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Source: Reuters

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

14-Sep 1.14 1.22 1.38
Change (bps) -0.07 -0.01 -0.06
Overnight (%) 1.50 1.50
Repurchase Rates 7-day 14-day
14-Sep 1.50 1.50 1.50 1.50
THBHX (pm) 1m 3m 6m lyr
14-Sep 0.69591 0.88347 1.00578 1.34380
SWAP (THB/THB, Rates)

p
1,659.10
46,459.72
3,035.45
14-Sep
273.29
1,131,874.57
1m 3m 6m lyr
143
-0.08

1-day 1m

Bid/Ask 1.15/1.18 1.32/1.35 1.48/1.51

: : Buying
Sight Bill T

KBank counter rate
(against THB)

KBank Technical Analysis
USD/THB (Onshore)
USD/IPY

EUR/USD

EUR/THB

JPY/THB

Support
32.90
109.80
1.1870
39.10
0.2970

33.06
110.21
1.1903

39.36
0.3000

33.10
110.22
1.1918

39.30
0.2961

-3,303.18
2,080.47
Change

-86,288.06

US Market
Dow Jones
S&P 500
Dollar Index
US 10 yr T-note (%
US 2yr T-note (%)
NYMEX crude ($/b
Syr Tyr
1.78 2.12 2.44 2.58 2.76
0.25 2.15 1.09 1.81 1.73 3.28 2.20
BIBOR 1w 1m 2m 3m 6m lyr
14-Sep 1.51280 1.52981 1.54565 1.57550 1.70512 1.96782
Spot Gold ($ /oz) 14-Sep change
1329.43 6.58
3m 6m
132111 7 1.45861

16.16 45.30
-2.75
-0.0043
0.40
1.30
0.59
18yr
2.87

22,203.48

2,495.62

92.12

2.20

137

49.89
12yr

-041

2yr
145
-0.02

3yr
1.56

10yr 14yr

LIBOR
14-Sep

im
123444 7

1.635/1.665 1.775/1.805
Selling

T/T

1.97/2.02 2.175/2.225
Premium (1 month)
Export/Import
-45/1.4
0/7.68
-0.97/5.27
0.29/4.54
Strategy
SellUSD/THB near support
SellUSD/JPY near support
Neutral
Neutral
Buy JPY/THB near support

Resistance
33.20
110.60
1.1950
39.70
0.3030

Sideway Down
Sideway Down
Sideway
Sideway
Sideway Down

& 15U counter rate a18n n';jm"nl,ﬁ'\"l,ﬂﬁ: 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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US CPI edged up slightly nstadaulizavaanansdnday:

= inmudwidadedilumsiweaumutiazasediluiuadon 2 lusauiaanda 1 idau s
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Giatﬁaatﬂmﬁauﬁ 2 wnagn 1.9%YoY Tudausdeuiau Inaszauihvanauasnen 2% uway
2 mnn’hﬁmmmmm”l," 1.8% amsuautﬁawugmmamaﬂm 1.7% Lmenmmmammmh
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S CPI, % YoY
surmsnatsdengu (BOE) avdasimanidaulaunalauaraddudusanidaludnlain
Daily performance thau2ivuniin BOE mammamnum 0.25% mnm’mﬁmaﬁ'aa Brexit 1mzanadfudu
Dubai Fateh . manmu‘luan"l,unLmaumoumtwa?j”aaamﬂmuLWa aowa‘lummmwummLﬂu"l,ﬂvlm"ﬁ BOE ay
SET : mue}anmﬂ“tumauwnﬂamuumaﬂm 42% an 18% ludlavinau wazAnlanadunanide
DJIA : 11 54% Tutfausulinau

Gold
CAC
DAX . . am‘mamammummwusumssma“lmuﬂsummﬁnuau Tagdnsinanauunuaiy 2 ey
&P : Aszdu 1.45% uazanINanauunualy 10 ﬂﬂsnmu 2 bps watifisedu 2.44% TaaBinaida

Nikkei -0.3 amwaauﬂaomumammaﬂm 3,738 auuvudl
Shanghai Stock
KOSPI
Hang Seng
FTSE100 -1.1%

15% -1.0%  -05%  0.0% ! 1.0% 1.5% 2.0%
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Thai government bond yields Thai government bond yields spreads
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Foreign net buy/sell in Thai market US government bond yields
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EURIUSD wunTiunsdaana: L?‘mmaams’au%gﬂ ﬁ’o“l,sf-%’uusenmﬁ’uasj‘tuaiwﬁ'ﬁ'mm ilavanninasnu
118 | Tuaaradinaaasurilidaswansznuaadiaasiauansitduaz masu‘mmﬁsugnaausgﬂ
uanatnauilasuAusssudId N1sasradauamitnvdwdadodluidadedavdrisuiin
113 asuag uanantladmuaiil wddaviid aarnazdamudiandnsduilaguss uazns
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03 « EUR/USD 5ufiu 0.29% wagii 1.1919 duglstsuudedrdu iilasannidunaaarfansst aausn
Jan-17  Feb-17 Mar17 Apr17 May-17 Jun 17 JuI 17 Aug—17 Sep—17 aamummmmmnanamuaﬁtﬁmu

USDIPY USD/JPY 15189 0.23% maums.,mn 110.24 wumuﬂsmmomﬂumummLammmmuamuam
LAudu ‘imm‘lmhaﬂamu‘lutalﬂu f213nnmdwmiiaasidnaunisainuiasain UN ud9anniiu
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GBP/USD Usudu 1.43% maﬂmum‘u 1.3399 Wulaususundearduatiesiaiiividsannnis
Usenuany nssumsuiﬂmﬂmswuwa\aﬁu'\msnmoaanqw ’iﬂﬂ’tumsﬂs"ﬁmuar\uu
ﬂmunssumsu‘iﬂmumsmuaaé’mmwmi?juiﬂmﬂmswummmmn‘umm i amuaudns
Wudla Taadasdudasranadi 2.9%YoY Tufaufemanannainihvanauassuiasnate e
1917 2%

aduanataidasdiulual dauArafiaiisuduidunaaas asanndunaaaislasuusviuuain
USDITHB Maudns i utdanaddnisgy naanuaninaia Iaalutfaudeniau dnsdutiagnisgy aen
36.00 | 1.9%YoY watiaufunisaianisainavnalranseeu 1.8%YoY

101 T T T T T T T
Jan-17 Feb-17 Mar17 Apr-17 May-17 Jun-17 Jul 17 Aug-17  Sep-17

3540 - USD/CNY 15ua9 0.05% unatifisedu 6.543 Lﬁuumuﬂ%‘uLLﬁomffuLﬁnﬁaﬂﬁauﬁhﬁmmsnmo
3450 | waﬁuﬁmmmnmwaatﬁuumu‘tﬁaiaumm Taafianuil sU1ANTARNNUIIUANNUARTIARTY
USD/CNY 1 6.54650 ann 6.53820 Junaunin

USD/THB u¥uav 0.19% anagiisedu 33.07 Wuunlfuudeardudiaidisuduidunaaais wasan

fdunuvaurihaaiatusiasuasiulnasaiiag
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Morning Closing rates Daily = Consensus forecast
Spot 14-Sep-17 13-Sep-17 % Change 3Q2017 4Q2017

USD/THB** 33.08 33.07
USD/IJPY 110.18 110.24
EUR/USD 1.1911 1.1919
GBP/USD 1.3384 1.3399
USD/CNY 6.556 6.543
USD/ISGD 1.3477 1.3468
USD/IDR 13,273 13,266
USD/IMYR 4.20 4.21
USD/PHP 51.26 51.28
USD/IKRW 1,136 1,134
USD/TWD 30.12 30.10
AUD/USD 0.799 0.80
USD/CHF 0.96 0.96 ) )
JPY/THB 30.03 30.00 ok 0 ‘;‘7311“;3‘1‘%‘““
EUR/THB 39.40 39.42 peerapan.s@kasikornbank.com
GBP/THB 44.28 44.32 Seyuad dow

Tel: 02 470 3235
CNY/THB 5.05 >.06 anchali.s@kaslkornbank.com
Source:Bloomberg and KBank**
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== KBank NEER base = Jan 1995, left B Latest data point, left —BOT NEER, base = 2012, right

As of September 6™, 2017
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Tuesday

Wednesday

Thursday

1
CB17919A: 20,000

Unit: million baht
Total

4
TB17D06A: 5,000
TB18905A: 15,732

S

CB17D07C: 30,000
CB18308A: 30,000
CB18906A: 45,000

6
LB366A: 7,000

132,732

11
TB17D13A: 5,000
GGLB21NA: 5,000

12
CB17D14B: 30,000
CB18315B 30,000

13
LB22DA: 25,000

18
TB17D20A: 2,500

19
CB17D21B: 30,000
CB18322A: 30,000

21
BOT209A: 45,000

107,500

25
TB17D27A: 2,500

26
CB17D28B: 30,000
CB18329A: 30,000

62,500

Total 397,732
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