Market Weekly Update
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Policy Rate
us Fed Fund Rate 0.50% Next meeting:  17-Mar-16
Thailand 1-Day Repo 1.50% Next meeting:  23-Mar-16
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Exchange Rate

usD/ THB | INR | IDR | VND | CNY | PHP | MYR
29/01/2016 | 35.73 | 67.92 | 13765 | 22220 | 6.578 | 47.64 | 4.142
05/02/2016 | 35.49 | 67.69 | 13630 | 22280 | 6.569 | 47.69 | 4.160
%o Change | -0.67 | -0.34 | -0.98 | 0.27 | -0.13 | 0.10 | 0.43

Thailand CDS Level

Tenor 29-Jan 05-Feb
3Y 101.045 103.945
5Y 154.313 161.754

iiun : Bloomberg

Government Bond Yield

29-Jan
05-Feb
Change

1M 6M 1Y 3Y 5Y
1.40 1.45 1.46 1.55 1.92
1.39 1.44 145 157 1.93
-0.01 -0.01 -0.01 +0.02 +0.01

fian : aunauaaans1ens i lne (www.thaibma.or.th)

Market Rate (5-Feb)

Change
+2.90
+7.44

10Y
2.36
2.30
-0.06

20Y
2.96
2.90
-0.06
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Tenor 1M 3M 6M 1y
BIBOR 1.54667 1.61751 1.75113 2.01637
THBFIX 1.55914 1.57798 1.67361 1.89947
LIBOR 0.42890 0.61970 0.86720 1.13550
fn: Reuters ]
finttasyail
3 7 ApnuiliAndu


http://www.thaibma.or.th/

