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Thai CDS Level (bps)
Tenor 21-Feb 28-Feb Change
3Y 14.32 21.63 +7.31
5Y 28.09 39.85 +11.76

fn : Bloomberg

Market Rate (%) (28-Feb-20)

Tenor im 3M 6M kA §
BIBOR 1.05120 1.12232 1.22983 1.45468
THBFIX 0.82989 0.78977 0.74273 0.78766
LIBOR 1.51525 1.46275 1.39725 1.38150

fun: Reuters

| 28-Feb-20 Change

LIGHT CRUDE 47.09 -3.37%
SPOT GOLD 1,637.33 -0.46%
navauviv(THB) 24,450 THB -300.00
navsuwssar(THB) 24,950 THB -300.00
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uUsbD/ THB INR IDR VND CNY | PHP | MYR
21/02/2020 | 31.63 | 71.91 | 13,806 | 23,235 | 7.032 | 50.84 | 4.189
28/02/2020 | 31.62 | 72.14 | 14,398 | 23,140 | 6.988 | 50.93 | 4.207
%Change | -0.03 | 0.32 | 4.29 | -0.41 | -0.63 | 0.18 | 0.44
%Chg(+) :aaaarsudedrfudarisuanaiduluginig
%Chg(-) :naaarsdaurnfiainuanadulugfing
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wuanaavsewmdiauiudanauin (THB)

/THB 28-Feb-20 %Chg
GBPTHB 40.67 0.11
EURTHB 34.84 0.21
CHFTHB 32.76 0.27
AUDTHB 20.64 -0.74
JPYTHB 0.2906 0.75
CNYTHB 4.52 0.07
HKDTHB 4.05 -0.01
SGDTHB 22.65 -0.15

%Chg(+) :anadumssinaudorduiiiaiouum
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Thai Government Bond Yield (%)

iM 6M 1Y 3Y 5Y 10Y 20Y
21-Feb 0.98 0.96 0.94 0.86 0.91 1.08 1.49
28-Feb 0.99 0.95 0.92 0.85 0.88 1.09 1.53
Change | +0.01 | -0.01 -0.02 -0.01 -0.03 +0.01 | +0.04
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Policy Rate
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Thailand 1-Day Repo
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meeting: 17-Mar-20
meeting: 25-Mar-20
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