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Table a : The spot exchange rate and the forward rate ( BahYUS doliar)

04/09/97 | 375 | 04/08/97 | 31.8375 23112/97 | 4785 | 231197 39.93

08/09/97 36 08/0B/97 | 31.3625 2912197 46.5 29/12/97 | 41.0262
11/09/97 354 11/08/97 314 30/12/97 | 4695 | 3012797 | 418112

1500197 | 364 | 150807 | 318772 50108 | 4985 | 0sn297 | 4175
1800/97 | 36.85 | 1808197 /

/98 | 52.05 | 06/12/97 | 41.8512
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Table b: The interast rate differential

e = = | 5 :- ; Er, o
04/09/97 | 0.943359 | 04/08/97 | 0.3632808 23/12/97 | 0.755208 | 23/11/97 |0.60286417

08/09/97 | 1.526693
11/09/97 | 1.026693
15/09/97 | 1.527343

29/11/97 | 0.5859375

30/11/97 | 0.7109375
05/12/97 |0.79427083
06/12/97 | 0.7934025

18/08/97 | 1.19401
22/09/97 | 0.94401
29/09/97 | 0.610877
01/10/97 | 0.194662
08/10/97 | 0.46875
1510/97 | 028125

12/12/97 |0.79427083
19/12/97 |0.50260417
20/12/97 |0.71180583
21/12/97 |0.75520833
02/01/98 | 0.75434

22110/97 | 0.111979 05/01/98 |0.75520833

29/10/97 | 0.195313
03/11/97 | 0.445313
10/11/97 | 0.360026
1711197 | 0.940104

06/01/98 |0.75260417

08/01/98 |0.75520833
09/01/98 | 0.7734375
12/01/98 | 0.7734375
15/01/38 |0.85416667

03/12/97 | 0.794271
17112197 | 0.751736
18/12/97 | 0.502604 | 18/11/97 | 0.

171187 16/01/98 (0.77604167

17/01/98 | 0.77864583
22/12/97 | 0.711806 224 197 f 0:6497392 |, 1y | |18/02108- | 0902995 | 18:01/98 | 0.90550917
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Table ¢ : The consumer price indices of Thailand and United Statas

19949 | 1243 | 1143 | 2497
1991.7 | 1275 | 1266 | 25.71 1994.10 | 1248 | 1144 | 24913
19918 | 1285 | 127 25.7 1994.11 | 1238 | 1148 | 25.052
1991.9 1208 | 1275 | 25 1994.12 | 1234 | 1146 | 25.095
1991.1 1308 | 1277 122 115 25.06

1225 | 1155 | 24.935
23 1159 | 24615

19921 [ 1306 | 1 18 24 | 1163 | 2457
19922 | 1311 | 1 9955, | 264 | 1165 | 2467
19923 | 1307 | 1298 | 119956 2 | 1167 | 24675
19924 | 1312 6 1 | ] o 1267 | 1167 | 2475
19925 | 1317 | 1 ‘44‘%;5 1 A 78 17 25.03
1992.6 1321 | 130, 2 EV\{ 19959 [N129.1 | 1173 25.08
1992.7 1334 | 1306 “\‘_“;_4_/ 0| 1301 | 1176 | 25.16
19928 | 1351 | 1309 | 2543700 1 qgesa1 | 1304 | 1176 | 25.16
19929 | 1352 | (1318 W/ )| 173 | 2518
1992.10 135 @;ﬁ 253 ;&7 13 1182 | 25332
199211 | 1343 @ ' \ @.s 1186 25.2
199212 | 1338 | 1319 uﬁ-EH 19963 | 132 [ 1192 | 25245
19031 | 1343~ c%v P! GHC‘ﬂzq 1196 | 25258
1993.2 135,3"* EE I 28 1331 FHQ&, 25.32
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1993.4 136.5 133.8 133.5 25219
18993.5 138.4 134 124.8 25298
18936 138.8 134.2 135 25418
1993.7 139.7 | 1342 135.7 25.51
1993.8 1402 | 1345 136.4 2554
1993.9 1418 1349 1363 25647
1993.10 139.6 135 6.6 259
1993.11 1382 | 1 3 25.887
1993.12 140 1 2595
1994.1 116.4 111, 8.3 2612
1994.2 1169 | 112015 1 248
1994.3 1174 | 11 9 24,65
1994 4 1179 | 1128 140 32
1994.5 118.40 1129 144 341
19946 | 11890 | 1133 144 357 |
1994.7 122.2 401
1994 .8 123 40.5
Source:Reuter b
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