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EX Market Contributors Fig 1 Equity Market Development as of  3-Oct-08

Rawekorn Kespayak

02230 5888 rawekorn.kes@tmbbank.com Index Closed Change (%)
Warapong Ruangpat

02230 5888 warapong.rua@tmbbank.com Dow Jones 10,325.38 -1.50
Bond Market Contributors FTSE 4,980.30 2.26
Anongpat Kingchar Nikkei 10,938.14 -1.94

0 2230 5693 anongpat.kin@tmbbank.com

Valairat Limpasuwanna Hang Seng 17,682.40 -2.90
02230 5692 valairat.lim@tmbbank.com SET 590.05 -1.28

Source: Reuters
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Fig 2 Daily Chart of EUR/USD Fig 5 Key Resistance and Support Technical Levels
SS‘CS Level USD/THB USD/JPY EUR/USD
155 R3 34.60 106.50 1.3910
L5 R2 34.55 106.15 1.3820
R1 34.50 105.25 1.3700
R S1 34.20 103.50 1.3535
S2 34.15 102.55 1.3500
SR ) £ S3 34.10 101.85 1.3475
0118 01 16 01 16 0L 18 G2 16 01 16 01 18 01 16 01 16
| Jan | Feb | Mar | Apr | May | Jun | Jul | Aug | Sep Source: Reuters
Source: Reuters
Fig 3 Daily Chart of USD/THB Fig 6 Forward Points (Satang)
Prce Level USD/THB JPY/THB EUR/THB
_‘33,5 1m  -5.500 / -1.500 0.018 / 0.120 -10.123 / -1.140
-33
a5 3m -14.500 / -8.500 0.139 / 0.274 -26.420 / -9.743
-32
s 6m -25.000 / -15.000 0.243 / 0.451 -49.109 / -26.968
123
‘0118 01 16 0L 16 0L 18 02 16 0L 16 01 18 OL 16 OL 16 Source: TMB Treasury & Markets, Reuters
| Jan | Feb | Mar | Apr | May | Jun | Jul | Aug | Sep
Source: Reuters
Fig 4 Daily Chart of USD/JPY Fig 7 Key Economic Indicators
Price Date Event Forecast Result Previous
usp
| 108 8-Oct Pending Home Sales (Aug) -1.60% -3.20%
¢ . .
* 9-Oct Initial Claims w/e 480 k. 497 k.
o4 10-Oct  Import Price (Sep) -2.50% -3.70%
L100 10-Oct  Export Price (Sep) -0.40% -1.70%
10-Oct Int'l Trade (Aug)($bin) -59.0 -62.2
47
‘01ig 01 16 01 16 01 18 G2 16 01 16 01 18 01 6 0116
| Jan | Feb | Mar | Apr | May | Jun | Jul | Aug [Sep Source: Reuters

Source: Reuters
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Fig 8 US and Thai Government Bond Yields Fig 9 US and Thai Government Bond Yields
%
7 Thai us
6 - Period Yield (%) Period Yield (%)
5 4 3m 3.570 3m 0.701
/ 6m 3.572 6m 1.183
41 2y 3.644 2y 1.620
3- 5y 4.006 5y 2.653
2 10y 4.390 10y 3.626
Source: Reuters
l -
O ) ) ) ) ) 1 . dv U d‘
Fig 10 ﬂ?mmqinﬁuﬂmﬂmmﬁﬁu U IUN 3 f.A. 2551
3m 6m 2y 5y 10y 17y
Ysnmgsnssy AU
st S — T ATUAT 713.85
B RCERHITRG 3,823.94
Source: Reuters o @ o a a &
usasigIiemnauaznean Uy 77,212.53
Hudienwu 236.56

Source: Thai Bond Market Association
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Fig 11 Selected Central Bank Announcement Dates

FOMC MPC ECB BOJ BOE RBA
25-Jun 21-May 5-Jun 13-Jun 5-Jun 3-Jun
5-Aug 16-Jul 3-Jul 15-Jul 10-Jul 1-Jul
16-Sep 27-Aug 7-Aug 19-Aug 7-Aug 5-Aug
29-Oct 8-Oct 4-Sep 17-Sep 4-Sep 2-Sep
16-Dec 3-Dec 2-Oct 7-Oct 9-Oct 7-Oct
6-Nov 21-Nov 6-Nov 4-Nov
4-Dec 19-Dec 4-Dec 2-Dec

FOMC = US Federal Open Market Committee
MPC = Thailand's Monetary Policy Committee, ECB = European Central Bank

BOJ = Bank of Japan, BOE = Bank of England, RBA = Royal Bank of Australia
Source: Reuters

Fig 12 Commodity Prices Fig 13 Key Local Market Rates
Commodity Unit Price (USD) Type Rate (%)
Qil barrel 92.05 1 Day R/P 3.75
Gold ounce 831.35 14 Day R/P 3.75
Aluminium tonne 2,245.00 Interbank 3.75
Copper tonne 5,950.00 MRR 8.00
Rubber kilogram/Baht 87.05 MOR 8.00
MLR 7.50

Source: Reuters

Source: Bank of Thailand, TMB Bank

Fig 14 Singapore Interbank Offered Rates (SIBOR) (%)

7-Oct-08 im 2m 3m 6m 12m
UsD 4.08750 4.15500 4.26500 4.10500 4.06250
SGD 1.71875 1.71875 1.71875 1.71875 1.75000

Source: Reuters

Fig 15 London Interbank Offered Rates (LIBOR) (%)

7-Oct-08 im 2m 3m 6m 12m

uUsD 4.11000 4.20625 4.33375 4.13125 4.05750
GBP 6.07125 6.13375 6.27000 6.36875 6.47000
EUR 5.10875 5.19250 5.32750 5.41250 5.49625
JPY 1.00875 1.01250 1.03375 1.10750 1.26750

Source: Reuters
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Fig 16 Daily Exchange Rate

Buy Sell
Currency D/D & TIC TIT Note Bill Note
UsD 34.12000 34.22000 34.42000
DENO.$: 1-2 32.99000 34.53000
DENO.$ : 5-20 33.50000 34.53000
DENO.$ : 50-100 33.94000 34.53000
GBP 60.08750 60.26375 59.43000 60.96250 61.14000
EUR 46.42370 46.55970 46.22000 47.17600 47.26000
JPY : 100 32.50125 32.59625 32.06000 33.16750 33.18000
HKD 4.38250 4.39500 4.31000 4.43625 4.49000
MYR 8.92000 10.37000
SGD 23.30750 23.37500 23.15000 23.75625 23.83000
BND 22.45000 23.88000
PHP 0.50000 0.77000
IDR : 1000
CAD 31.32500 31.41750 30.84000 31.80625 31.88000
AUD 25.79375 25.87000 25.51000 26.26250 26.36000
NzZD 22.27250 22.33875 22.08000 22.71125 23.12000
CHF 30.03750 30.12500 29.71000 30.57125 30.58000
DKK 6.28625 6.30500 6.05000 6.37750 6.39000
NOK 5.59000 5.60625 5.38000 5.67750 5.69000
SEK 4.77625 4.79000 4.59000 4.85375 4.87000
TWD 0.85000 1.23000
KRW 0.02331 0.04207
CNY 4.08000 5.22000

Source: TMB Treasury & Markets
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