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Fed Funds Rate 0.25%

3.50%

Next meeting : 2-Nov

1-Day Repo Next meeting : 19-Oct
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USD/THB Weekly Movement
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Exchange Rate

usp/ THB INR IDR VND CNY  PHP  MYR
7-0ct-11  30.96 49.05 8965 20850 6.38 43.54 3.16
10-0ct-11  30.79 49.11 8855 20893 6.38 43.42 3.13
%Change -0.32 +0.12 +1.23 +0.21 0.00 -0.28 -0.95

Thailand CDS Level

Tenor 7-Oct 10-Oct Change
3y 158.08 137.10 -20.98
5Y 208.19 180.50 -27.69

fiun : Bloomberg

Government Bond Yield :

Tenor im 6M 1y 3y 5Y 10y 20Y
7-Oct 348 353 355 353 3.53 3.64 4.07
14-Oct 346 346 343 339 3.40 3.50 3.92

-0.02 -0.07 -0.12 -0.14 -0.13 -0.14 -0.15

Change

fun : anavemaanadsnillne (www.thaibma.or.th)

Market Rate ( 14-Oct)

Tenor 1M 3M 6M 1Y

BIBOR 3.52000 3.59111 3.65556 3.73778
THBFIX 3.15868 2.55426 2.51941 2.62228
LIBOR 0.24333 0.40472 0.59306 0.90950

n: Reuters




