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Market Weekly Update
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Thai CDS Level (bps)

Tenor 12-Oct 20-Oct Change
3Y 28.07 26.15 -1.92
5Y 48.52 47.10 -1.42

#in : Bloomberg

Market Rate (%) (20-Oct-17)

Tenor iMm 3M 6M 1y
BIBOR 1.52715 1.56927 1.70052 1.96371
THBFIX 1.15492 1.24448 1.33882 1.54188
LIBOR 1.23788 1.36742 1.56078 1.83511

#n: Reuters

WudnanaaasausgiauAuiudnatuninaia

usb/ THB | INR IDR VND | CNY | PHP | MYR
12/10/2017 | 33.12 | 65.05 | 13504 | 22721 | 6.585 | 51.37 | 4.219
20/10/2017 | 33.16 | 64.99 | 13515 | 22710 | 6.611 | 51.55 | 4.223
%Change | 0.12 | -0.09 | 0.08 | -0.05 | 0.40 | 0.35 | 0.09
%Chg(+) :maaawfttﬁod‘mﬁutﬁatﬁunanm@u‘tunﬁmn
%Chg(-) :aaaasaaudndaiausnaiduluginma

USD/THB Weekly Movement
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Wuanaavilsawmdiauiugnauin (THB)

/THB 20-Oct-17 %ChglW %Chg1lM
GBPTHB 43.55 -0.81 -2.39
EURTHB 39.13 0.15 -0.95
CHFTHB 33.71 -0.59 -1.17
AUDTHB 26.00 -0.27 -1.25
JPYTHB 0.2926 -0.96 -0.91
CNYTHB 5.01 -0.30 -0.18
HKDTHB 4.25 0.41 0.38
SGDTHB 24.37 -0.48 -0.78

%Chg(+) :anatdustalsunaudomdudaniauiin
%Chg(-) :anadushlsuvaaauaidiawiouum

Thai Government Bond Yield (%)

20-Oct-17 %ChglW | %ChglM
LIGHT CRUDE 51.01 -0.49 1.07
SPOT GOLD 1,280.67 -1.82 -1.26

20-Oct-17 %ChglW | %ChglM
navAuviv(THB) 20,150 0.54 -0.27
navsUwssal(THB) 20,650 0.53 -0.26

iM 6M 1y 3Y 5Y 10Y 20Y
12-Oct 1.15 1.37 1.42 1.53 1.71 2.37 2.79
20-Oct 1.14 1.36 141 1.55 1.80 242 2.82
Change | 0.01 | 0.01 | 0.01 | +0.02 | +0.09 | +0.05 | +0.03
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Policy Rate

us Fed Fund Rate 1.00-1.25% Next meeting:  1-Nov-17
Thailand 1-Day Repo 1.50% Next meeting : 8-Nov-17
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