Market Weekly Update
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Policy Rate
us Fed Fund Rate 0.50% Next meeting: 15-Dec-16
Thailand 1-Day Repo 1.50% Next meeting: 21 -Dec-16
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USD/THB Weekly Movement
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Exchange Rate

usD/ THB | INR | IDR | VND | CNY | PHP | MYR
18/11/2016 35.59 | 68.16 | 13425 | 22500 | 6.886 | 49.68 | 4.414
25/11/2016 35.66 | 68.75 | 13530 | 22730 | 6.914 | 49.73 | 4.460
% Change 0.20 | 0.87 | 0.78 1.02 | 041 | 0.10 | 1.04

Thai CDS Level

Tenor 18-Nov 25-Nov Change
3Y 55.365 53.35 -2.02
5Y 96.337 92.33 -4.01
ﬁu’l : Bloomberg
Government Bond Yield
™ 6M 1Y 3y 5Y 10Y 20Y
18-Nov 1.45 1.50 1.51 1.73 1.99 2.62 3.07
25-Nov 1.45 1.50 1.50 1.73 | 2.00 2.62 3.10
Change 0.00 0.00 | -0.01 | 0.00 0.01 0.00 0.03

N : ThaiBMA

Market Rate (18-Nov)

Tenor ™ 3M 6M 1Y
BIBOR 1.53506 1.59384 1.72379 1.98832
THBFIX 1.06515 1.17597 1.46356 1.79633
LIBOR 0.60589 0.93733 1.28989 1.64511

11 : Reuters
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http://www.thaibma.or.th/

