Market Weekly Update
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Policy Rate :

us Fed Fund Rate 0.25% Next meeting : 13-Mar
Thailand 1-Day Repo 3.25% Next meeting : 21-Mar
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USD/THB Weekly Movement
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322012 6/2/2012 722012 gf2f2012 9/2/2012 10/2/2012
Exchange Rate
usD/ THB INR IDR VND CNY  PHP MYR
3/2/2012 30.94 49.02 8970 20886 6.304 42.74 3.02

10/2/2012 30.85 49.33 8990 20850 6.292 42.31 3.02
% Change -0.29 0.63 0.22 -0.17 -0.19 -1.01 -0.03

Thailand CDS Level

Tenor 6-Feb 13-Feb Change
3y 114.62 116.14 +1.52
5Y 153.57 155.49 +1.92

#iun : Bloomberg

Government Bond Yield :
Tenor Y 6M 1Y 3y 5Y 10Y 20Y
6-Feb 3.02 3.04 3.03 304 312 323 356
13-Feb 3.02 3.05 3.04 3.09 314 326 358
Change 0.00 +0.0 +0.01 +0.0 +0.02 +0.03 +0.02

fn : anavamansisuillng (www.thaibma.or.th)

Market Rate ( 10-Feb)
Tenor 1M 3M 6M 1Y
BIBOR 3.03538 3.08154 3.14692 3.21308
THBFIX  3.06222 2.93584 2.93909 3.07842
LIBOR 0.25050 0.50600 0.75810 1.06980
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