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Assumptions & Key Indicators in FPO Forecast

Assumption

2016

Dubai 51.05 50.05 40.68 29.31 35.09 30.26 (30.0-40.0)
Baht/
USD 34.28 35.27 35.83 35.59 35.21 35.65 (36.5-38.5)
Foreign Exchange Market
%Day 25 Mar 16
Currencies 23 Mar 16 24 Mar 16

Change (spot)
THB/USD (onshore) 35.10 35.33 0.67 & 35.32
JPY/USD 112.35 112.89 0.48 = 113.17
CNY/USD 6.504 6.512 0.137 = 6.519
USD/EUR 1.118 1.117 -0.089 = 1.116
NEER Index

100.66 100.21 -0.443 w 100.38

(Average 14=100)

Stock Market

Market 23 Mar 16 24 Mar 16 % Day change
(Close) (Close)
SET 1,412.16 1,405.41 -0.48
Dow Jones 17,502.59 17,515.73 0.08
FTSE-100 6,199.11 6,106.48 -1.49
NIKKEI-225 17,000.98 16,892.33 -0.64
Hang Seng 20,615.23 20,345.61 -1.31
Straits Time 2,881.98 2,847.39 -1.20

Bond Market

Change from (in basis points)

Gov’t Bond Yield Yield (%)
1 day 1 month 1 year
Thailand-2 Year 1.430 -1.000 -8.000 -44.000
Thailand-10 Year 1.870 -2.000 -23.000 -95.000
USA-2 Year 0.869 1.700 11.900 30.400
USA-10 Year 1.893 1.800 15.100 1.500
Commodities

Commodities 23 Mar 16 24 Mar 16 25 Mar 16 %change
Dubai (USD/BBL) 37.15 36.00 - -3.10
WTI (USD/BBL) 38.28 38.14 - -0.37
Brent (USD/BBL) 38.29 37.78 - -1.33
Gasohol-95 (Bt/litre) 23.80 23.80 23.80 -
Gasohol-91 (Bt/litre) 23.38 23.38 23.38 -
Diesel (Bt/litre) 22.29 22.29 22.29 -
Spot Gold 1,219.80 1219.80 1216.19 -0.30
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