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Thai CDS Level (bps)

UsSD/ THB INR IDR VND CNY | PHP | MYR
29/09/2017 | 33.36 | 65.30 | 13470 | 22725 | 6.651 | 50.81 | 4.219
06/10/2017 | 33.44 | 65.31 | 13502 | 22730 | 6.653 | 51.16 | 4.235
%Change | 0.24 | 0.01 | 0.24 | 0.02 | 0.03 | 0.68 | 0.38
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USD/THB Weekly Movement
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29/09/2017 | 02/10/2017 | 03/10/2017 04/10/2017 | 05/10/2017 | 06,10/201;
/THB 06-Oct-17 %Chg1W %Chg1iM

GBPTHB 43.76 -2.46 0.99

EURTHB 39.11 -0.56 -1.64

CHFTHB 34.13 -0.78 -1.90

AUDTHB 26.04 -0.69 -2.18

JPYTHB 0.2960 -0.36 -2.93

CNYTHB 5.02 0.26 -1.54

HKDTHB 4.28 0.11 1.05

SGDTHB 24.47 -0.43 -0.87
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Thai Government Bond Yield (%)

Tenor 29-Sep 06-Oct Change M 6M 1y 3y 5Y 10Y 20y
" 2955 2840 115 29Sep | 1.13 | 1.36 | 1.42 1.54 1.76 242 | 2.88
’ ) - 06-0ct | 115 | 1.37 | 1.43 1.54 1.76 242 | 2.86
5Y 50.47 49.18 -1.29 Change | 0.02 | 0.01 | 0.01 | 0.00 0.00 0.00 | -0.02
i : Bloomberg
Market Rate (%) (6-Oct-17) 4. pp Yield (28]
Tenor iMm 3M 6M 1y 3.50
BIBOR 1.52931 1.57311 1.70233 1.96544 .00 e
THBFIX 1.14645 1.13103 1.17742 1.43148 ﬂ
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LIBOR 1.23500 1.35028 1.51878 1.80456 5 00 / - 20 52 17 £ 0Oct 17
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06-Oct-17 %ChglW %Chg1lM 1M 3Y 8y 13Y 18Y 23y 28Y 33y 38Y 43Y 48Y
LIGHT CRUDE 50.74 -1.61 3.34 Tenor
SPOT GOLD 1.268.55 -1.43 -5.95 17"I1H : ﬁlﬁﬂllﬂ’mﬂﬁi'lﬁﬁwﬁllﬂﬂ (WWWthalbmaOrth)
06-Oct-17 %ChglW %ChgiM Policy Rate
navauvi9(THB) 20,350 0.54 -0.27 us Fed Fund Rate 1.00-1.25% Next meeting:  1-Nov-17
navsUwssal(THB) 20,850 0.53 -0.26 Thailand 1-Day Repo 1.50% Next meeting:  8-Nov-17
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