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Market Rate ( 2-Dec)                                                                                             

Tenor 1M 6M 1Y 

BIBOR 3.26385 3.31769 3.34692 

THBFIX 2.78467 2.87607 2.95988 

LIBOR 0.27410 0.75425 1.07400 

3M 

3.28846 

2.80707 

0.53390 
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 Thailand CDS Level 

Tenor 25-Nov Change 

3Y 159.275 -27.070 

5Y 212.655 -36.175 

2-Dec 

132.205 

176.480 

����� : Bloomberg 

 �����: Reuters 

Government Bond Yield :                                                                                             

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

25-Nov 3.37 3.27 3.23 3.22 3.27 3.44 3.84 

2-Dec 3.30 3.23 3.16 3.15 3.18 3.36 3.82 

Change -0.07 -0.04 -0.07 -0.07 -0.09 -0.08 -0.02 
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Policy Rate : 

US 0.25% 

Thailand 3.25% 

Fed Funds Rate 

1-Day Repo 

Next meeting : 13-Dec 

 Next meeting : 25-Jan 
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Exchange Rate                                                                                           

USD/ THB CNY PHP 

25-Nov-11 31.34 6.37 43.85 

2-Dec-11 30.81 6.363 43.24 

% Change -1.69 -0.11 -1.39 

VND 

21004 

21003 

-0.00 

INR 

52.16 

51.28 

-1.69 

IDR 

9025 

9090 

0.72 

MYR 

3.19 

3.13 

-1.88 
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Government Bond Yield :                                                                                             


