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Fixed Income Market :
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USD/THB Weekly Movement
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Exchange Rate

usp/ THB INR IDR VND CNY PHP MYR
26/10/2012 30.75 53.45 9600 20820 6.238 41.19 3.038
2/11/2012 30.73 53.55 9625 20820 6.242 41.07 3.048
% Change -0.07 019 026 0.00 0.06 -0.29 0.33
Thailand CDS Level
Tenor 26-Oct 2-Nov Change
3y 54.78 49.76 -5.00
5Y 95.82 87.00 -8.82

fan s Bloomberg

Government Bond Yield

im 6M 1Y 3Y 5Y 10Y 20Y

26-0ct 2.76 2.84 2.85 294 313 341 392
2-Nov 2.75 2.78 2.78 287 3.07 337 3.89

Change -0.01 -0.06 -0.07 -0.07 -0.06 -0.04 -0.03
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Market Rate (2-Nov)

Tenor im 3M 6M 1Y
Policy Rate BIBOR 2.79692 2.88154 2.98231 3.07385
. THBFIX 2.66681 2.51736 2.64161 2.82944
us Fed Fund Rate  0.25% Next meeting : 11-Dec
Thailand  1-Day Repo 2.75% Next meeting :  28-Nov ' LIBOR 0.20900 0.31275 0.43800 0.87500
fun: Reuters
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