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KBank Market Watch
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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

28-Sep 114 121 1.36
Change (bps) -0.02 0.25 0.50

Interbank Rates 29-Sep  28-Sep

Overnight (%) 1.50 1.50

1,666.36
46,459.72
-2,855.72
28-Sep
273.59
1,502,697.14
6m

im 3m

-391
-3,303.18
-2,938.91

Change

-0.50

442,274.18
lyr 2yr
1.42 1.45
0.28 1.78

Repurchase Rates 1-day 7-day 14-day 1m

28-Sep
THBHX (pm)
28-Sep

1.50
1m

1.50
3m

1.50
6m

1.50
lyr

1.14633 1.08549 1.13731 1.44597
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US Market
Dow Jones
S&P 500
Dollar Index
US 10 yr T-note (¢
US 2yr T-note (%)
NYMEX crude ($/b
Syr 7yr
1.55 1.79 212
1.24 4.29 2.02 2.36 1.46 0.46 -0.54
BIBOR 1w 1m 2m 3m 6m lyr
28-Sep 1.50955 1.52911 1.54520 1.57291 1.70041 1.96566
Spot Gold ($ /0z) 28-Sep change
1286.91 6.19
3m 6m
1.33500 1.50944

40.49
3.02
-0.0030
-0.20
-2.70
-0.58
18yr
2.83

22,381.20

2,510.06

93.09

231

1.46

51.56
12yr
2.58

3yr 10yr

2.45

14yr
2.75

LIBOR
28-Sep

1m
1.23500

SWAP (THB/THB, Rates) 1yr A 3yr 4yr 5yr 7yr 10yr

29-Sep

KBank counter rate
(against THB)

uUsD

EUR

Sight Bill

33.10
38.81
GBP 44.18
JPY 0.2917
KBank Technical Analysis 29-Sep 28-Sep
USD/THB (Onshore) 33.34 33.40
USD/IPY 112.56 112.33
EUR/USD 1.1787 1.1784
EUR/THB 39.31 39.33
JPY/THB 0.2962 0.2926

Source: Reuters

Bid/Ask 1.25/1.28 1.41/1.44 1.56/1.59

Support
33.20
112.20

118
39.00
0.2930

1.71/1.74

Resistance
33.50
113.00
1.18
39.60
0.2990

1.855/1.885
Selling
i
33.50
39.66
45.22
0.3005

2.04/2.09 2.255/2.305
Premium (1 month)
Export/Import
-3.15/0
0.43/9.71
0.25/7.42
0.7035/5.6257
Strategy
Neutral
Buy USD/JPY nearresistance
Neutral
Neutral
Sell JPY/THB nearsupport

Trend
Sideway
Sideway Up
Sideway
Sideway
Sideway Down

&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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US GDP growth by components n1siedaulmzavaatanddey:
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Gold

Shanghai Stock

SET

Dubai Fateh

Hang Seng
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Thai government bond yields Thai government bond yields spreads

May-14 Jan-15 Sep-15  May-16 Jan-17 Sep-17 - Sep-13  May-14  Jan-15  Sep-15  May-16  Jan-17  Sep-17
@ olicy rate 2y 5y 10y e 7-10 spread e 2-5 spread s 5-10 spread
US government bond yields 10-yr UST vs. S&P 500
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Morning Closing rates Daily Consensus forecast
Spot 28-Sep-17 27-Sep-17 % Change 3Q2017 4Q2017
USD/THB** 33.36 33.39 33.30 0.27 33.00
USD/JPY 112.55 112.34 112.83 -0.43 111.00
EUR/USD 1.1790 1.1786 1.1745 0.35 1.1700
GBP/USD 1.3428 1.3441 1.3386 0.41 1.2900
USD/CNY 6.661 6.649 6.635 0.22 6.750
USD/SGD 1.3572 1.3579 1.3596 -0.13 1.3600
USD/IDR 13,475 13,461 13,441 0.15 13,316
USD/MYR 423 423 422 0.26 426
USD/PHP 50.85 50.80 51.00 -0.39 50.60
USD/KRW 1,146 1,146 1,146 0.01 1,140
USD/TWD 30.36 30.37 30.35 0.07 30.30 uniaTIn;
AUD/USD 0.785 0.79 0.785 0.09 0.78 Wanssau grssasan
USDICHF 0.97 0.97 0.97 0.21 0.97 ;Zg,g;a‘zg@ﬁgjsllkombank om
JPY/THB 29.64 29.72 29.51 0.71 29.73 o
aaAu A9n
FUR/THB 39.33 39.35 39.10 062 38.61 Tel- 02 470 3235
GBP/THB 44 80 44 .87 44 57 0.68 42.57 anchall.s@kasikornbank.com
CNY/THB 5.01 5.02 5.02 0.05 4.89
Source:Bloomberg and KBank™*
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aadatdiuuIm (KBank THB NEER)
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==K Bank NEER,base = Jan 1995, left B Latest data point, left —BOT NEER, base = 2012, right

As of September 271, 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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