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Market Weekly Update
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Thai CDS Leuvel (bps)

Tenor 18-Oct 25-0ct Change
3Y 15.73 15.40 -0.32
B5Y 28.46 28.03 043

: Bloomberg

Market Rate (%) (25-Oct-19)
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uUsbD/ THB INR IDR VND CNY | PHP | MYR
18/10/2019 | 30.27 | 71.13 | 14,145 | 23,145 | 7.082 | 51.22 | 4.184
25/10/2019 | 30.18 | 70.93 | 14,027 | 23,145 | 7.069 | 51.23 | 4.190
%Change | -0.30 | -0.28 | -0.83 | 0.00 | -0.18 | 0.01 | 0.15
%Chg(+) :aaaarsudedrfudarisuanaiduluginig
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wuanaavsewmdiauiudanauin (THB)

/THB 25-Oct-19 %Chg
GBPTHB 38.75 -0.11
EURTHB 33.56 0.00
CHFTHB 30.44 0.00
AUDTHB 20.62 0.04
JPYTHB 0.2778 -0.07
CNYTHB 4.27 -0.20
HKDTHB 3.85 -0.16
SGDTHB 22.14 -0.11
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Thai Government Bond Yield (%)

im 6M 1Y 3Y 5Y 10Y 20Y
18-Oct 1.40 1.42 141 1.40 1.41 1.56 1.69
25-Oct 1.41 1.44 1.43 1.40 1.41 1.52 1.67
Change | +0.01 | +0.02 | +0.02 0.00 0.00 -0.04 -0.02
Yield (%:)
240
2.20 _”,._._
2.00 /
1.80
1.60 fj—
1.40 - —
1.20 18-0ek10 25010
1.00 T T T T T T T T T T
iM 3 8y 13Y  18Y  23Y  28Y  33Y  38Y 43y 48Y
Tenor

Tenor im 3M 6M 1y
BIBOR 1.55000 1.62107 1.72068 1.95026
THBFIX 1.47781 1.47272 1.40871 1.47740
LIBOR 1.80488 1.92813 1.93325 1.95575
fn: Reuters
25-Oct-19 \ Change \
LIGHT CRUDE 56.23 0.46%
SPOT GOLD 1,505.64 0.12%
navauviv(THB) 21,500 100.00
navsuwssar(THB) 22,000 100.00
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Policy Rate
us Fed Fund Rate 1.75-2.00% Next meeting: 29-Oct-19
Thailand 1-Day Repo 1.50% Next meeting:  6-Nov-19
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