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51 1: 3M U.S. LIBOR-OIS spread
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Current target rate is 450-473
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Fund FIOW Unit : US$ mn

. As at Day WTD Net MTD Net YTD Net
India 9-Mar -55.4 531.9 2,205.9 -2,092.6
Indonesia 10-Mar 24 257 49.0 2223
Malaysia 9-Mar -12.9 -92.6 -130.5 -2524
Philippines 10-Mar -2.6 -7.9 -55.6 -75.6
South Korea 13-Mar 6.0 6.0 -411.7 5,746.8
Sri Lanka 10-Mar 0.2 -0.2 0.0 8.9
Taiwan 10-Mar -826.0 -1,329.3 -1,998.9 6.,348.9
Thailand 10-Mar -110.1 -297.4 -423.3 -1,151.8
Vietnam 10-Mar 18.4 38.7 15.3 1071
Source: Bloomberg
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I nd |Cat0rs Last Previous % chg 1W Prior 1M Prior  Remark
VIX Index 19.08 19.20 -0.6% -6.2% -11.9% +
to watch Ted Spread 0.16 017  -59% T0%  -463% @+
. TTF (Thai Trust Fund) 11.27 11.25 0.2% 0.4% 6.1% +
U.S.Dollar Index 104.19 105.28 -1.0% -0.8% 0.7% +
U.S.Bond Yield 3.72 3.88 -4.2% -8.6% 3.1% -
US Coal Index 75 6.87 9.2% 39.9% 58.2% +
Emerging Asia Index (MXMS) 562.81 562.19 0.1% 1.0% 9.1% +
Source: Bloomberg, Aspen
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