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17-Oct
1477.34
46,459.72
-5,571.54
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270.57
1,151,601.29
6m 1yr
1.49 1.49
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17-Oct BIBOR
1.50 17-Oct
7-day 14-day
1.50 1.50

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 im 3m

17-Oct 142 145

chng (bps) 0.37 0.02

Interbank Rates 18-Oct

Overnight (%) 1.50

Repurchase Rates 1-day
17-Oct 1.50

THBFX (pm)

17-Oct 1.13033 1.20493 1.49612

Change
-0.27
-3,303.18
-2,998.80
Change
042
-3,253.63
2yr
1.56
-0.75

17-Oct
18,086.40
2,126.50
97.71
1.77
0.82
49.94
12yr
242
-0.96
6m
1.7256
18-Oct
1254 8

US Market
Dow Jones Oct17
S&P 500
Dollar Index
US 10 yr T-note (%)
US 2yr T-note (%)
NYMEX crude ($/b)
3yr Syr 7yr
162 1.83 2.06
-0.74 089 -047
1w 1im 2m
1.5210 15384 15574
Spot Gold ($ /oz)

Change
-51.98
-6.48
0.00
0.18
-0.02
0.00
18yr
265
0.10
1yr
1.9881
change
-04

14yr
2.56
-0.19

10yr
218
-4.13
3m
1.5911

LIBOR
17-Oct

1yr

1.81831 0.5279 0.8776 1.2643

SWAP (THB/THB, onshore)
18-Oct Bid/Ask
KBank Counter Rates
(against THB)

usD

EUR

GBP

JPY

KBank Technical Analysis
USD/THB (Onshore)
USDMPY

EUR/MUSD

EUR/THB

JPY/THB

1yr 2yr
1.475/1.505 1.495/1.525
Buying
Sight Bill
34.90
38.23
4244
0.33
18-Oct
35.17
103.84
11017
38.75
0.3387

TT
35.00
38.32
42.58

0.3348
17-Oct
35.28
103.89
1.0097
38.77
0.3350

10yr
2.115/2.165

3yr
15851615 1.71.73
Selling
TIT
35.30
39.10
43.51
0.3435
Support Resistance Trend
35.10 35.40 Sideway Down
103.40 104.20  SidewayDown
1.0090 1.1070 Sideway Up
3852 38.98 Sideway
0.3362 0.3410 Sideway

Syr Tyr
1.8/1.83 1.95/2
Premium (satangs/mth)
Export/Import
0.50/3.60
1.13/11.19
1.06/7.74
1.95/7.98
Strategy
Sell USDnearresistance
Sell USDnearresistance
BuyEURnearsupport
Neutral
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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Thai government bond yield movement Thai bonds change from previous session
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a2l THB NEER (Nominal Effective Exchange rate) Index
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Morning Closing rates Daily Consensus forecast
Spot 17-Oct-16 14-Oct-16 % Change 4Q2016 4Q2017
USD/THB** 356.18
USD/JPY 103.76
EUR/USD 1.1016
GBP/USD 1.2241
USD/CNY 6.739
USD/SGD 1.3857
USD/IDR 13,050
USD/MYR 421
USD/PHP 48.54
USD/KRW 1,132
USD/TWD 31.73
AUD/USD 0.766
USD/CHF 0.99 o )
JPY/THB 33.90 HnaTIZY:
EUR/THB 38.75 th3eu wavds
Tel: 02 470 6749
GBP/THB 43.08 pareena.p@kasikornbank.com
CNY/THB 5.22 Seyad doni

Source:Bloomberg and KBank™* Tel: 02 470 3235

anchali.s@kasikornbank.com

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