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Thai Stock Market

SET Index

Market Turnover (Bt mn)
Foreign Net Position (Bt mn)
Thai Bond Market

Total Return Index 274.87

Total Market Turnover (Bt mn) 1,166,709.86

TGB Yield Curve 1m 3m 6m 1yr
20-Nov 117 127 1.38 143
Change (bps) 0.81 0.38 -0.03 0.29
Overnight (%) 1.50 1.50
Repurchase Rates 1-day 7-day 14-day 1m
20-Nov 1.50 1.50 1.50 1.50
THBHX (pm) 1m 3m 6m lyr
20-Nov 0.94058 0.98009 1.17689 1.46973

SWAP (THB/THB, Rates) 1yr 2yr 3yr
21-Nov Bid/Ask 1.3/1.33 1.48/1.51 1.66/1.69
KBank counter rate Sight Bill Buying
(against THB) TIT

1,714.38

46,459.72

342.78
20-Nov

KBank Technical Analysis 21-Nov

USD/THB (Onshore) 32.83 32.75
USDIIPY 112.56 112.62
EUR/USD 1.1741 1.1732
EUR/THB 38.54 38.53
JPY/THB 0.2917 0.2889

5.00 Dow Jones

-3,303.18

106.81
Change

1.81/1.84

US Market

23,430.33 72.09
S&P 500 2,582.14 3.29
Dollar Index 94.08 0.0045
US 10 yr T-note (%) 2.37 1.60

0.05 US 2yr T-note (%) 1.76 2.50
-46,795.73
2yr 3yr 5yr 7yr 10yr 12yr 14yr 18yr
144 1.57 191 2.15 2.49 2.58 2.75 2.84
0.19 0.21 0.67 0.71 0.64 0.36 1.14 1.36

NYMEX crude ($/b) 56.09 -0.46

BIBOR 1w 1m 2m 3m 6m 1yr

20-Nov 151174 152909 1.54227 1.57050 1.70304 1.96478
Spot Gold ($ /0z) change
20-Nov 1276.63 -17.7
LIBOR 1m 3m 6m
20-Nov 1.29418 1.44594 1.63489
4yr Syr Tyr 10yr
1.955/1.985 2.15/2.2 2.3512.4
Selling Premium (1 month)
TIT Export/import
-361/0.7
0.14/8.09
-1.4514.97
0.2015/4.5289
Resistance
32.70 32.90
112.20 113.00
1.1700 1.1782
38.20 38.90
0.2890 0.2950

Sideway
Sideway
Sideway
Sideway
Sideway

Source: Reuters  &w¥u counter rate anaa nzaueit'l: 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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= GDP ‘Wwalulasunai 3 1l 2017 aunud16153n31a1a GDP Inalulasuiai 3 1 2017
Wuie 4. 3%YOY uanIieatan1a'lin 3.9%YoY uavmnm"ﬂl,msman’auﬁmmﬂm
3.8%YoY il 5mswms*ﬂmummnmmaLﬂuam'maoamuumumnmoﬂ 2013 il tade
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Mar-11 Dec! Sep-12 Jun-13 Mar-14 Dec-14 Sep-15 Jun-16 Mar-17 Indsugianatuililazasnadiseiuainil 2016 unagi 3.9% Luaamnmsmaanm

mmym"}m‘lussmnqomaLuaammmmﬂ e, mmm’uﬁsmgnﬂuﬂumauﬂmmmtiomu
——slh D el aatfiavn 4.1% wiauenailunie 3.6 - 4.6% TaafiRIAaTUIYUNANININATAINUNATS

q =4
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CAC : I 10 ﬂmsomaﬂﬁsumu 1.44% uay 2.49% aua16u unaamumwmi’fawuwmaama
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SET

Shanghai Stock
Hang Seng
Gold

KOSPI

S&P

FTSE 100
Dubai Faleh
Nikket

" @RS IHAAUUNUWUSLAIIFUIAAUSF N dnsNanauunuaiy 10 TJLIﬁuffu 5 bps
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Thai government bond yields

Thai government bond yields spreads

Jan-13 Sep-13 May-14 Jan-15 Sep-15 May-16 Jan-17

e olicy rate 2y By 10y
US government bond yields

2.70
240
2.10
1.80

1.50

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

= 10yr Treasury yield, %  =2yr Treasury yield, % (right axis)

Sep-13 May-14 Jan-15 Sep-15 May-16 Jan-17 Sep-17
——2-10 spread = ==—2-5spread =—=5-10 spread

10-yr UST vs. S&P 500

Jul-14 Jan-15 Jul-15 Jan-16 Jul-16 Jan-17 Jul-17
———3S&P Index ==—10yr Treasury yield, right
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USD/JPY

USD/JPY findu 0.48% anatisydu 112.62 Lﬁumua'aumaoLﬁaLﬁﬂuﬁumaams‘stw va3aed
ﬁwumsﬁwaaaﬁﬂuaanm“lﬁﬁ é’mwmsmmﬂmmaamsaaaanmﬂumaummﬂmmumﬁ \AAY
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106 msmaanaummﬂmtswumaw 15.7% @oiiu mmmﬁmgnamvlmLﬂuwaaumawumu

GBP/USD wiutiu 0.14% unasiisedu 1.3234 dudausfonoudeauiiinnisiasan Brexit aza12n
101 a a a =] al & a & ] 1] .
ST Fob 1Mo 17 Port7 Nay 17 Juet ME1T A7 Sep17 01T Novet] aumw_qisﬂuumaadnmaamsal,ﬂ‘iimm‘mmaaﬁ}l'\msnmoumaumwq‘isﬂ (European Banking
Authority) nauwnutiasaaunaunavansnzaraansaanann EU
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USD/CNY wiudiu 0.16% unatjiiszdu 6.637
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Morning Closing rates Daily Consensus forecast
Spot 20-Nov-17 19-Nov-17 % Change 4Q2017 1Q2018

USD/THB** 32.83 32.82
USD/JPY 112.60 112.62

EUR/USD 1.1743 11733

GBP/USD 1.3244 1.3234

USD/CNY 6.630 6.637

UsD/SGD 1.3569 1.3570

USD/IDR 13,528 13,531

USD/MYR 4.15 4.14

USD/PHP 50.74 50.78

USD/KRW 1,097 1,098

UsSD/TWD 30.05 30.05 unaAs1i;

e 0755 0.76 WINssa Frssausand
USD/CHF 0.99 0.99 Tel: 02 470 1031

JBY/THB 2916 29 14 peerapan.s@kasikornbank.com
EUR/THB 38.55 38.51 deydd dow

GBP/THB 4348 4344 gilc.hgii. ;}Za?k:s%/igmbank. com
CNY /THB 4.95 4.95

Source:Bloomberg and KBank™*
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—KBank NEER,base = Jan 1995, left m | atest data point, left —BOT NEER, base = 2012, right

As of 7tNovember, 2017
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Unit: millior: bafit
Wednesday Thursday Total

3
CB17N21A: 20,000

7 8 10

CB18208B: 30,000 LB676A: 14,000 CB17N28A: 20,000
CB18906A: 55,000 149,000
CB18510A: 30,000

13 14 15
GGLB262A: 3,000 CB18215B: 30,000 LB22DA: 40,000
TB18N14A: 10,000 CB18517A: 30,000 113,000

20 21 22 23
CB18222B: 30,000 LB366A: 13,000 BOT209A: 45,000
CB18524A: 30,000 118,000

28
CB18302B: 30,000
CB18531A: 30,000 60,000

Total 460,000
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