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SET Index 1,506.5|Dow Jones  18,169.3|10Y UST 1.77% |Brent 50.3|Gold 1,269.3
25-Oct 2 0.41% 25-Oct ¥ -0.30%|25-Oct 4 0.0 bps 25-Oct ¥ -2.34%|25-Oct £ 0.18%

Daily = -0.30% Daily = -0.47% Daily = -0.47%
USD/THB 35.02 Weekly > -0.41% EUR/THB 38.10 Weekly = _1.61%‘ 0.3357 Weekly > -0.87%

Sideways Trend Monthly < 1.02% Falling Trend Monthly = -2.11% Falling Trend Monthly = -2.45%
USD/THB EUR/THB EUR/USD 100JPY/THB USD/JPY
Higher = stronger USD Higher = stronger EUR Higher = stronger JPY (inverted scale)
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Source: CEIC and TMB Analytics; FX data are BOT’s daily closing rates (spot) yesterday while the changes are on a daily basis.
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Currency Market

1M Range
Currency | 1M History Last %Chg (1D) %Chg (1W) %Chg (1M)
Min

Dollar Index 101.10 0.2% 0.6% 3.3% 97.68  101.10
EUR/USD "—““ﬁ--a_ 1.0881  -0.2% -0.8% -2.8% 1.0881  1.1248
USDAIPY v~ 104.32 0.2% 0.2% 3.2% 10027  104.32
USD/CHF  ~a~"""" 009937  -0.1% 0.4% 2.4% 0.9674  0.9950
GBPUSD  ~“—__ 12232  -0.1% 0.5% -6.3% 12167 13052
USD/CAD  wA——"r"  1.3340 0.7% 1.3% 2.1% 13070  1.3340
AUDIUSD  r/~e"—  0.7624 0.0% 0.4% -0.2% 07531  0.7692
NZDUSD  “~~—A~—~—~ 07146  -0.4% 0.7% -1.9% 0.7044  0.7345
ASEAN Dollar ——~"~ 10723  -03% M  -06% 1.0% 106.01  107.93
USDITHB ~ —— A~~~ 3502 -03% I  -1.0% 1.0% 34.60 35.73
USD/SGD  ————" 13018 -01% B 0.0% 2.4% 13533  1.3939
USDIMYR /™= 41720  -04% B  -1.0% 1.4% 41112 42123
USD/IDR "~~~V 12931  -04% I -0.7% -0.9% 12,887 13,150
USDIPHP o~~~ 4815 -01% [k  -0.4% 0.6% 47.65 48.63
USD/ICNY — ——_—"  6.7689 0.2% B o06% 1.5% 6.6645  6.7689
USDHKD —~—"Vw~ 77475 -02% [  -01% -0.1% 77475  7.7643
FX Swap Market and BoT’s Reserves Foreign Fund Flows (THB.mn)

1-month e 265 0.15HH 25/10/16 573 s23s M 7660 1M
3-month = 385 015N 21/10/16 547 1,660 1,113
6-month v 465 020 201016 1,204 cocs 8188 -
_ - _ 19/10/16 -2,558 2,610 I 52 ,
mes=nes Srn) snL 18/10/16 -2,366 2,020l -346 |
Total malm _ 8 179,564 -3554 I Last5days 4,820 21,492 16,672
Golds e 6,184 -32 l Period-to-date  Equity Bond Total

SDR cmnilememe 1344 -7 |

IMF Resenes  —— mm —sila. 716 -4 | Month 3 12211 & 7,243 & -19,454
Foreign Coy ~ —malme B 171,320 -3512 NS Quarter § 12211 § 7243 § -19,454
Net Fwd PoSition —— —emsmsi 22,784 1830 [V 4 120270 4 396546 4 516816

Last update: 14/10/16
Money Market

1M Hist | Last [ Fxange IMHist| Last —-MRange RUSD | Lol | ast | M Range
BIBOR lmpll ed LIBOR

1.50 1.50 1.50 1.40 0.50 151 0.43 0.00 0.43
1W -v_n..r“r" 152 152 152 1W H"h.-.r"" 1.48 0.73 1.48 1W f“hﬂ“—""' 0.46 0.45 0.46
M ¥, 154 154 154 1M —— 1.19 0.82 119 | IM A 0.53 0.52 0.55
2M  4—"" 156 156 156 |2M —_— 121 0.91 121 2M T 0.66 0.64 0.68
3M  ¥Y— .~ 159 159 159 |3M Tt 1.25 1.06 130 | 3M e 0.88 0.84 0.88
6M  TTe—— 173 173 173 | 6M R 1.45 1.39 152 | 6M = 1.26 1.23 1.26
12M  Tee— . 199 199 1.99 @ 12M i 1.73 171 179 | 12M e 1.57 1.54 1.60

Last Updated: 21/10/16 Last Updated: 18/10/16

Note: D=d=day; M=mth=month; Y=year; %chg = percentage change; chg = change; USTH FX Sp = USD/THB FX Swap point; $mn=million US dollar; THB.mn= Thai baht million; Hist=history
THB implied = Thai baht rate that are calculated by FX forward rate; ASEAN Index = value average ASEAN FX Jan2008=100

Source: CEIC and TMB Analytics
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Fixed Income Market

UST10y 1.7700 0.00 2.00 15.00 1.56 1.80
Gilt 10y _._.r~—“ 04769 -074 [ 206 28.46 _ 017 0.48
Bund 10y ————  -0.0100 -1.00 M -10.00 400 1 -0.15 0.09
JGB 10y v 00640 -090 N 140 -1.00 } -0.09 -0.03
TGB 1y TN—_ 14982 03711 0.35 -0.02 | 1.49 1.50
TGB 2y —"\—~ 15636 067 0.69 0.19 | 1.55 1.58
TGB 5y "~ 18184 253 161 164 | 1.78 1.90
TGB 7y —~"— 20113 202 1N -4.67 -0.78 | 1.96 211
TGB 10y —"~_. 21136 1.44 1R -7.05 -4.43 1 2.09 2.33
AAA Spread — 4122  -0.35 -0.20 3.38 37.82 41.83
AA Spread — 60.72  -0.02 0.11 2.80 57.80 60.73
A Spread " 89.84 0.26 1.27 491 84.81 89.84
BBB Spread N 23401 0.03 0.00 -2.77 230.07  236.79

Note: UST = US Treasury; Gilt = UK Government Bond; JGB = Japanese Government bond; Bund = German Government Bond; TGB = Thai government Bond; tenors of the bonds are put after
their name; bps=basis point; Corporate spreads are Thai and reported in basis points over government bond for the tenors between 3yrs to 5yrs;

Commodity Market

1M Range
Commodity 1M History Last %Chg (1D) %Chg (1W) %Chg (1M) =
Max

Brent Crude 50.27  -2.3% N -3.5% 7.0% 46.07 52.92
London Gold H-“‘t-,d_.,«_ 1269.3 0.2% 0.6% -5.0% 12527 1,336.3

Note: Unit of Brent crude oil price is $/barrel; unit of gold price is $/ounce

Equity Market

Equity Index 1M History %Chg (1D) %Chg (1W) %Chg (1M)

DJIA (US) 18,169.3  -0.3% 0.0% | 0.4% 18,0864 18,3925
S&P500 (US) ‘*M«_..—-»- 21432  -0.4% 0.2% -0.1% 21265 2177.2
FTSE 100 (UK)  ~~"~—— 70176 0.4% 03% 2.9% 6,807.7 7,097.5
DAX (DE) w—~—~—""10,757.3  0.0% 1.29% I 3.5% 10,361.5 10,761.2
CAC 40 (FR) —~~~""" 45408 -0.3% 0.7% Il 3.0% 43987 45526
Nikkei 225 (JP)  am———"" 17,3653  0.8% 24% I 36% 16,449.8 17,365.3
Shanghai (CH) ~——" 32791 0.1% 1.6% N 3.5% 31199 32791
Hang Seng (HK) v\~~~ 235651 -0.2% 23% I 03% 23,031.3 23,9525
ASX 200 (AU) MV T\ A~ 54428  0.6% 0.6% Il 0.2% 53745 54840
SET (TH) ~—~—" 15065 0.4% 2.0% 0.9% 1,406.2  1,513.9
SET50 (TH) —~ 9492  0.2% 1.0% -0.3% 896.3 963.8
Straits Times (SG) “\w—— 28541 -0.1% 0.8% 0.1% 2,8055 28857
FTSE Malay (MY) “v—~~" 16774  0.0% 0.6% 0.4% 1,652.6 1,677.8
JSX Index (ID) VN 53978 -04% -0.6% 0.9% 53404 54723
PSE Index (PH) " ~—.""" 75802 -0.4% 0.1% -0.7% 73122 77624
vn Index (VN) ~NN 6762 -0.3% -0.9% 0.4% 6735 688.9

This Week’s Economic Calendar

Monday, October 24, 2016 Tuesday, October 25, 2016 Wednesday, October 26, 2016 Thursday, October 27, 2016 Friday, October 28, 2016

(JP) Trade Balance C¥359.3b P¥-18.7b (US) FOMC member speaks (Powell) (TH) Auction THB30 Bin Bonds Due (TH) Customs Exports YoY C-2.0% (JP) CPI YoY C-0.5% P-0.5% (US) GDP
(US) FOMC members speak (Dudley and 2022 (LB226A) (US) DOE Crude Oil P6.5% Customs Imports YoY C0.7%P-  QoQ 3Q16 C2.5% P1.4%
Bullard) Inventories P-5247k 1.5% (US) Initial Jobless Claims P260k

Note: P=previous; C=consensus; A=TMB Analytics
Source: CEIC and TMB Analytics
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