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Thai CDS Leuvel (bps)

Tenor 11-Jan 18-Jan Change
3Y 27.71 26.13 -1.58
BY 44.11 42.11 -2.00

#in : Bloomberg

Market Rate (%) (18-Jan-19)

Tenor im 3M 6M 1y
BIBOR 1.79957 1.86199 1.95320 2.19526
THBFIX 1.75879 1.73871 1.74565 1.85238
LIBOR 2.50600 2.76100 2.85188 3.03013
fun: Reuters
18-Jan-19 \ Change \
LIGHT CRUDE 52.07 -0.46%
SPOT GOLD 1,291.82 +0.03%
navauviv(THB) 19,400 -50
navsuwssar(THB) 19,900 -50
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uUsD/ THB | INR IDR VND CNY | PHP | MYR
11/01/2019 | 31.92 | 70.50 | 14,047 | 23,150 | 6.734 | 52.00 | 4.092
18/01/2019 | 31.68 | 71.16 | 14,201 | 23,155 | 6.774 | 52.50 | 4.112
%Change | -0.75 | 0.94 | 1.10 0.02 0.60 | 0.96 | 0.49
%Chg(+) :aaaarsudedrfudarisuanaiduluginig
%Chg(-) :naaarsdaurnfiainuanadulugfing
USD/THB Weekly Movement
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wuanaavsewmdiauiudanauin (THB)

/THB 18-Jan-19 %Chg
GBPTHB 40.78 -0.41
EURTHB 36.08 0.04
CHFTHB 31.87 -0.05
AUDTHB 22.73 -0.14
JPYTHB 0.2891 -0.03
CNYTHB 4.68 -0.08
HKDTHB 4.04 -0.09
SGDTHB 23.35 -0.10
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Thai Government Bond Yield (%)

iMm 6M 1Y 3Y 5Y 10Y 20Y
11-Jan 1.46 1.68 1.74 1.83 2.15 2.53 3.18
18-Jan 1.51 1.69 1.75 1.83 2.14 2.50 3.24
Change | +0.05 | +0.01 | +0.01 0.00 0.01 -0.03 +0.06
Yield (%)
4.00
3.50 "
2.00 —
2.50 /'
200 " mmm i1an19 —— 18 Jan 19
1.50
1.00 . . . . . . . . . .
1M 3¥ 8y 13¥ 18y 23Y 28Y 33Y 38Y 43Y 48y
Tenor

i - mnaaaaas sl Ine (Www.thaibma.or.th)

Policy Rate
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Fed Fund Rate 2.25-2.50%
1.75%

Thailand 1-Day Repo
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