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ARuvilaaselanedlmiiissdu 3541 ufaAau 0.84% Weifiauruseay 06/01/2017 | 35.71 | 68.01 | 13350 | 22560 | 6.923 | 49.50 | 4.47

3571 Lmamamde andilansiiauui 6 aa. 60) 13/01/2017 | 35.41 | 68.23 | 13323 | 22570 | 6.898 | 49.75 | 4.46
% Change | -0.84| 0.32| -0.20 | 0.04 | -0.37| 0.51| -0.29
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- swmstanaadn ssgialanazaenss 2.7% Wi 2560 wazaenesia 2.9% lull 2561 USD/THB WeekIy Movement
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Inasinueifgedn 35.70

- 1l9¥aus.na9anig (Fed) a1273A11n nan99n msldumsnismianisaaaludagn uiia 35.60

ulinedu azdaanansussgRaaniglifinsaenasounssziy 4% luszaizdi wifaziin 35.50

Aandesduiude u@nmmdw:ﬁmﬂ%mmmiﬁu"]Lﬁﬂﬂi:ﬁuﬂixﬁwﬁmw‘mmimam D) 35.40

ﬁﬁlﬁmziﬁmmmuﬁmﬂmﬂﬁq , . 3330 35.71 | 35.64 | 35.54 | 35.44 | 35.36 | 35.41 |
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Wuanaevilsemdiaususnauin (THB)

mamsa Ruumilamadaudtadldianias nasanudsdrandaudreannludaanay /THB 13-Jan-17 %Chgiw %Chg1iM
dszifiunsaunisiaaaulun 35.25-35.65 GBPTHB 43.16 -1.61 -3.56
EURTHB 37.65 0.10 0.56
ixed Income Market El et TG 3 T2 LI R T Y PRt CHFTHB 35.10 0.11 0.57
Yield Wustinsszazdu waauulaslutag -0.01% 84 -0.02% AUDTHB 26.53 1.88 1.34
Yield Wis1inssrazend ilaanunilaslugag -0.04% 69 +0.01% JPYTHB 0.3086 1.01 1.59
Jada CNYTHB 5.13 -0.48 -0.25
- §annaneuuuATasilingUuanaadntiesdauniinnainmenuiaeanisinaen HKDTHB 4.57 -0.86 -1.05
manenstesanigylinfeu sa. iuisdunindrfinaiaaianisaild anisdnanisdnenu SGDTHB 24.80 -0.06 0.05
@Wiivj‘ﬂ ﬂﬁ"ULﬁN@,dﬁuﬁﬂﬁ'}ﬂ SGDTHB 24.90 0.67 0.04
Thai CDS Level (bps) Thai Government Bond Yield (%)
Tenor 06-Jan-17 13-Jan-17 Change im 6M 1y 3Y 5Y 10Y 20Y
P 40,61 40.67 +0.05 06Jan-17 | 146 | 151 | 153 | 184 | 243 | 274 | 331
5Y 76.00 7417 183 13-Jan-17 144 1.49 1.52 1.83 2.14 2.71 3.27
- - . = Change 002 | 0.02 | 001 | -0.01 | +0.01 | 0.03 -0.04
#an : Bloomberg fan - mnayaaansiasui ng www.thaibma.or.th)
Market Rate (%) (06-]Jan-17) 4 00Yield (%)
Tenor iM 3M 6M 1Y 3.50 —
BIBOR 1.53342 1.58698 1.71716 1.98572 e
3.00
THBFIX 1.19496 1.36352 1.54500 1.83695 /
LIBOR 0.76833 1.02317 1.33156 1.69844 2.50 /
fun: Reuters 2.00 mee (]an 17 13 Jan 17
4
13-Jan-17 %ChglW %Chg1iM 1.00
LIGHT CRUDE 53.08 -1.70 3.98 1M 3y 8Y 13Y 18Y 23Y 28Y 33Y 38Y 43Y 48Y
SPOT GOLD 1,194.40 1.85 5.33 Tenor
13-Jan-17 %ChglW %Chg1iM Pglicy Rate
vavAuvie(THB) 20,100 0.54 -0.27 us Fed Fund Rate  0.50% Nextmeeting: 1-Feb-17
vavsUwssa(THB) 20,600 0.53 -0.26 Thailand 1-Day Repo 1.50% Next meeting: 8-Feb-17
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