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Fixed Income Market
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Policy Rate
us Fed Fund Rate 0.50% Next meeting:  15-Jun-16
Thailand 1-Day Repo 1.50% Next meeting:  22-Jun-16
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USD/THB Weekly Movement
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Exchange Rate

usD/ THB | INR | IDR | VND | CNY | PHP | MYR

19/05/2016 | 35.68 | 67.32 | 13579 | 22311 | 6.544 | 46.84 | 4.078

27/05/2016 | 35.65 | 67.01 | 13565 | 22383 | 6.560 | 46.62 | 4.080

% Change | -0.08 | -0.46 | -0.10 | 0.32 | 0.24 | -0.48 | 0.05
Thailand CDS Level

Tenor 19-May 27-May Change

3Y 65.370 64.485 -0.89

5Y 122.500 120.990 -1.51

#n : Bloomberg

Government Bond Yield

1M 6M 1Y 3Y 5Y 10Y 20Y
19-May 1.39 1.43 1.45 1.66 1.83 212 2.46
27-May  1.42 1.46 1.49 1.67 1.83 211 248
Change +0.03 +0.03 +0.04 +0.01 0.00 -0.01 +0.02
fn ﬁlﬂﬂllﬂ’mﬂﬁi'lﬁﬁﬁﬁllﬂﬂ (www.thaibma.or.th)
Market Rate (27-May)
Tenor 1M 3M 6M 1y
BIBOR 1.53917 1.60146 1.72667 1.99038
THBFIX 1.17955 1.28405 1.49743 1.73271
LIBOR 0.45665 0.67305 0.97810 1.31670

#n: Reuters
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