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Thai CDS Level (bps)

Tenor 06-Mar 13-Mar Change
3Y 28.38 44.66 +16.28
5Y 51.02 53.57 +2.56

fn : Bloomberg

Market Rate (%) (13-Mar-20)

Tenor im 3M 6M kA §
BIBOR 1.04894 1.11000 1.21580 1.43983
THBFIX 0.29205 0.60487 0.71194 0.91228
LIBOR 0.80013 0.84313 0.82138 0.82163

fun: Reuters

: 13-Mar-20 Change

LIGHT CRUDE 31.50 -4.49%
SPOT GOLD 1,584.27 0.52%
navauviv(THB) 23,900 THB -600.00
navsuwssar(THB) 24,400 THB -600.00
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uUsbD/ THB INR IDR VND CNY | PHP | MYR
06/03/2020 | 31.43 | 73.80 | 14,256 | 23,140 | 6.949 | 50.71 | 4.177
13/03/2020 | 31.84 | 73.92 | 14,676 | 23,100 | 6.986 | 51.10 | 4.286
%Change | 1.30 | 0.16 | 2.95 -0.17 | 0.53 | 0.77 | 2.61
%Chg(+) :aaaarsudedrfudarisuanaiduluginig
%Chg(-) :aaaarsaaudnilaisuanadulugiana
USD/THB Weekly Movement
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/THB 13-Mar-20 %Chg
GBPTHB 40.04 0.28
EURTHB 35.60 0.58
CHFTHB 33.69 0.38
AUDTHB 20.01 0.21
JPYTHB 0.3003 -0.06
CNYTHB 4.55 0.83
HKDTHB 4.09 0.51
SGDTHB 22.56 0.17
%Chg(+) :anadusvlsainaudeenduidaniauum
%Chg(-) :@natdusvlseindAaauatlatiauuin

Thai Government Bond Yield (%)

im 6M 1Y 3Y 5Y 10Y 20Y
06-Mar 0.96 0.87 0.81 0.73 0.78 0.97 1.33
13-Mar 0.96 0.86 0.84 0.98 1.05 1.35 1.64
Change 0.00 -0.01 | +0.03 | +0.25 | +0.27 | +0.38 | +0.31
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Policy Rate
us Fed Fund Rate 0.00-0.25% Next meeting: 17-Mar-20
Thailand 1-Day Repo 1.00% Next meeting: 25-Mar-20
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