaaaisnull Taaanizandulugianaiaide
o aziuaantfiadle’ 6ru USD/CNY fudfuiiindu 0.10% w11 6.817 W§unenullfudaudiasuiiaiiiay

3430 Auaaaais uﬁomm’/’iﬁu A-shares aaviu'lasiuainluatluaaud MSCI nuidl

33.90 USD/THB aaay 0.05% w1 34 00 wummﬂsmmamﬂumLanuaﬂmamuunumaamsnuu el
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Morning Closing rates Daily = Consensus forecast
Spot 21-Jun-17 20-Jun-17 %Change 2Q2017 4Q2017

USDITHB** 33.97 34.00 34.02

USDIIPY 111.25 111.38 111.44

EUR/USD 1.1165 1.1169 1.1134

GBP/USD 1.2675 1.2671 1.2629

USD/CNY 6.820 6.817 6.810

USD/ISGD 1.3880 1.3892 1.3893

USD/IDR 13,315 13,310 13,315

USD/MYR 4.29 4.29 431

USD/PHP 50.28 50.35 50.27

USD/KRW 1,139 1,143 1,141

USDITWD 30.40 30.44 30.46

AUD/USD 0.756 0.755 0.758

USD/CHF 0.97 0.97 0.98

JPY/THB 30.53 30.53 30.53 unaas1;

EUR/THB 37.92 37.98 37.88

GBP/ITHB 43.05 43.09 42.97 o
AU A9

CNY/THB 4.98 4.99 5.00 Tel: 02 470 3235

Source:Bloomberg and KBank** 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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May-14 Aug-14 Nov-14 Feb-15May-15 Aug-15 Nov-15 Feb-16 May-16 Aug-16 Nov-16 Feb-17 May-17

—— KBank NEER,base = Jan 1995, left = Latestdata point, left —— BOT NEER, base = 2012, right

As of 14t June, 2017
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