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Thai 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

25-Nov
1,500.40
46,459.72
-519.07

25-Nov

US Market
Dow Jones
S&P 500
Dollar Index
US 10 yr T-note (%)

26493 -0.14 US 2yr T-note (%)

999,104.32  -44,598.10 NYMEX crude ($/b)

1im 3m 6m 1yr 2yr 3yr Syr Tyr

25-Nov 145 1.48 1.50 1.50 1.63 1.73 2.00 236 262 2.86 295 3.08

Change (bps) 0.05 005 -006 -0.04 0.11 0.26 1.02 6.02 1.83 1.79 1.28 1.14

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

Overnight (%) 1.50 1.50 25-Nov 15175 15351 1.5542 1.5938 1.7238 1.9883

Spot Gold ($ /02) 25-Nov  change

25-Nov 1.50 1.50 1.50 1.50 1182.88 -0.32

THBHAX (pm) 1m 3m 6m 1yr LIBOR 1m 3m 6m

25-Nov 1.06515 1.17597 1.46356 1.79633 25-Nov 0.6059 0.9373 1.2899

28-Nov Bid/Ask 1.505/1.535 1.62/1.65 1.7511.78 1.95/1.98 2.09/212 2.295/2.345 2.5/2.55
KBank Counter Rates Buying Selling Premium (satangs/mth)

(against THB) Sight Bill TIT Export/import

usD 35.34 35.44 3574 0.30/6.80

EUR 37.33 37.41 38.19 0.97/9.78

GBP 43.79 43.93 4487 1.75/7.90

JPY 0.31 0.3131 0.3211 1.98/6.96

KBank Technical Analysis 28-Nov 25-Nov Resistance Strategy

USD/THB (Onshore) 35.56 35.67 35.70 SellUSDnear resistance
USD/JPY 112.02 113.06 112.35 SellUSDnearresistance
EUR/USD 1.0634 1.0584 1.0665
EUR/THB 37.80 37.71 38.10
JPY/THB 0.3174 0.3111 0.3200

Change
10.29
-3,303.18
796.70

Change

68.96
8.63
0.00
1.50
0.00

-1.90
18yr

19,152.14

2,213.35

101.49

237

1.14

46.06
12yr

10yr 14yr

Support
35.50
111.70
1.0600
37.55
0.3150

Trend
Sideway
Sideway
Sideway
Sideway

Buy EUR nearsupport
Neutral

Sideway Neutral

sm¥u counter rate aae nyauLainlalvi: 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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Macro & Fixed Income Market

US stock market indices continue to edge higher

S&P Index DJIA Index
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Thai government bond yield movement
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Foreign net buy in Thai market
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Change in Thai government bond yield from the previous session
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U.S. Treasury yields
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a2l THB NEER (Nominal Effective Exchange rate) Index
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KBank THB NEER base = Jan 1995, let B Latestdata point left ——BOT THB NEER, base = 2012, right
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Morning Closing rates Daily YTD 2016 Consensus forecast
Spot 25-Nov-16 24-Nov-16 % Change % Change 1Q2017 4Q2017
USD/THB** 35.60
USDWPY 112.56
EUR/USD 1.0617
GBP/USD 1.2477
USD/CNY 6.915
UsSD/SGD 1.4244
USD/IDR 13,480
USD/MYR 4.46
USD/PHP 49.86
USD/KRW 1173
USD/TWD 31.82
AUD/USD 0.744
USD/CHF 1.01
JPY/THB 3162
EUR/THB 37.79 o P
3o WavAs

GBP/THB 44.41 Tel: 02 470 6749
CNY/THB 5.15 pareena.p@kasikornbank.com
Source:Bloomberg and KBank™*
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deynd dowi
Tel: 02 470 3235
anchali.s@kasikornbank.com

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