Market Weekly Update
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Thai CDS Level bps)

Tenor 20-Mar 27-Mar Change
3Y 6344 4961 -13.83
5Y 97.07 8533 41.74
Market Rate (%) 27-Mar-20)
Tenor imM 3M 6M 1Y
BIBOR 0.80220 0.87348 0.98068 119780
THBFIX 0.82666 102522 0.74818 0.78038
LIBOR 0.98938 145013 107200 0.96850

fun: Reuters

27-Mar-20 Change

LIGHT CRUDE 22.60 -7.72%
SPOT GOLD 1,616.50 -0.75%
navA1uriv(THB) 24,800 1.02%
navsdwnssen(THB) 25,300 1.00%
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usb/ THB | INR | IDR VND CNY | PHP | MYR
20,03,2020 3252 | 7497 | 16,150 | 23,380 7.066 | 51.02 | 4385
27/03/2020 3255 | 75.25 | 16,149 | 23,530 7.090 | 5103 | 4331
%Change 0.09 037 -0.01 0.64 033 0.01 -1.22
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USD/THB Weekly Movement
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RNuanasvdszwmdainududnauin (THB)
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/THB 27-Mar-20 %Chg
GBPTHB 39.61 0.09
EURTHB 35.87 -0.04
CHFTHB 33.80 -0.04
AUDTHB 19.73 0.02
JPYTHB 29.92 0.17
CNYTHB 4.60 -0.02
HKDTHB 4.20 0.00
SGDTHB 22.71 -0.08

%Chg(+) :anausvlsemandeddudiaiiauinm
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Thai Government Bond Yield )

iMm 6M 1y 3Y 5Y 10y 20Y
20-Mar 1.00 1.00 1.00 114 133 169 214
27-Mar 0.76 0.77 0.76 0.88 106 147 2.02
Change | 024 | 023 | 024 | 026 0.27 022 | 012

Yield (%)
3.00
2.50 e e - o - - -
2.00 ==

=,
1.50 s
-

1.00 -

T = = = 20 Mar 20 27 Mar 20
0.50 ‘ : : : ‘ ‘ ‘ ‘ ‘ ‘

M 3y 8y 13y 18y 23y  28Y 33y  38Y 43y  48Y
Tenor

P

finn : auauamansesniiine (www.thaibma.or.th)

Policy Rate

us Fed Fund Rate 0.00-0.25% Next meeting: 28-Apr-20
Thailand 1-Day Repo 0.75% Next meeting: 20-May-20
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