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Fed Funds Rate
1-Day Repo
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Next meeting : 20-Sep
Next meeting : 19-Oct
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USD/THB Weekly Movement
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Exchange Rate

usb/ THB INR IDR VND CNY PHP MYR
26-Aug-11  29.98 46.08 8530 20799 6.39 4245 298
2-Sep-11  29.94 4565 8528 20811 6.38 4240 297
% Change -0.13 -0.90 -0.02 +0.06 -0.16 -0.12 -0.34
Thailand CDS Level

Tenor 26-Aug 2-Sep Change

3Y 113.290 107.845 -5.445

5Y 148.750 141.635 -7.115

fiun : Bloomberg

Government Bond Yield :

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

26-Aug 327 345 347 340 3.43 3.49 3.88
2-Sep 337 349 349 339 3.41 3.54 3.86

-0.02 +0.05 -0.02

Change +0.10 +0.04 +0.02 -0.01

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

Market Rate ( 2-Sep)

Tenor 1M 3M 6M 1Y

BIBOR 3.52500 3.60000 3.68375 3.76750
THBFIX 3.38467 3.37339 3.40296 3.55809
LIBOR 0.22178 0.33056 0.49039 0.80322

n: Reuters




