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Global Economic Events Reviews and Week Ahead Calendar

Negative/Easing Neutral

Cont. Claims 1.892m

u.s. FFTR 4.50%-4.75% -
ST Inflation Exp. 2.6%
EU Investor Conf. -16.8
Europe BOE Policy Rate 4.75% )
. VN Ret. Sales +7.1%y/y
Asia- CH Imports -2.3%y/y RBA Policy Rate 4.35%
Pacific CH CPI +0.3%y/y BNM Policy Rate 3.00%
CH PPI -2.9%y/y
. CPI +0.83%y/y
Thailand Core CPI +0.77%y/y -

Net FX Reserves $ -0.3b

Positive/Tightening This Week's Calendar

ISM Serv. PMI 56.0

Init. Jobless Claims 221k
UofM Cons. Sent. 73.0
LT Inflation Exp. 3.1%

Fed Officials’ Comments
CPI Inflation (Wed)

PPI (Thu)

Retail Sales (Fri)

BOE & ECB Officials’ Comments
UK Labor Market Data (Tue)
EU GDP Q3/2024 (Thu)

UK GDP Q3/2024 (Fri)

EU Ret. Sales +0.5%m/m

CH Caixin Serv. PMI 52.0
VN CPI +2.89%

VN Exports +10.1%y/y
CH Exports +12.7%y/y

JP GDP Q3/2024 (Fri)
CH IP, FAI & Retail Sales (Fri)

Earnings Reports Q3/2024
Consumer Confidence (Thu)

Notes: Positive readings indicate “Better” than expected economic data (“Higher” for inflation-related
data) and “Rate Hike" for central banks’ events; Negative readings indicate “Worse” than expected
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economic data ("Lower” for inflation-related data) and “Rate Cut” for central banks’ events: Neutral
indicate “Same” as expected economic data or “Unchanged” central banks’ policy rates. Net FX Reserves =
w/w change of foreign reserves and forward contracts.; US GDP is reported as %Annualized Q/Q.




Global Markets Tracker

Market at a Glance Last 1 Wk e B 3 Yio Forward Commodities Last 1P Wk e B ¥io
(%) (%) (%) (%) (%) (%) PE (%) (%) (%) (%) (%)
MSCI World 863.0 0.1 33 13 322 7.0 208 183 WTI ($/bbl) 70.4 -2.7 13 -43 -6.6 -1.8
MSCI DM 3,791.2 0.1 36 17 322 7.0 216 19.7 Brent ($/bbl) 73.9 -23 11 -43 =71 -4.1
MSCI EM 11357 -0.4 12 -20 232 -1.0 138 n2 Natural Gas ($/MMBtu) 27 -09 0.2 -23 -141 6.2
MSCI EM ex.China 74931 0.1 1.0 -13 218 17 93 132 Gold ($/02) 2,684.8 -0.8 -19 24 37.7 301
MSCI Asia ex.Japan 740.7 -0.2 14 =21 26.8 -0.7 182 131 Copper ($/mt) 93024 -24 -15 -30 15.4 99
MSCI ASEAN 697.9 04 1.0 -15 208 22 146 136 Baltic Dry index 1,451.0 17 53 -19.8 -11.7 -30.7
MSCI LATAM 2,115.4 -26 12 -4.2 -45 6.9 -16.9 9.0 Bloomberg Commaod. Index 2356 -12 0.2 -16 1.0 40
Major Indices e 1D TWk ™ 1 3y YTD Forward 10yr Gn.verment Vielt.is Last] o T A WA T
(%) (%) (%) (%) (¢3] (%) PE & Credit Markets Indices
S&P 500 5.995.5 0.4 47 43 388 101 272 226 us 430 -2 -8 29 =19 43
NASDAQ 100 211172 0.1 5.4 51 391 9.8 26.4 269 Europe (Germany) 237 -8 -4 12 -25 34
Russell 2000 2,399.6 07 86 94 420 0.8 19.7 282 UK 444 -6 -1 25 20 90
STOXX600 506.6 -0.6 -0.8 -1.8 18.1 5.1 92 135 Japan 1.01 -0 6 8 15 40
FTSE100 8,0724 -0.8 -13 =12 134 72 79 n5 China 21 -1 -4 -10 -54 -45
DAX30 19,215.5 -0.8 -0.2 0.8 26.2 6.2 147 131 South Korea 3.04 -6 -5 -4 -99 -14
NIKKEI 225 39,500.4 03 11 -03 235 127 199 19.7 Indonesia 6.74 -5 -5 -1 -6 26
TOPIX 27422 -0.0 17 13 201 136 18.4 148 India 6.81 -1 -4 0 -46 -36
Hang Seng 20,7282 -11 11 -23 26.0 -2.7 269 94 Thailand 244 -1 -0 -13 -70 -26
HSCEI (H-Share) 7.461.4 =11 16 =21 316 =27 345 8.6 Global Aggregate Bonds 47.7 0 1 -6 33 0
CSI300 (A-Share) 41041 -1.0 55 5.7 179 -33 231 135 Global Investment Grade 2736 0 1 -3 25 7
Vietnam VN-Index 1.252.6 -0.6 -02 -15 14.8 -35 12.7 10.2 Global High Yield 1,668.3 2 n 10 247 146
SET 1.464.7 -03 0.0 -03 91 -0.6 6.9 149 EM Bonds (Local FX) 150.0 -0 0 -2 n 4
Ja 7.287.2 06 -29 -3.0 10.6 6.4 33 131 CDX Investment Grade 472 -0.8 -5.8 =] -232 =)z
SENSEX 79.486.3 -0.1 -03 -25 239 109 n4 202 CDX High Yield 2985 -32 -339 -309 -149.4 -57.8
Sectors* Last o LUK 1L o & . fovard Currencies (Dollar Crosses) Last w puK 1L o )
(%) (%) (%) (%) (%) (%) PE (%) (%) (%) (%) (%)
Cons. Disc. 409.7 03 46 46 274 -0.2 171 19.9 Dollar Index 105.00 05 0.7 24 -0.6 36
REITs 12383 14 19 -0.2 240 -4.2 6.9 5 EUR 1.072 -0.8 -11 -2.4 0.1 -29
Tech./IT 772.7 -0.1 52 26 436 127 323 27.7 GBP 1292 -05 -0.0 -14 52 15
Utilities 168.7 08 -03 -2.1 283 6.9 17.7 152 JPY 152.64 02 02 =28 -11 -76
Communication Serv. 123.0 -0.7 29 35 376 39 297 18.7 AUD 0.658 -1.4 04 =24 28 -34
Industrial 400.7 03 41 09 35.7 85 19.7 205 CNY 7.8 -0.6 -0.8 -17 13 -12
Infras. 23316 09 11 02 299 6.6 20.6 151 KRW 13975 -09 -14 -37 -6.2 -7.6
Material 3414 -4 03 -21 16.5 16 27 16.3 TWD 3212 0.4 -06 0.4 0.4 -4.8
Energy 2581 -03 36 -16 127 15.0 9.6 121 INR 8437 0.0 -03 -05 -13 -14
Healthcare 3795 06 05 -36 195 36 10.1 185 IDR 15,672 04 04 -01 -0.1 -1.7
Cons. Stap. 2814 0.6 02 -23 135 26 76 18.8 THB 3430 -09 -1.0 =22 36 -01
Financial 1832 0.1 39 36 423 95 27.0 121 SGD 1326 -0.4 0.0 -1.6 23 -04

Data as of 11 November 2024

Note: Sectors are MSCI World Sectors;

Lists of Credit market indices:

Global Aggregate Bonds = Bloomberg Barclay Global Aggregate Bonds Index
Global IG = Bloomberg Barclay Global Investment Grade Credits Index

Global HY = Bloomberg Barclay Global High Yield Credits Index

EM Bonds (Local FX) = Bloomberg Barclay Emerging Markets Bonds Index

Source : Bloomberg and Krungthai Global Markets
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Widulunaradivizasn waaianasaaaananiialdiaaniiflds:ul3iu Dot Plot idauniuanau
a:naudinlamaiwav 23% manaaqnamua 4 nsu 2Inmsus: gutdausunau 2024 tiv ms
Uszguldausunnau 2025 uru: A Dot Plot s: ul3 5 ASY

tuduyav BOE giauluaaia Us:ijud1 BOE Aiduusrlivaaaanivaulavniauvudaailudaaly
gumwavnanniddiusuumsudvArduvavidudauddvnngu (GBP) fugivdumhnriu

Reglon Unlted States » Instrument: Fed Funds Futures »
' ; Pricing Date 11/08/2024 =i
Cur. Imp. O/N Rate

Meeting #Hikes/Cuts $Hike/Cut Imp. Rate A Implied Rate A.RM. ~
18/202 -64.9% -0.162 4.413
b ‘ 4.322
4.174

4.094

Instrument: Overnight Index Swaps »
3.2 Pricing Date 11/08/2024 |=!
3.1630 Cur. Imp. O/N Rate [ 3.163

#Hikes/Cuts $Hi Imp. Rate A Implied Rate

-1.172
-2.414
-3.769
-4.482
-4.874
-5.278
-5.788

» Instrument Overnight Index Swaps »
4.750 ricing Date 11/08/2024 =)

4.70000 Cur. Imp. O/N Rate — 4.700

#Hikes/Cuts %Hlke/Cut Imp. Rate A Implied Rate
-0.237 -23.7% -0.059 4.640
-0.960 ] -0.240 $.46(0
-1.292
-1.936
-2.136
-2.432
-2.510

Source : Bloomberg
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FUaRikIUL mau?uqamnaaalwuamu- Net Long USD awnmisysuaandiu
mank3ouudliumsaaaanibavaviwa hauwamsmannuahsaq asnaulamatiia
nstu Republican Trifecta K52 Red Sweep

12804 |
_ Net Long USD 107000
v/' r 0.3M
o
ﬂ‘ A Last Price
1 M IMMSNET2 G Index (R2) 0.172M
M BBDXY Index (L1) 1267.77
1260 M DXY Curncy (R1) 104.997

f BBDXY, ruson|
. - 0.2M

F104.000L o 1
I I I F103.000

=0

1230*- ‘ I L
| DXY V] IN/ IA e
N Net Short USD ~ B

1210+ 100,000

Oct Nov Dec Jan Feb Mar Apr May Jun Jul Aug Sep Nov
2023 2024
IMMSNET2 G Index (USD Net Futures Positions) Net USD positions Weekly 070CT2023-10N0V2024 Copyright® 2024 Bloomberg Finance L.P. 10-Nov-2024 06:58:36

F-0.2M

advlsna :.iftgrg'ltumn 1-month Risk-Reversals tuaaia Options d&kSu dul
louaaaals Bloomberg DXY (BBDXY) a:nauin wlau?unamlqusuaquuua\)
1oudn (Bullish) datduaaaars mnv:onaunmaoum Bva1ouavldi uJums
nawn\nanannuwumumnwamsnaannuahsaq KS9 wlau?unamlsuuaun ns
udvArduvaviduaaaarsainisuinaav

1280 .
Last Price

M .BBDXYRIM G Index (R1) 0.3565
' BBDXY Index (L1) 1267.7700

-0.8000

1 Favor Call > Put

126777003

1260

BBDXY 1-month
Risk-Reversals

BBDXY
Index (LHS)

1250

1240

1230
P-0.0000
1220
Favor Put > Call H-0.2000
1210
Oct Now Dec Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nowv
2023 2024
.BBDXYR1M G Index (BBEDXY 1-Month Risk Reversals) 1M Risk Reversal Weekly 070CT2023-10N0V2024 Copyright® 2024 Bloomberg Finance L.P. 10-Nov-2024 07:03:50

Source : Bloomberg
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EXCH OF THAI INDEX
Surprise Growth
Sector (BICS]
11 -J\” Sec

CQ3 Ending: 8/16/2024 - 11/15/2024 Periodicity

Sales Surprise

Reported

0C OF THAI INDEX
Surprise Growth
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USSOIUNAvVNUGIVYIa duavidukthviadunswealnaasgvdatiiov laatawizkdv
suswamsmannuahsaq ousvuraFunswealnadonaid Adarunaduliiduuin
Jaurravidwaauais

Bn. THB emNet Equity Net Bond e==USDTHB (RHS)

32
20 Equity YTD ‘24 = -130 Bn THB WEQ mBond - Total 40 -
Bond YTD ‘24 = -68 Bn THB 17 I 5 \
° N R e | 33
I 6 I " 3 I I N -25
20 ”~ 7 -52 -50 R

N Jan Feb Mar Apr May June July Aug Sep Oct Nov 34
i o
-40

-60 N 35
LJ T

-80
4 ~>
-100 I \‘ %
L .o,
-120 37
-140
Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24 Jul-24 Aug-24 Sep-24 Oct-24 Nov-24
Source: Bloomberg and ThaiBMA; Data as of 8 November 2024
91nnagns Trend-Following ouuindvavagiuuudliunisdaun asulafi WBu
u1nT|JTnnauu1uuumnaluauaun al'vu 33. 65 uIndaaaaals asvsalau
U.S. Dollar / Thai Baht, 1D, DANDA 034.240 H34.328 134.232 C34.318 +0.080 (+0.23%) e eeemm=mTTTT THR
=== L 36.500
36.000
35.500
35.000
12 Sep:
Nick Timiraos' Article 34.600
R sasts
21 Aug:l
Call Bottom 33.800
____________ ;HB_ _— e = = = = = _— o — = -
34.00 33,400
33.000
32.600
32.200
———————————————————————————————————————————————— OF 5:.5%]
Aug 12 21 Sep 16 Oct 14 23 Nov 12 A

Source : Bloomberg and TradingView
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IMPORTANT NOTICE :

These contents have been prepared by Krung Thai Bank (KTB) exclusively for the benefit and internal use
of prospective clients in order to indicate, on a preliminary basis, the feasibility of possible transactions.
Terms contained in this presentation are intended for discussion purposes only and are subject to a
definitive agreement. All information contained in this presentation belongs to KTB and may not be
copied, distributed or otherwise disseminated in whole or in part without the written consent of KTB

These contents have been prepared on the basis of information that is believed to be correct at the time
the presentation was prepared, but that may not have been independently verified. KTB make no express
or implied warranty as to the accuracy or completeness of any such information.

KTB are not acting as an advisor or agent to any person to whom these contents are directed. Such
persons must make their own independent assessment of the contents, should not treat such content as
advice relating to legal, accounting, taxation or investment matters and should consult their own
advisers.

KTB or its affiliates may act as a principal or agent in any transaction contemplated by this presentation,
or any other transaction connected with any such transaction, and may as a result earn brokerage,
commission or other income. Nothing in these contents are intended to be, or should be construed as an
offer to buy or sell, or invitation to subscribe for, any securities.

Neither KTB nor any of its directors, employees or representatives are to have any liability (including
liability to any person by reason of negligence or negligent misstatement) from any statement, opinion,
information or matter (express or implied) arising out of, contained in or derived from or any omission
from these contents, except liability under statute that cannot be excluded

© 2019 Krung Thai bank. All right reserved.

IMPORTANT NOTE FOR INVESTMENT PRODUCTS :

These contents provide an option of investment which is not an offer for sale of any product. If you wish
to invest in any product, please contact bank officer for receiving the offer and explanation including
information relating to investment risk and relevant fees. Past performance of any funds do not
guarantee the future performance. Any amount in this presentation is estimate financial information
and the future performance may not be in line with them.

The bank may be subject to conflict of interest relating to sale of investment product as a result from fee
or any benefits arising from the sale receiving by the bank or its affiliate who is responsible for fund
management, therefore, you should carefully use these contents for your decision of investment.

An investment is not a deposit of the commercial bank and there is no any protection from the Deposit
Protection Agency and subject to certain risk. The investor may receive return that is less than amounts
you invested at the first date.

Investors should understand product feature, conditions, return and risk before making their investment
decision.

© 2019 Krung Thai bank. All right reserved.
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