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Bond and Equity Volatility Part Ways
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Fund Flow

Unit : USS mn

. As at Day WTD Net MTD Net YTD Net
India 5-Apr 554 2232 2232 -2,259.3
Indonesia 10-Apr -13.3 -13.3 1700 615.4
Malaysia T-Apr -1.1 4.2 42 -418.7
Philippines 5-Apr 038 4.8 -48 -523.1
South Korea 11-Apr -1254 296.2 84.0 5,553.6
Sri Lanka 10-Apr 01 0.1 04 1.2
Taiwan 10-Apr 200 20.0 -252.0 8,066.0
Thailand 10-Apr 726 726 569 -1,588.7
Vietnam 10-Apr -125 -12.5 -40.7 1781
Source: Bloomberg
-
Net FO relg n 80,000 mmmm TFEX Net Foreign (LHS) = TFEX Net Foreign Accumulate since Jan 23(RHS) 50,000
60,000 -
’g 40,000 -50,000 g
S 20,000 -100,0008
§ 0 -150,000§
~-20,000 -200,000~
-40,000 -250,000
-60,000 -300,000
MO MO MOHOOMOMONONOOHONOMHNHNHNNHONHMNHNHNHMNHNHNOMHNHNMOHNONMmMNMNMN
QAR NG NGNS Q
c ccccccccccaooo0o0000900900 a (hﬂ E E B a E E E B a s 5
SIS eeeeeeeesss3333323222
8,000 = SET Index Net Foreign Accumulate since Jan 23(RHS) ggggg
6,000 10,000
4,000 : _
& 2,000 -10,000 &
= -20,000 =
E 0 -30,000 E
-2,000 -40,000
-50,000
-4,000 -60,000
-6,000 -70,000
IR B E R R R B R B R B Y B Y R EY E Y E E Y EY E R E Y]
g aqaaaagaagaaaqgqgqgqaaaaaagqaqqQq
c ccccccccccooao000a009000 E & E E E E E a E E E ‘6_ ‘5_
SSSS3ISSSSSSpPPPeeeP e P=s=s=sss===5==<<

Indicators Last Previous % chg AW Prior 1M Prior Remark

VIX Index 26.52 24.80 6.9% 42.5% 304% -
to watch Ted Spread 0.37 027  38.8% 118.9%  219.5% -
. TTF (Thai Trust Fund) 11.27 11.25 0.2% 0.4% 6.1%  +
U.S.Dollar Index 10255  102.03 0.5% 0.2% -2.6% -
U.S.Bond Yield 3.41 376 -9.2% 29%  -12.1% -
US Coal Index 75 6.87 9.2% 39.9% 58.2%  +
Emerging Asia Index (MXMS) 519.80 513.13 1.3% -3.2% -5.4% +

Source: Bloomberg, Aspen
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