Market Weekly Update

==
THAILAND

Vol. 12/2019 18 Mar 2019

Foreign Exchange Marke S g ou e TR R S LT bR TN OiY

mmsmmiﬁwwdwmﬁgmxau
P a = o ol o P 4 A o o
ARuunilananalanadilaiiseiu 31.70 udeAndu 0.38% Wafaufuszsiu 31.82
U/manans andlanvinaumii (8 8.a. 62)
L ‘ .
tlaqg - patiannudesiuiisinauesinemioun.w 62 agf 82.0 Ususaiugegaluseu 5 hew
- dms1Ruiia (CPI) 109auFgiRauN. W.62 28 1.5%yoy DaiuszAunigalusey 21
- YDAARANTBIAULAAY N.N.AAAT 20.7%yoy UaFaNINgasaL 3T anuziuantidinanas
5.2%yoy
- SganndanguasnAfaoazuudes 412-202 @es Fanfecliiauninglsd (EU) 2a1e
° o a o o = ' @ o oy A Vo
Auuaanisuandaaantlaininludui 29 1.a. adnslsinnu daFantastiazfadlizy
ANNLILTELIAINNG EU
¢ oy ima  de o . - 4 A v aa o .
mamsal falaififiAmaidadmiuASunm desandaeitinunndsldadavanasiauls
faludszimAuazinelszimadszsifiunsaunnsiadaulyn 31.50-32.00

| AnTINAnaULNURUsUATSgUIae NAY 1 Vagluszay
A ’lu’umwam’mﬂmauuwuwuﬁumﬁmamﬂ 3 Llwu‘lililsum"luma -0.03% 09
+0.04%

1fad# - nazvssswniiadanigt seeeennatinulus -6.9% MoM uaz -4.1% Yoy luinen
1.0, 62 lumueiisnanedetinglu -3.8%

- negnanussuanig dawanadimanindaiuadnsauuardnsnimyuineuaes
U997 (JOLTS) wudn &Tf;meﬂﬂﬁmﬁm\ﬂuﬂ‘fuLﬁ'ﬁ?&@;izﬁu 7.6 fuAaunsluidiau
1.0, 62 wiaanagfisziu 7.34 Frusumdsluiew o.n. 61 degeqaidullszdAnasal
mnndﬁﬁﬁnﬁLﬂm”ﬁmmmsm“lf”gﬁi”ﬁu 7.31 @upumua

T RTLIOOR mﬁnﬁuummulumuum ’ﬂ“"LI\iﬂ‘LII’]JN’WE]iﬂ’]iﬂLL‘NLLﬂNLWﬂﬂT“’ﬁ]u
mmﬁﬂwmﬂivmﬂmvmmmLummnmaﬂszwwﬂw@wwwmimizmqmmmmwu
TnanmsnisAsnaaznszsunaianielulssmean

- ﬁmmsﬂmqrﬁﬂu (BOJ) fufnedmsnenideoulaunaszesduil 0.1%  wazénsn
HARBLLNUIZETaNaRlusEALIng 0%  wieniananadnazdenaidining Guie
frz iy 2% LLﬁmisnmﬂm"ﬂum"mﬂi:mm:mmm:wuﬁi'al,ﬁmgﬁ%jﬂuuwzhu
Luﬂ'Lﬂiﬂgﬁ@mjﬁug\immsmmﬂﬁqi@ﬂ"lmm"umuﬂmq

A1AN190] FATINAREL INUTELE12T 09Ut RIT U A Tne R uun WinAeudnafunou Tn

wudnanaaasausgiaududuanatuginia

usbD/ THB | INR | IDR VND | CNY | PHP | MYR
08/03/2019 | 31.82 | 69.84 | 14,310 | 23,150 | 6.723 | 52.23 | 4.088
15/03/2019 | 31.70 | 69.07 | 14,255 | 23,150 | 6.720 | 52.66 | 4.087
%Change | -0.38 | -1.10 | -0.38 | 0.00 | -0.04 | 0.82 | -0.03
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wuanaavsewmdiauiudanauin (THB)

/THB 15-Mar-19 %Chg
GBPTHB 41.94 -0.24
EURTHB 35.88 0.00
CHFTHB 31.60 -0.02
AUDTHB 22.46 0.49
JPYTHB 0.2836 -0.21
CNYTHB 4.72 -0.14
HKDTHB 4.04 -0.19
SGDTHB 23.39 -0.06
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Thai CDS Leuvel (bps)

Tenor 08-Mar 15-Mar Change
3y 26.96 24.34 -2.62
B5Y 46.87 43.51 -3.36

: Bloomberg

Market Rate (%) (15-Mar-19)
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Tenor im 3M 6M 1y
BIBOR 1.80109 1.87514 1.96409 2.19871
THBFIX 1.64164 1.73328 1.72392 1.86602
LIBOR 2.48175 2.62525 2.67175 2.84050
fun: Reuters
15-Mar-19 \ Change \
LIGHT CRUDE 58.61 +0.60%
SPOT GOLD 1,304.16 +0.64%
navauviv(THB) 19,550 unchanged
navsuwssar(THB) 20,050 unchanged

im 6M 1Y 3Y 5Y 10Y 20Y
08-Mar 1.62 1.76 1.80 1.84 2.17 2.55 3.12
15-Mar 1.62 1.76 1.80 1.81 2.19 2.59 3.14
Change 0.00 0.00 0.00 -0.03 +0.02 | +0.04 | +0.02
Yield (%)

4.00

3.50 e

3.00 _H_

2.50 Pl

2.00 / === FMarld 15 Mar 19

1.50

1.00 T T T T T T T T T T

iM 3Y aY 13Y 18Y 23% 28Y 33Y 38Y  43Y 48Y
Tenor

i - mnaaaaas sl Ine (Www.thaibma.or.th)

Policy Rate
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Fed Fund Rate 2.25-2.50%

Thailand 1-Day Repo
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Next meeting :
Next meeting :

19-Mar-19
20-Mar-19
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