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16-Nov ge
18,868.14 -54 .92
2,176.94 -3.45
100.41 0.00
222 -150
1.01 0.00
4557 -0.24
12yr 18

Thai Market

SET Index

Market Turnover (Bt mn)

Foreign Net Position (Bt mn)

Thai Bond Market

Total Retum Index

Total Market Turnover (Btmn)

TGB Yield Curve im 3m
16-Nov 145 147 1.50 151 162 173 201 2.25 262 276 2.87 2.99
chng (bps) 008 -023 0.05 0.03 0.37 070 333 3.99 1242 587 6.38 511

Interbank Rates 17-Nov  16-Nov BIBOR 1w 1m 2m 3m 6m 1yr

Overnight (%) 1.50 1.50 16-Nov 15192 15353 15561 15940 1.7241 1.9885

Repurchase Rates 1-da 7-da 14-da 1m Spot Gold ($ /oz] 16-Nov change

16-Nov 1.50 1.50 1.50 1.50 12249 -3.08

THBAX (pm 1m 3m 6m 1 LIBOR 1m 3m 6m

16-Nov 1.22596 132277 155043 1.84291 16-Nov 0.5546 0.9087 1.2754
17-Nov Bid/Ask 155/1.58 1635/1665 1.76/1.79  1.93/1.96 2.06/209  226/2.31 2.48/253
KBank Counter Rates Buying Selling Premium (satangs/mth)
(against THB) Sight Bill T Export/import

usD 3520 3560 0.30/7.82

EUR 3747 38.34 0.94/10.04

GBP 4348 4456 159/8.13

JPY 0.32 0.3307 1.72/7.07

KBank Technical Analysis 17 -Nov Resistance Strategy

USD/THB (Onshore) 3544 3550 Buy USD near support
USD/JPY 108.97 109.50 Buy USD near support
EURMUSD 1.0700 1.0750 Buy BEUR nearsupport
EUR/THB 37.93 37.94 37.72 38.20 Sell EURnear resistance
JPY/THB 0.3252 03214 0.3231 03277 Sel JPY near resistance

& 15 counter rate aan n'ajmwuﬁ'lﬂﬁ: www.kasikornbank.com/EN/RatesAndFees/ForeignExchange/Pages/ForeignExchange.aspx

147464 -1.82
46,459.72 -3,303.18
-2,079.16 581.34
16-Nov Change

26592 -0.77
111453923 -10,778.78
6m 1yr 2yr 3

Dow Jones

S&P 500

Dollar Index

US 10 yr T-note (%)

US 2yr T-note (%)

NYMEX crude ($/b)
Syr Tyr

10yr 14yr

35.30
3756
4362
0.3223
16-Nov
35.46
109.06
1.0685

Trend
Sideway
Sideway

Sideway Up
Sideway Down
Sideway Down

Support
35.30
107.10
1.0670

Disclaimer: For private circulation only. The foregoing is for informational purposes only and not o 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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Thai government bond yield movement Changein Thai governmentyield
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Foreign net buy in Thai market U.S. Treasuryyields

113.4

11318 4

Apr-16 Jun-16 Aug-16 Oct16 Jan-15  Apr-15  Juk15  Oct15  Jan-16  Apr-16  Ju-16 Oct-16
— 10y r Treasury yield % 2yr Treasury yield, % (right axis)

mmﬁqnﬁxﬁuﬂﬁxﬁﬂa

m Net buy bond m Net buy equity




SUIAISNENS LN

FHE#RT KASIKORNBANK

[KASIKORNTHAI

AMrnanansnantlaau

uuTiunisiazana: andunaaarsudvardundsarnaduduzaasura Donald Trump lavanniin
avnuisesiuia u'is.m'ma“mu"lﬂ‘luLsaems‘hfa'mm'\umsaeMuiﬂseas'\ewus'\u 53UA 9
AHNLALNGIVY azdsuana qjeuwwn‘lmﬁumsm'\mmaeuﬂs~u1msaum‘lusmuae u,m
LASHIAIIUSTY vnazdoasnluinaiia fruswiladiudulsuninninaia anzimaaradasdiu
aaniiadininidnisdsssiuly druludruuiauianisiviiu a1 weazdsdsudueantie
unisiszaudausuinau udvanilaniauasnislsudunantiagealuscduigonii 80%
wistzaniy dsudumiaiazuyuadunaaaisianls uazderirhiitsuuivaaua1ludlaiil

. B EUR/USD i5utiaavan 0.30% wagn 1.0691 Adusaaarsiiuuddaiiiay azviauandiduiinaaais
17-Sep 7-0d : ﬂsmwmu“lﬂumwsvmumammumﬂ 2003 Tuah95e1ineiu anuuaﬂaaﬂwmummnmanammﬁnamm'\u
USDIUBY i Lﬂumtammswammﬂamamnssn dvsufaunaian doviunisaeadnduidaun 2 Gasady ﬁam
Iumsmmm'smtsaamsﬂsumumanmnmaaam‘ﬁﬂ Tuifausunan flanadfudunnagi 94% doilu

stdUNFongaLvinviLaasing

USD/JPY ﬂmma‘m“tusumumnau“lnLﬂanuuﬂm  109.08 a1n 109.18 wail USD/JPY maau“lman‘tu
'sumummmammmeaumumu 2016 ama“l,'snm unmmu“tummmnaa‘nmsmaau“lmmusvmu 110 1fu
a1aagvinlaendu iasanssduddi dussduifinisdo Option Lm"l,uﬂua'\u'mmn wasfdafiaunsanane
maam'saanmm“muu‘tummumn GBP/USD 15utiaas 0.10% 1nagii 1.2443 andudlausindaulm
sanAdaviuanatiudy 9 aun1siiunaaaisioninisudedialy

anawmamu‘imﬂsmmm‘iuuaaummmnunmaumaams WHIINITLINITE A UAIATARRILNY TaLdIL 6
nanstdandalseaunsufianigy aanun mwummumsaaummnmam‘tmaLﬂn fa lusfin LIway
wastdusiilaw USD/CNY dsuuindu 0.20% unagi 6.872 Taadunenudvnsnisaausially uanaini
fladin139189 U msaaﬂsaawuﬁumfa‘ﬁmaawa‘ﬁﬂ 2a95u Ysuanasnaglussduisigalusay 4 9 a1y
N5 laaanUIAaINUNUIINEUTLLNAUDIIU 61‘7\1aamaaanumsswm’mmLamaumumsaamaaﬂs“mm
Avtunisiiuanassatiiasifiudaut 4 Gasasu

USD/THB ﬂmmmmm“a’uwﬁqaﬁuﬁn 0.41% wnagvisyéu 35.50 Tmnn;aumsifvamnwn’;”mﬁnﬁ'ssij
35.38-35.53 mun1siitdunaaarsionsonisudednarli andseiauisasulamnavaslsssrunfufaulva
u1er Donald Trump smm‘ian'\amaamsﬂsumumamun‘tumauﬁuamn dnsulusgruvaifiatiuain
FIZIE LFIATWUIN 'nuu iunTstzaanIsmgaanNARIANUEIeS tHudruIu 637 d81uuin &1ulin
ARIANY LL'samnam'ﬁaqm 2.08 Wuaun

aﬁm%nﬂ‘sxﬁm]ﬁxﬁu 2




K SUIASNANT INel
F W85 KASIKORNBANK
ASIKORNTHA

Q/

a2l THB NEER (Nominal Effective Exchange rate) Index
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Morning Closing rates Daily Consensus forecast
Spot 16-Nov-16 15-Nov-16 % Change 4Q2016 4Q2017

USD/THB* 35.46
USD/JPY 108.80
EUR/USD 1.0707
GBP/USD 1.2435
USD/CNY 6.881
USD/SGD 1.4137
USD/IDR 13,378
USD/MYR 4.36
USD/PHP 49.39
USD/KRW 1,171
USD/TWD 31.84
AUD/USD 0.749
USD/CHF 1.00 sl
pYTHE 3258 o
EUR/THB 37.96 4 pareena.p@kasikornbank.com
GBP/THB 44.09 Seyad Ao

CNY/THB 5.15 - Tel: 02 470 3235
Source:Bloomberg and KBank** anchall.s@kasikornbank.com

nAas1zii:

2901 GUARUNS
Tel: 02 470 1031
vorada.t@kasikornbank.com
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