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Thai Market

SET Index

Market Tumover (Btmn)

Foreign Net Position (Btmn)

Thai Bond Market

Total Return Index

Total Market Turnover (Bt mn)

TGB Yield Curve 1im 3m
14-Nov 145 148
chng (bps) 0.90 0.46
Interbank Rates 15-Nov
Owvernight (%) 1.50
Repurchase Rates 1-day
14-Nov 150

14-Nov
1,469.23
46,459.72
-2,552.94
14-Nov
267 62
1,207,985 63
6m 1yr
150 150
0.23 0.20
14-Nov BIBOR
1.50 14-Nov
7-day 14-day
1.50 1.50

Change
-25.30
-3,303.18
1,191.22
Change
-1.08
14,749.18
2yr
1.63
1.93

US Market
Dow Jones
S&P 500
Dollar Index
US 10 yr T-note (%)
US 2yr T-note (%)
NYMEX crude ($/b)
Jyr Syr Tyr
174 2.01 220
258 245 5.35
1w 1m 2m
15192 15342 15543
1m Spot Gold ($ /oz)
1.50

yr

14-Nov
18,868.69
2,164.20
100.11
2.22
0.99
43.32

12yr

261

14yr
2.74

4.65

10yr
242
10.32 7.02
3m 6m
15930 1.7239
14-Nov
1219.86
3m
09112

Tyr

LIBOR 1m
1.86569 14-Nov 0.5421

Jyr 4yr Syr

1.77511.805 1.945/1.975

Selling

T

35.55

38.47

4472

0.3324

Resistance Trend
35,50  Sideway Down
108.30  SidewayDown
1.0795 Sideway Up

EUR/THB 38.06 38.06 37.80 3835 Sideway

JPY/THB 0.3278 0.3264 0.3253 0.3350 Sideway Up

& 15 counter rate aan ns‘mwm'lﬂﬁ: www.kasikornbank.com/EN/RatesAndFees/ForeignExchange/Pages/ForeignExchange.aspx

3m 6m
137283 1.56640

2yr

1.655/1.685

1m
1.33977
SWAP (THB/THB, ons hore)
15-Nov Bid/Ask
KBank Counter Rates

1yr
1.58/1.61
Buying
Sight Bill
35.15
37.60
43.64
0.32
15-Nov
356.37
107.90
1.0762

Premium (satangs/mth)
Export/Import
0.46/9.52

1.08/10.34
2.08/8.58
2.14/7.82

Strategy

T
3525
3769
4378

0.3241
14-Nov
3543
108.41
1.0734

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

EURMUSD

Support
35.20
107.10
1.0730

Change
21.03
-0.25
0.01
1040
8.10
-0.09

18yr

288

748

1.9884

1.2749

10yr
2.085/2.115 2.285/2.335 251/2.56

SellUSDnear resistance
SellUSDnear resistance
Buy EUR near support
Buy EUR near support
Buy JPY nearsupport

Disclaimer: For private circulation only. The foregoing is for informational purposes only and notto 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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Macro & Fixed Income Market

Chinaeconomic activities in October slowed
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Thai government bond yield movement

Changein Thai governmentyield
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a2l THB NEER (Nominal Effective Exchange rate) Index
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Morning Closing rates Daily Consensus forecast
Spot 14-Nov-16 11-Nov-16 % Change 4Q2016 4Q2017
USD/THB** 35.41 35.49 35.40 0.25 35.50 36.00
USD/JPY 107.83 108.41 106.66 1.64 104.00 107.00
EUR/USD 1.0766 1.0737 1.0856 -1.10 1.0900 1.1100
GBP/USD 1.2516 1.2490 1.2593 0.82 1.2300 1.2700
USD/CNY 6.860 6.847 6.809 0.56 6.800 6.850
USD/SGD 1.4116 1.4150 1.4127 0.16 1.3900 1.3900
USD/IDR 13,375 13,478 13,360 0.88 13,150 13,300
USD/MYR 4.32 4.34 4.39 -1.18 4.15 4.20
USD/PHP 49.21 49.06 48.87 0.40 48.00 48.25
USD/KRW 1,166 1,169 1,165 0.31 1,150 1,150
USDITWD 31.94 31.94 31.83 0.37 32.00 32.80
AUD/USD 0.758 0.756 0.755 0.09 0.75 0.74 dnTiasI:
USD/CHF 1.00 1.00 0.99 1.02 1.00 1.00 1h3aun naeds
JPY/THB 32.84 32.73 33.19 -1.37 34.13 33.64 Tel: 02 470 6749
pareena.p@kasikornbank.com

EUR/THB 38.12 38.10 38.43 -0.85 38.70 39.96 S
GBP/THB 4432 44.32 4458 0.57 4367 45.72 S s
CNY/THB 5.16 5.18 5.20 -0.31 5.22 5.26 anchali.s@kasikornbank.com

Source:Bloomberg and KBank™* 2501 GUARUNS

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