Market Weekly Update
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us Fed Funds Rate 0.25%
Thailand 2.75%

Next meeting : 22-Jun
1-Day Repo
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USD/THB Weekly Movement
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usb/ THB INR IDR VND CNY PHP MYR
10-Jun-11  30.39 44.68 8519 20547 6.48 43.27 3.016
17-Jun-11  30.59 44.79 8587 20700 6.46 43.56 3.043
% Change +0.66 +0.25 +0.80 +0.74 -0.31 +0.67 +0.90

Thailand CDS Level

Tenor 10-Jun 17-Jun Change
3y 95.255 99.825 +4.570
5Y 125.005 130.79 +5.785

fn Bloomberg

Government Bond Yield :

Tenor im 6M 1y 3y 5Y 10y 20Y

10-Jun 276 3.13 321 340 3.49 3.73 3.96
17-Jun 280 3.17 329 348 3.62 3.78 3.99
Change +0.04 +0.04 +0.08 +0.08 +0.13 +0.05 +0.03

fn : mnavnaaasnsuillng (www.thaibma.or.th)

Market Rate (17-Jun)

Tenor 1M 3M 6M 1Y

BIBOR 3.05500 3.22625 3.34125 3.46125
THBFIX 2.65110 2.85766 3.06005 3.39763
LIBOR 0.18580 0.24650 0.39500 0.72775

Next meeting : 13-Jul

n: Reuters




