Market Weekly Update
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Policy Rate :
us Fed Funds Rate 0.25% Next meeting : 2-Nov
Thailand  1-Day Repo 3.50% Next meeting : 19-Oct

THAILAND
Vol. 144 10 Oct 2011

ansRuilanll anntwilaniugiu
uazanMldsuulasrasnniinaeuEn

%
15
A 11.5 o < v oA v a
="\ - aanulasuulasaridnagiaa
A y ]
10 P ‘s_l S 7.4
/ . T SR> SN 5.6
5 | Y} S ] Ne==, e
' 40
0 T T T T T T T T T Tal g‘ T T T T T T T T T 2'9
) ansnilaiing
5 I’
/I
-10 |7
4
-15

f.A. N WY N.A. LA WA A N8 Wy Wa. e we ne ne
2552 2553 2554

i : nsznsawdiyd

USD/THB Weekly Movement
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Exchange Rate

usb/ THB INR IDR VND CNY PHP  MYR
30-Sep-11 31.08 48.88 8815 20830 6.39 43.83 3.19
7-0ct-11  30.96 49.05 8965 20850 6.38 43.54 3.16
%Change -0.39 +0.35 +1.70 +0.10 -0.16 -0.66 -0.94

Thailand CDS Level

Tenor 30-Sep 7-Oct Change
3y 182.885 158.080 -24.805
5Y 240.935 208.190 -32.745

iy : Bloomberg

Government Bond Yield :

Tenor im 6M 1y 3y 5Y 10y 20Y
30-Sep 350 355 357 356 3.60 3.75 4.12
7-Oct 348 353 355 353 3.53 3.64 4.07
Change -0.02 -0.02 -0.02 -0.03 -0.07 -0.09 -0.05

n : mnaunaaasinsuillng (www.thaibma.or.th)

Market Rate ( 7-Oct)

Tenor 1M 3M 6M 1Y

BIBOR 3.52333 3.60000 3.67889 3.76000
THBFIX 3.16679 2.63641 2.62104 2.65532
LIBOR 0.24289 0.39111 0.58056 0.89267

n: Reuters




