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(DJIA  +1.46%; S&P500 +1.37%)
atha"lsﬁg;nuLﬁumlaaa'ﬁ’a'\aasﬁo“lﬁ%uu,go
nyuagLiiasannninarainianisalunndu
JNwagusadsutiudnsianantdauiauns
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n'\ws'mmmmmwu UsSD/IPY meu
0.85% w1 113.73 Lauwuaaumaoma
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Adudaisudunatagnainui &ruunn
anauLiuaasauEntiaiaanun
:Jaomuiaman'ﬁﬂu’tumuumwu UMY
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2URYAAUTHUNAAAAUNITANLRLHANEN
fodyaaidsanain

USD/THB windu 0.19% st 35.00 13u
unaaumadiflavinudunaaais uav
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aantialusrfifundu

Qs Qs =3 Qs A/ Q-
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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
1-Mar

Change (bps)
Interbank Rates
Overnight (%)
Repurchase Rates
1-Mar

THBHX (pm)

1-Mar

US Market

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

3yr Syr

1.76 2.18

3.19 4.86

Change
7.63
-3,303.18
166.52
Change
-0.14
-1,025.62
2yr
1.61
1.84

1,567.19
46,459.72
-938.31
1-Mar
262.67
1,216,669.93
6m 1lyr
1.50 152
0.09 0.14
1-Mar BIBOR
1.50 1-Mar
7-day 14-day
1.50 1.50

303.31
32.32
0.01
10.40
7.20
-0.18
18yr
3.35
1.37
lyr
1.98809
change
0.34

21,11555

2,395.96

101.78

2.46

1.29

53.83
12yr
3.02
2.56

3m
1.44
0.45
2-Mar
1.50
1-day
1.50

7yr
2.48
3.14

10yr
2.77
3.45

14yr
3.16
2.61

142
0.15

1.51894
im
1.50
1yr
1.85722

1.53356 1.55074
Spot Gold ($ /oz)

1.58790 1.71824
1-Mar
1248.86
LIBOR
1-Mar 0.81056 1.09278

3m 6m
1.41948 1.59524

im

1.23252 1.40628

W JPY/THB

lyr
1.6/1.63
Buying
Sight Bill

2yr
1.72/1.75

3yr 4yr
1.885/1.915 2.05/2.08
Selling
T/T

Syr 7yr 10yr
2.215/2.245 2.44/2.49 2.645/2.695
Premium (satangs/mth)
Export/Import
0.10/5.10
1.02/10.58
1.75/8.68
2.01/7.72
Strategy
Buy USD near support
Buy USD near support
SellEUR nearresistance
SellEUR nearresistance
Sell JPY nearresistance

2-Mar Bid/Ask
KBank Counter Rates
(against THB)

Resistance
35.10
114.25
1.0595

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

EUR/USD

EUR/THB

34.97
113.89
1.0537

34.97
113.71
1.0546

36.86 36.94 36.70 37.25
0.3071 0.3053 0.3055 0.3111

s msu counter rate aaa asanLain’la: www.kasikornbank.com/EN/RatesAndFees/ForeignExchange/Pages/ForeignExchange.aspx

34.90
113.75
1.0520

Sideway Up
Sideway Up
Sideway Down
Sideway Down
Sideway Down

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 inflation numbers , .
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Headine Infion Core Infaton ludwaauitatadniuilailalvisaazidaaiiasuTauaunniin ama"l,snmuwmvium

= = = = Upper Bound Policy Target = = = =Lower Bound Policy Target u'iﬂmﬂmswuamm Aat Lael Bralnard “lmnmﬂﬁmmsnmammsnﬂsuﬁuammamuﬂ"lm
_ g 1 Luaomnmmwmaﬂomamaamum uanand Robert Kaplan ﬂa”LMmmmu:nLW(a

Daily performance msmﬂsu‘uuammamnu‘tuts)q i waranaazliardiiasannidnsduiananss
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CAC : seeiy 1.9%YoY lurdauunsiau dutiusedulnaducihviung 2% vasnawd”
DAX
FTSE 100 _ AEAANARSIANTUIL:

DJIA
Nikkei

. Namauumuﬁuﬁﬂ’mﬁgmalmutﬁuﬁumumm&u%’g% uil Tnawanavunu 21 vindu
s&p . 2bps w7 1.61%, Silviudu 5bps U 2.18% uay 10?.|a|1|°1.|u 3bps u‘m 2.77% eu
KOSPI - Namammumaoausgw mﬂsumumamaomn'iamams‘uumanu.mwmmm aafiie 10
SET - 1l Audlu 6bps w1 2.45%, fiae 21l VAN gy 3bps 17 1.29% wazfiie 51 vindu 6bps

Shanghai Stock
a”ﬂa:'g S‘Zﬁg ifuduaT 1.99% el aauuusdannsgudniaiuasiunisduaanidauindulusiilavin

Gold 2 ' Winnwhandulusarazasnisfudaufiviauinduinagi 80% uaizinisuaavuasnudl
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Thai government bond yields
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Net buy/sell in Thai bonds

M Netbuy bond B Netbuy equity
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Thai government bond yield spreads

= = = =Min 2016
= = = =Max 2016
= = Min 2015
— — Max 2015

10y 15y

U.S. government bond yields
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= 10y Treasury yield, %
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@2iil THB NEER (Nominal Effective Exchange rate) Index
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—— KBank THB NEER,base =Jan 1995, left ~ m Latestdata point,left —— BOT THB NEER, base =2012, right
Nate: AS of FeBruary 3829417
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Morning Closing rates Daily Consensus forecast
Spot 1-Mar-17  28-Feb-17 % Change  1Q2017 4Q2017

USD/THB** 35.02

USD/IPY 114.04

EUR/USD 1.0538

GBP/USD 1.2280

USDI/CNY 6.880

USD/SGD 1.4111

USD/IDR 13,360

USD/MYR 4.45

USD/PHP 50.33

USD/KRW 1,142

USD/TWD 30.82

AUD/USD 0.765

USDICHF 1.01

JPY/THB 30.71

EUR/THB 36.91

GBP/THB 43.01 z‘fsyq.lﬁ it
CNY/THB 5.09 Tel: 02 470 3235

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

nAs121

2501 AUARUNS
Tel: 02 470 1031
vorada.t@kasikornbank.com
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