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Thai CDS Level (bps)
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usb/ THB | INR IDR | VND | CNY | PHP | MYR
05/05/2017 | 34.67 | 64.28 | 13330 | 22730 | 6.899 | 49.95 | 4.33
12/05/2017 | 34.72 | 64.31 | 13340 | 22706 | 6.902 | 49.83 | 4.34
%Change | 0.14 | 0.05 | 0.08 | -0.11 | 0.03 | -0.24 | 0.17
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USD/THB Weekly Movement
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/THB 12-May-17 %ChglWw %ChgiM
GBPTHB 44.74 -0.54 4.04
EURTHB 37.73 -0.59 3.57
CHFTHB 34.45 -1.88 0.88
AUDTHB 25.62 -0.35 -1.46
JPYTHB 0.3052 -0.73 -3.42
CNYTHB 5.03 0.19 0.88
HKDTHB 4.46 0.07 0.86
SGDTHB 24.63 -0.09 0.34
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Thai Government Bond Yield (%)

Tenor 08-May 15-May Change
3Y 34.55 33.52 -1.03
5Y 56.26 55.17 -1.09

#lin : Bloomberg

Market Rate (%) (15-May-17)

|

Tenor iMm 3M 6M 1y
BIBOR 1.53273 1.58858 1.71664 1.98462
THBFIX 1.27429 1.37011 1.54512 1.76088
LIBOR 0.99244 1.17956 1.43656 1.76567

fn: Reuters

12-May-17 | %ChgiW | %ChgiM
LIGHT CRUDE 47.90 3.66 991
SPOT GOLD 1,226.42 -0.10 457

12-May-17 | %ChglW | %ChglM
navauvie(THB) 20,200 0.54 -0.27
navidwssa(THB) 20,700 0.53 -0.26

im 6M 1y 3Y 5Y 10Y 20Y
05-May 141 1.48 1.50 1.72 2.16 2.79 3.26
12-May | 1.40 1.48 1.50 1.73 2.16 2.79 3.27
Change | -0.01 0.00 0.00 | +0.01 0.00 0.00 +0.01
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Thailand 1-Day Repo

Fed Fund Rate 0.75%
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