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Foreign Exchange Market
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AduUINTaaaaUaedUakAs:AU 3510 douA 0.93% WalRgu 04-Aug-23 3477 8278 15165 23,735 71816 5574 45500

AUS:QU 34.77 uin/apaansd mnduaknourln 4 a.n. 2566
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Fixed Income Market

dasiwaaauunuwusUassgulatndaulrkdlunsauuAu Thai Government Bond Yield (%)
tusDvo -4 0V +2 bps. D1ndnl1unisainistUov
meluds:inARgoavldudusu

™ Y 1Y 3Y 5Y
04-Aug-23 185 2.08 219 233 244 263 3.08
11-Aug-23 187 2.08 219 229 241 262 3.08

Change «002 »000 *000 ~0.04 ~003 ~0.01 *>0.00
Thai Goverment Bond Yield
5 _ US Treasury Yield (%)
§ - a» -4-Aug-23 6M 1Y 3Y 5Y
5 e 11-Aug-23 04-Aug-23 554 550 533 445 415 405 436
E 3 A 11-Aug-23 554 552 536 456 431 416 4.45
Change »0.00 +002 +003 +0OM +0.16 01 +0.09
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Market rates
Market Rates (%) As at 11-Aug-23

Tenor Avg SOFR Term SOFR THOR Fallback THBFIX BIBOR DTIBOR EURIBOR
O/N 5.30000 5.30000 2.24301 N/A 2.25067 N/A 3.65300
™ 5.18851 5.31048 2.06636 177628 2.29844 0.04545 3.63800
3M 512945 536457 196711 1.87941 2.39829 0.07000 3.78100
6M 497071 5.41508 179663 177269 250344 0.14909 3.92800
Commodities Policy Rate
11-Aug-23 %Change Polic(z; )Rates Nesd: EEig

LIGHT CRUDE (USD) 82.82 +156 o
SPOT GOLD 1,918 v0.74 us Fed Funds Rate 5.25-550 19-Sep-23

Nun +0.16
novAun (THB) 31850 Thailand 1-Day Repo 2.25 27-Sep-23
novsUwsstu (THB) 32,350 «0.15
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