Market Weekly Update
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Fed Funds Rate
1-Day Repo

Next meeting : 2-Nov
Next meeting : 19-Oct
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USD/THB Weekly Movement
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usb/ THB INR IDR VND CNY PHP MYR
23-Sep-11  30.82 49.72 8760 20830 6.39 43.84 3.18
30-Sep-11  31.08 48.88 8815 20830 6.39 43.83 3.19
%Change +0.84 -1.69 +0.63 0.00 0.00 -0.02 +0.31
Tenor 23-Sep 30-Sep Change

3Y 158.950 182.885 +23.935

5Y 209.665 240.935 +31.270
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Government Bond Yield :

Tenor im 6M 1y 3y 5Y 10y 20Y
23-Sep 347 354 356 3.62 3.63 3.84 4.14
30-Sep 350 355 357 356 3.60 3.75 4.12
Change +0.03 +0.01 +0.01 -0.06 -0.03 -0.09 -0.02
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Market Rate ( 30-Sep)

Tenor 1M 3M 6M 1Y

BIBOR 3.52250 3.60000 3.68375 3.76250
THBFIX 2.84431 2.47945 2.48352 2.63606
LIBOR 0.23944 0.37433 0.55783 0.86489

n: Reuters




