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Thai Government Bond Yield (%)
Thai CDS Level (bps)
iM 6M 1y 3y 5Y 10Y 20Y
26-Jul 1.22 1.48 1.55 1.92 221 2.72 3.33
03-Aug 121 1.49 1.55 1.94 2.26 2.73 3.25

5y 47.94 47.94 0.00 Change | -0.01 | +0.01 | 0.00 | +0.02 | +0.05 | +0.01 | -0.08
il : Bloomberg

Tenor 26-Jul 03-Aug Change
3y 22.98 23.45 +0.47

Market Rate (%) (3-Aug-18) g, g Yield (26]
Tenor M am 6M v 3.50 - ===
BIBOR 1.53355 1.58539 1.71200 1.97054 3.00 /r
THBFIX 1.44719 1.42468 1.44586 1.64375 2.50 / |
- 05 Jul 18 3 A 138
LIBOR 207931 2.34300 252475 2.82738 2.00 / : 1
fu: Reuters 1.50 7
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LIGHT CRUDE 68.96 1.92% 1M 3 ay 13Y 18%  23% 28 33¥Y 38  43Y  48Y
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navAuviv(THB) 19,100 -100 THB —
wnavguUnssal(THB) 19,600 - 100 THB Policy Rate
us Fed Fund Rate 1.75-2.00% Next meeting: 31-Jul-18
Thailand 1-Day Repo 1.50% Next meeting: 8-Aug-18
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