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Foreign Exchange Market

wuanatunomaAco 1 apaaisansy (USD)

avaasansglasuLsLHUUDINADEUBUWDRFON3IMAULa:doy an

Judioannuudvuns vuovaaausvvu dvonoriksunAmsnavansy THB INR IDR VND CNY PHP
agodasiceniCens:augoldunainudu 05-Jan-24 3463 831010 1B513 24360 71577 5559 46495
ABULINToaaaUaedUaKAS:GU 3506 douA 125% Waldsu  12-Jan-24 306 828600 15545 24480 71623 5583 46460
fUS:AU 34.63 Un/0paansansy ondumKknauru %Ch
ol-hange 2125 +029 +021 +049 1006 4043 +008
USD/THB
3520 - touanaunn (THB) do 1 KudydUaNacvUS:NA
35.04 35.06
GBP EUR CHF AUD  JPY CNY
3490 - 05-Jan-24 4392 378l 4065 2319 02389 48678 44332 2601
12-Jan-24 4473 3845 41M 2350 02417 49259 44822 2634
3460 4 %Change 2184 4169  A113 4134 4177 +119 1M +127
AaMsad UDVLBUUINS:E:dUaIUISOAdUTKOIGlUaDYARNIY AVTIVEDY
3430 AamuddlaulAsugAvAd1AtYNvlULa:cvUs:INA Us:lDunsaunsiAdaulnd
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Fixed Income Market

SasIManDULNUWUSUASSguUIalngUsSudoanavs:K31v 1 §o 9 bps. laglaw: Thai Government Bond Yield (%)
as1anskis:g:1d WARNOLIGUIAUAU US Treasury Us:nauiiumanmisnin

sun. 2wUsuaasasiapndoEonAMAlBravonungnsguuasuavINguaa ™ 6M Y 3V oY
A WAQRURTUIRUGDfiuNIsUSUduSastaanloulsule Aaosuniodumd:  05-Jan-24 205 229 238 236 249 279 324
(BuWacho:nans:nudolAsuFADIUNMWSIU 12-Jan-24 207 230 237 230 240 273 315

%Change 2002 2001 +001 +0.06 *0.09 +0.06 *0.09

5 4 Thai Government Bond Yield
US Treasury Yield (%)

3 - e» »5-Jan-24 6M 1Y 3Y
% ——12-)an-24 05-Jan-24 554 524 484 417 402 405 437
K0 3 12-Jan-24 555 516 465 392 384 396 432
> %Change +001 +0.08 *019 v025 +018 *0.09 +0.05
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1 . . . . . . . anuMsUsudouov US Treasury
Tenor ™ 3M 6M 1Y 3Y 5Y 10Y 20Y

Market rates

Market Rates (%) As at 12-Jan-24

Avg SOFR Term SOFR THOR  Fallback THBFIX DTIBOR EURIBOR

O/N 5.31000 5.31000 249393 N/A 250094 N/A 3.88400

™ 534600 533798 249518 230906 255122 0.06545 3.89300

3M 535993 531653 249984 2.29875 265122 0.08000 3.93200

6M 536983 515347 237290 229074 273122 015636 3.89600
Commodities Policy Rate

12-Jan-24 %Change

Policy Rates Next meetin
LIGHT CRUDE (USD) 72.02 +0.24 (%) 9
SPOT GOLD 2,037.58 0.27 us Fed Funds Rate 5.25-5.50 31-Jan-24
novAunY (THB) 33,800 ‘090 EET 1-Day Repo 250 07-Feb-24
novsUwsstu (THB) 34,300 +0.88
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