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Policy Rate

us Fed Fund Rate  0.25% Next meeting : 17-Dec-14
Thailand  1-Day Repo 2.00% Next meeting : 17-Dec-14
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07/11/2014 | 32.87

3.347

14/11/2014 | 32.86

3.346

% Change -0.03

-0.03

Thailand CDS Level

Tenor 07-Oct 14-Nov Change
3Y 41.620 40.840 -0.78
5Y 85.150 83.500 -1.65

fn : Bloomberg

Government Bond Yield

iMm 6M 1Y 3Y 5Y 10Y 20Y
07-Nov 2.02 2.07 2.10 2.40 2.62 3.11 3.73
14-Nov 2.02 2.07 2.09 2.35 2.53 3.04 3.69
Change 0.00 0.00 -0.012 -0.05 -0.09 -0.07 -0.04
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Market Rate (14-Nov)

Tenor iM 3M 6M 1Y
BIBOR 2.08692 2.17769 2.87690 2.54692

THBFIX 1.98813 1.84207 1.80313 1.91779
LIBOR 0.15300 0.23210 0.32640 0.56330

. Reuters
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