Market Weekly Update
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Thai CDS Level (bps)
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usbD/ THB | INR | IDR | VND | CNY | PHP | MYR
19/01/2018 | 31.82 | 63.69 | 13330 | 22709 | 6.401 | 50.73 | 3.939
26/01/2018 | 31.33 | 63.49 | 13303 | 22709 | 6.320 | 50.96 | 3.877
%Change | -1.54 | -0.31 | -0.20 | 0.00 | -1.27 | 0.45 | -1.57
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Tenor 19-Jan 26-Jan Change
3y 20.35 20.84 +0.49
5Y 41.39 40.56 -0.83

#in : Bloomberg

Market Rate (%) (26-]Jan-18)

Tenor iMm 3M 6M 1y
BIBOR 1.52809 1.57449 1.70293 1.96470
THBFIX 0.97383 1.01096 1.11373 1.32997
LIBOR 1.56777 1.76690 1.95965 2.24594
fun: Reuters
s1andusinndad
26-Jan-18 %ChglW | %ChgilM
LIGHT CRUDE 65.51 1.50 1.97
SPOT GOLD 1,354.95 1.27 -1.32
26-Jan-18 %ChglW | %ChglM
navauviv(THB) 20,150 0.54 -0.27
navsunssau(THB) 20,650 0.53 -0.26

USD/THB Weekly Movement
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19/01/2018 | 22/01/2018 | 23/01/2018 | 24/01/2018 | 25/01,/2018 | 26/01/2018
/THB 26-Jan-18 %Chg1lwW %Chg1iM

GBPTHB 44.70 0.09 0.82
EURTHB 39.07 0.39 0.74
CHFTHB 33.54 -0.33 -0.03
AUDTHB 25.34 0.96 2.22
JPYTHB 0.2877 -0.10 -0.97
CNYTHB 4.96 111 1.56
HKDTHB 4.01 0.35 0.56
SGDTHB 24.00 0.45 0.79
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Thai Government Bond Yield (%)

im 6M 1y 3Y 5Y 10Y 20Y
19-Jan 1.09 1.33 141 1.58 1.81 2.48 2.94
26-Jan 111 1.34 142 1.58 1.79 2.47 2.93
Change | 0.02 +0.01 | +0.01 0.00 -0.02 0.01 -0.01
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Next meeting :
Next meeting :

31-Jan-18
14-Feb-18
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http://www.thaibma.or.th/

