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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

29-Nov 1.20 1.25 141
Change (bps) -0.05 -0.55 0.04
Overnight (%) 1.50 1.50
29-Nov 1.50 1.50 1.50 1.50

THBHX (pm) 1m 3m 6m lyr

29-Nov 0.53858 0.78078 1.06179 1.41050

1,705.33
46,459.72
-1,617.95
29-Nov
274.88
1,186,441.31
1m 3m 6m lyr
1.44

0.00

Change

US Market

Dow Jones

S&P 500

Dollar Index

US 10 yr T-note (%)

US 2yr T-note (%)

NYMEX crude ($/b)
Syr yr
1.60 1.89 2.13
-0.67 -4.32 -4.21 -188 -466 -421 -331

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

29-Nov 1.51436 1.52909 1.54136 1.57182 1.70294 1.96317

Spot Gold ($ /oz) change
29-Nov -10.12

LIBOR 6m
29-Nov 1.66050

-1.19
-3,303.18
-1,838.72

23,940.68
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93.16
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18yr
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3yr 10yr

2.52

14yr
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SWAP (THB/THB, Rates) 1yr 2yr 3yr 4yr 5yr Tyr 10yr

30-Nov

KBank counter rate
(against THB)

usbD

EUR

GBP

JPY

KBank Technical Analysis
USD/THB (Onshore)
USDIPY

EUR/USD

EUR/THB

JPY/THB

Bid/Ask 1.23/1.26 1.44/1.47 1.64/1.67
Sight Bill

32.33
38.32
42.80
0.2883
30-Nov
32.56
111.99
1.1855
38.61
0.2907

32.43
3841
42.95
0.2893
29-Nov
3251
111.92
1.1847
38.62
0.2884

Source: Reuters

1.815/1.845
Selling
T/T
32.73
39.16
43.83
0.2972
Support
32.40
111.60
1.1815
38.30
0.2880

1.96/1.99 2.13/2.18
Premium (1 month)
Export/Import
-4.05/1.05
0.09/8.06
-1.27/4.81
0.1709/4.2683
Trend
Sideway
Sideway
Sideway
Sideway
Sideway

2.32/2.37

Resistance
32.70
112.40
1.1899
38.90
0.2940

&115U counter rate a&n nsmnﬁ'\"l.m?i': 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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DXY index has failed to rise as of late nstadavhizaseananadeny:
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Thai government bond yields Thai government bond yields spreads
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Morning Closing rates Daily Consensus forecast
Spot 29-Nov-17 28-Nov-17 % Change  4Q2017 1Q2018
USD/THB** 32.57 32.57

USD/IPY 111.99 111.93
EUR/USD 1.1854 1.1847
GBP/USD 1.3414 1.3409
USD/CNY 6.604 6.606

USD/SGD 1.3472 1.3470
USD/IDR 13,521 13,492

USD/MY R 4.09 4.09
USD/PHP 50.33 50.34

USD/KRW 1,082 1,082
USD/TWD 30.01 30.01 nsiasIuT

AUD/USD 0.757 0.76 WsWIsaL Frssusandl

USD/CHF 0.98 0.98 Tel: 02 470 1031
JPY/THB 20.08 29.10 peerapan.s@kasikornbank.com

EUR/THB 38.61 38.59 deydd don

Tel: 02 470 3235
GBP/THB 43.69 43.67 anchali.s@kasikornbank.com
CNY/THB 493 4.93

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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Tuesday

Wednesday

Thursday

3
CB17N21A: 20,000

Unit: million baht
Total

7

CB18208B :
CB18906A :
CB18510A:

8
LB676A : 14,000

10
CB17N28A: 20,000

149,000

13
GGLB262A: 3,000
TB18N14A: 10,000

14

CB18215B :
CB18517A:

15
LB22DA : 40,000

17
CB17D06A : 20,000

133,000

20

21

CB18222B :
CB18524A:

22
LB366A : 13,000

23
BOT209A : 45,000

24
CB17D12A : 20,000

138,000

28
CB18302B

: 30,000
CB18531A:

30,000

60,000

Total 500,000
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