Market Weekly Update
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us Fed Funds Rate 0.25% Next meeting : 9-Aug
Thailand  1-Day Repo 3.25% Next meeting : 24-Aug
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USD/THB Weekly Movement
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Exchange Rate

8-Ju-11  30.21 4432 8518 20556 6.467 42.75 2.99

14-Jul-11  30.12 44.43 8535 20559 6.462 42.90 3.01

%Change -0.30 +0.25 +0.20 +0.01 -0.08

+0.35 +0.67

Thailand CDS Level

Tenor 8-Jul 14-Jul
3Y 94.945 97.850
5Y 124.610 128.50

i : Bloomberg

Tenor M 6M 1y 3Y 5Y

8-Jul 285 332 354 3.78 3.86

14-Jul 290 336 356 3.84 3.92
Change +0.05 +0.04 +0.02 +0.06 +0.06

n : mnaunaaasinsuillng (www.thaibma.or.th)

Market Rate ( 14- Jul)

Tenor 1M 3M 6M

BIBOR 3.26750 3.41125 3.54750
THBFIX 3.20807 3.34924 3.43859
LIBOR 0.18650 0.24975 0.41575

Reuters

Change
+2.905
+3.890

Government Bond Yield :

10Y 20Y

4.00 4.10

4.04 4.16
+0.04  +0.06

1Y
3.65750
3.73757
0.74300




