Market Weekly Update
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Next meeting : 13-Jan
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usb/ THB IDR
30-Jan 31.30 49.79 8972 20860 6.334 4284 3.04
6-Feb 30.88 49.02 8970 20886 6.304 42.74 3.02
% Change -1.34 -1.55 -0.02 +0.12 -047 -0.23 -0.63
Thailand CDS Level
Tenor 30-Jan 6-Feb Change
3y 124.75 114.62 -10.13
5Y 167.08 153.57 -13.51

7 : Bloomberg

Government Bond Yield :

Tenor im 6M 1y 3Y 5Y 10y 20Y
30-Jan 3.06 3.06 3.04 304 312 3.21 3.61
6-Feb 3.02 304 3.04 303 311 3.21 3.56
Change -0.04 -0.02 0.00 -0.01 -0.01 0.00 -0.05

1 : anauaataasiasuillne (www.thaibma.or.th)

Market Rate ( 6-Feb)

Tenor 1M 3M 6M 1y

BIBOR 3.03846 3.08154 3.14692 3.21538
THBFIX 3.05622 2.96131 2.94015 3.07572
LIBOR 0.26050 0.52700 0.76850 1.08400

7 Reuters




