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KBank Market Watch 17 October 2016

= faduduedaueaia Amanisalinweay R 14-Oct Change  US Market 14-Oct Change
d¥ududasiaantialunisdseyurday SETIndex 147761 64.79 Dow Jones Oct14 18,138.38 39.44
ﬁu’;muﬁaaﬂ‘f/’iszﬁnm f9uiiin ﬂéu Janet MarketTurnover (Btmn) 46,459.72 -3,303.18 S&P 500 213298 0.43
o Ao o - ... & Foreign Net Position (Btmn 257274 -1,999.07 Dollar Index 98.09 0.00
Yve"en mgam\?mmsumzw‘lymsﬂsmm Thaiond Market : ) 14-Oct Change US 10 yr T-note (%) 1.79 5.40
daeantiizad 1080a10ua9I1aNENT T4 Retum Index 270.15 020  US2yr T-note (%) 0.84 0.50
Usududasiaanti ﬂalu}ﬂ BUDUINANBEN  Total Market Turnover (Btmn) 1,154.854.92  49,680.95 NYMEX crude ($/b) 50.35 0.00
5261 65.9% UaNNNUARNAILAAO VNN FE AL i im 3m 6m 1yr 2yr 3yr 5yr 7yr 10yr  12yr  14yr  18yr
aadn1sdseauulauran1siiug sy uay 14-Oct 141 145 149 150 156 163 183 2.06 223 243 257 2865
&1a2 GDP lasuna 3 luddansid chng (bps) 054 019 000 -012 179 502 -730 -504  -628 -263 -197 -047
Interbank Rates 17-Oct  14-Oct BIBOR 1w 1m 2m 3m 6m
AMnsmaana1tdu EUR/USD  U5uag  Overnight (%) 150 1.50 14-Oct 15200 15382 15572 15911 17256 .
0.74% u1agi17issﬁn 1.0972 L'ﬁuqisﬂ%’ua’au Repurchase Rates 1-day 7-day 14-day 1m Spot Gold ($ /oz) 14-Oct change
ﬁjaatﬁatﬁﬂuﬁULﬁuﬂaaajf Lﬁaaq‘]nl,'ﬁu 14-Oct 150 1.50 1.50 1.50 1250.05 -7.44

S [ Fa 11 o A S e THBAX (pm) 3m 1yr LIBOR 1m 3m 6m
ﬂﬂﬂ&i‘]i}]iy Lm\jmmgmmmimmmsml,saa 14-Oct 1.17760 123209 1.50353 1.80933 14-Oct 05357 0.8817 1.2623
msﬂsnmuammanLnﬂiuamgﬂ E——————

SWAP (THB/THB, onshore) 1yr yr 3y Syr 7yr 10yr
USD/THB USD/THB U5uag 0.21% unag 17-Oct Bid/Ask 1.49/1.52 1.515/1.545 15716 1.695/1.725 1.81/1.84 1.955/2.005 2.125/2175
=y = - T AR SN KBank Counter Rates Buying Selling Premium (satangs/mth)
VljuﬂjJ 3,,5,'5,:5 Nummysnluwlaﬂw}l:iznyeﬂ (against THB) Sight Bill TIT TT Export/Import
SUNINGHTRISM OB Lgmamo"l,snmuuwu USD 34.00 35.00 35.30 0.50/3.60
unfilan&aaumias tilavannnislvanan EUR 38.34 38.43 39.21 1.13/11.19

adtdunuannaaalnaaznafuiuuin GBP 42.41 42.56 4348 1.06/7.74
» . o JPY 0.3339 0.3348 0.3435 1.95/7.98
T T h R Lo o R E VA ST ST = R B % T X 11¥a Bl KBank Technical Analysis 17-Oct 14-Oct Support Resistance Trend Strate
Yy PP gy
ey GDP Auaad'lesunasu (19th); AN USD/THB (Onshore) 35.41 3528 34.80 35.50 Sideway BuyUSDnearsupport
aﬁﬂswn%amﬁwswdw Trump LAY USD/JPY 104.19 104.18 103 .40 104 .20 Sideway Down SellUSDnearresistance

. . EUR/USD 1.0972 1.0969 11020 11085  SidewayUp Buy EURnearsupport
thy - 1)
Hillary (19%); nisdssyuulewnanistuuas gyrrug 38.85 38.77 38.65 39.13 Sideway Neutral

Useguulaunanisidu (20t) JPY/THB 0.3399 0.3348 0.3350 0.3500 Sideway Neutral

&3 counter rate aNgm nsmnﬁﬂﬂﬁ: 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 retail sales
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Manuanmilinuavansgndaudumauingdu 0.6%MoM vduisraalusau 3 idiau
Taagandldnifauduenautasgndz1indu 0.6%MoM windunaainaianisal LazsveIaNn
audemaniidayagnilsuduiniiudeaudasagil 0.2% aLdunsaun 0.3% il e
aaadldntiauduaauniiuduunannnsiandulunisldinaluvinesaaued, ilatiiaas, e
Aads9 uaznstadanalusiuainis GT'JLa**utlammﬂﬁnﬁﬁ,ﬁumﬁauimﬁud'\msu%‘Im“luﬂsvmc:i
GﬁaLﬂuLL'somumaau'v:anmaommsnammmmnmimﬁ tiagnnlasuusIRUUAYUIINAITINNU
Audounss ama“l:snm“lumumaammmjum’muﬁanuwusiﬂﬂmwﬂmuimﬂ UnlverS|ty of
Michigan nauamaaiummaomumauma‘mumaﬂms“mnmamiusau 13 iau mu anatduiwe
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Taansaianisailfausuiaudneiiatii 66% Ltasmaomaunﬂamﬂum 17%
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Janet YeIIen szsruna Mmamm'lmnmlma‘"ﬂaau‘lnam'lwutwammummnnn
uhmnunauma“umsmumamuuamosam%‘a ‘Immﬂumm‘lummmu“tum'sﬂ?mmmm
UARAY ﬁoaaamm'\mnmswumanmr;l“tusual mwaonAImmaLﬂuammamﬂuﬂan“l,ﬂaum'\am'\
LO‘L!L'WaQ”L’SO“}.IuN'm'mﬂ'J']Lﬂ'IMN'IEI uanannd Yellen femantuudaniinavain Inganisiulull
08 vinlvisunAsnatguarafisasnumuiinsesulvig wasannisannanidsatioferara’lu
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dnsnanauunuusinsauss indundinaranaususunauiuusaaaudnina ae
snvinuiaanunwaduiidaasna New York, Williams Dudley, “Lmnmn'lmmu‘iamsmw\lm

avfiupaniduluilil vinlvinanauunuusiins 101 windu 6bps 7 1.80%; 51 windu 3bps 7
1.29%; uay 21a91in 0.84%

wamammuﬁ’uﬁﬁ’ms%’gumlmu:maen53’011’;\aonmﬁumsaonu‘lummm{umnffu 1an
nagauunuusinslnaaaaslunnaig eia 2lanad 2bps w11 1.56%; 51 aaav 7bps w1
1.83% uay 101 anad 6bps 111 2.23% Taadnasnusrsmddeasiilugaagniluaaia
Wustiaslnanynuas) 1695.5 auun shuunaluwusiasndany 1Taulal

u%mfi‘igﬂszé'mjszﬁu‘la




SUIASNANT N
F R 17 KASIKORNBANK

KASIKORNTHAI

o Q/

im3avd Al TunaIaiusiing

Thai government bond yield movement Thai bonds change from previous session
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Foreign net/buy in stocks and bonds US Treasury yield
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EUR/USD
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Usuduaasdnsinantiatuidausurtaudosiag tlavarnalagedyanaidaiauain dot
plot

EUR/USD 15uav 0.74% wnagiisedu 1.0972 Fuglsufuaaudasdflaiieuduidunaaars asain
Wueaaarfliuudsarduaiunisaianisalizasnisdiududaneanidaluanizs douiinanudaiiu
2129 Aot Janet Yellen asviaulvitiuinsasssvdnseivludasmsdiududasnanida anudaiiu
hawkish ainiszanuWasan Boston uay New York 2iavyuliunaaans uananfitaiuddiag
angwasadugsludlavidaziunisdszaurassunaisnanvaisifiatui 20

USD/JPY d5udiu 0.45% unatiisedu 104.17 Wduaudfuaaudiagiflaiisuduidunaaans tilasann

o
[

Wusaaarslsuudearduiiludrdey Tnaduiiaidunaaas (DXY index) dsudu 0.4% lafurns

o

GBP/USD il5uav 0.55% wnagviszau 1.2187 Wulaudlfuaaumasanuuwui Tinluanatduvandun
uanmnuwa'\n'\smaaﬁu'\msnmaaonnm“lmu,ammmﬂmmunm‘munau“mamuaul,v\la‘tuamm
ajmwnsﬂswumaﬂumssmumnmugmmﬂwaaﬁmmsnma ninAIsHauARIaUTaUIaNITLIUY
WinLduaghavyuiasesAazad wailasviaulviiuitsunaisnaivazdoasluanisnauaaiaulans
nMsduafvwiinumafiazvinlviiulausddsuaauaay wasruuuidanansuaianing

anatduadea SHulugdfuaauarasdaisudfuiiunaaans lasannidusaaarslsuudedrdu
navanNANUAALTY hawkish a1n &undn FOMC 6199 1ae Aa Janet Yellen dsuaavnnuseinseivlu
Lsaamsﬂsuﬂuamswmanmﬂ‘tuausgﬂ at Tuanefinudaiuainisss1unaanan Boston waz New
York amau‘mmuﬂn.nauuaumsaamsﬂsn‘uuamﬂmamuﬂ’(.uﬂu

a

USD/CNY i¥ufiu 0.06% unagilszdu 6.732 W§unenuliuaaudiasiiaiisududunaaaisanu
wnTuulugiinna

USD/THB u5uad 0.21% snagiisedu 35.55 duunisuudeardudniamfiaisufudunaaas

weiaenolsAf uididuuniitanaaaudiad lasanaisivaaanuasdunuannaaininaasnaduiiu
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a2l THB NEER (Nominal Effective Exchange rate) Index
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KBank THB NEER ,base = Jan 1995, left [l Latestdata point, left — BOT THB NEER, base = 2012, right
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Morning Closing rates (D ET])Y Consensus forecast
Spot 14-Oct-16 13-Oct-16 % Change 4Q2016 4Q2017

USD/THB** 35.41
USD/JPY 104.23
EUR/USD 1.0966
GBP/USD 1.2167
USD/CNY 6.723
USD/SGD 1.3926
USD/IDR 13,078
USD/MYR 4.22
USD/PHP 48.39
USD/KRW 1,141
USD/TWD 31.73
AUD/USD 0.760
USD/CHF 0.99
JPY/THB 33.97 uniasr1zu:
EUR/THB 38.83 11511 wavAs

GBP/THB 43.08 Tel: 02 470 6749
CNY/THB 527 pareena.p@Kkasikornbank.com

Source:Bloomberg and KBank ** deydud Ao
Tel: 02 470 3235
anchali.s@kasikornbank.com

2501 AUAHUNS
Tel: 02 470 1031
vorada.t@kasikornbank.com
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