=
THAILAND

Market Weekly Update Vol.07/2022 14 February 2022
Forelgn Exchange Market] Null’l?’lL/?llFl‘JLL‘lNﬂ’?‘lluﬁﬂL‘lJ@ﬂ ‘Q’lﬂL\?‘lJVIlJIWﬂW’N‘E’?WWZW@L“]J’?

aaayulng ASuLmitlnaaindaigdianiissay 32.70 uSeAn 0.85% iimiieuiusEay Wudnanaaasausgiauiudu Tug 2}

32.98 1nw/Aaaa1s andiaminaund 4 nw. 65) uUsD/ THB | INR IDR VND CNY | PHP | MYR
1.7@@2! - ’rJEI?ﬂNuLW’rJ CPI) %qammmﬂuu A. WASTTZAL 7.5% LWN“IJ‘LL 0.6% ANFILATLABY 5., 4/2/2022 32.98 | 74.69 14380 22650 6.361 | 51.15 | 4.179
golurens0® 3 s P 11/2/2022 | 32.70 | 75.35 | 143515 | 22682.5 | 6.358 | 51.22 | 4.189
-indpmzinensalingunanmnananiy (Fed) enadfuandnaanidelitasndt 0.5 luns %%Change | -0.85 | 0.87 | -0.20 014 | -0.05|0.14 | 0.25

dszauinewmin
- . fAnsiduendis 7.0 Wesdnnnenidawlaingldn 0.5% sel wieudsmifinesugialned
wnliiudasaiia

%Chg(+) :aaaarsudvrdufiaieuanadulugiaa

%Chg(-) :naaarfaauaniarisuanaduluginig

- angdsenn dulannzmsdseanaesine ulasunausnaesdduenefosieiiediss Ay 5% uaza

AANTinazNadeaanyiall 65 1n 5-8% USD‘ THB weekly Movement
s = wwi’,va'vlvlul a g ¥ a o s 2 33.40
aamsal neaRumazardudundedlmlaluaasfianig slideasiasRnmuiiauiAseghans 3330
lulszmAnazsinalszmA Uszifiunsaunisimaaulv 32.40-33.10 33'20
Fixed Income Market [l LRI Y A A Y e L EE TR LY O R L KT IR N T LRI et 33.10 3298 3297
SEUTI +4 bps 89 +6 bps sntladzanaaialan uaitulilageainaidasainnisWusa gg% 32.84
NINLATHFNANEULFIELN 3280 32.76 32,73 290
tfadg - dhsnaneuunUiusTnsiguIsaniss ang 10 T dfudainaunnagnilessiu 2.00% 32.70 c
uazHARaUINUWUSTRTgUNAauITY a0 2 T USudaauninndn 28 bps ansudilanif wna) ;ggg
u?‘mm 1.60% mwa”qmma‘:mﬂ FolaaRuieanisy haw W.a. Naenwso 7.5%YoY Tduiilu x 12.98 32.97 32.84 32.76 32.73 32.70
naiinaugegalusau 40 O Gegandnaianisaluazionaluineunauntinfn 7.3%YoY uay 4212022 | 20202022 | 87212022 | oppoza | 1or2m022 | 137212022

7.0%YoY mua1AU santen1sidseanunud 1a lunuwssenauadnelininguiy 4.6% s

Lﬂummwmumnmmhmu 20 ﬂ mmmummmmmm&mﬁﬂ denalimananaianisninng Wudnassisumdiisudusanauiv (THB)

Liqﬂa‘umuﬂmmﬂmuwm Fed wmw Tmﬂmmm Fed Fund Futures 1mmmmimmiﬂm°ﬂu /THB 11-Feb-22 %Chg
fnmﬂm@muﬂuﬂumw 6.5 A%e mmmw 4.5 a¥q uardadsuaulaniadl Fed aziunaniie GBPTHB 44.3 -1.01
0.50% 1uma‘ﬂwnmm@u .. mum@w 67% 99:0491/9267U Fed ananausiiqgad aanun EURTHB 37.21 -1.30
afumnsUA AR nenie iR 1.0% aelududi 1 n.a. 65
- ﬁqmémmm@miﬁmﬁmﬁuﬁu 1.8% gsvéy 8.07 wiluduneaansanigluien 5.0, Wi HFTHB 3499 .49
e S L . RS . AUDTHB 22.86 -0.78
ndiindanzianeanisaliisziy 8.30 uiludumeandaniy anzdl 7.93 viluduaeaand JPYTHB 0.2816 171
andglusien w.e. sl mathdifnau 1.6% lwkew 5.0, aousfinsdaaniiniiu 1.5%
- s, FuATwensunsnenitoulouned 0.50% mafnanaldananisaiienld s sin. CNYTHB 5.14 -2.10
pananliAsgRalnandugszauieufinlaialutsalanedlifedudui sildnanaaanianl HKDTHB 4.16 -0.72
ﬁmmmﬂnLﬁﬁu‘ﬂﬂmm:ﬂ"ammﬂm:ﬁu s luanszasuiliuaznisdudsuiusnseanide SGDTHB 24.01 -0.87
Wenngathaieafatulglutaslansthisesuduinifugulyl %Chg(+) :anatdustetsamaudomduiaiauuin
Y mmiﬁﬂm el ﬁﬁnﬂmmﬁfaﬁuﬁﬁ‘lﬁnﬂimmﬁﬂu w.a. anaailuafausnlusen 5 Hou %Chg(-) :anadusvilsainagauanfiaiauum
m@ﬂmmu 44.8 aanwagaspNiagaunisailafaladnaaiuglelinseuszuinadng
0159 wﬂummuummmfai'\mun@uuwumnw Thai Government Bond Yield (%)

a3l ShsnanauunuiLeTRssgLNg Ineduue iiundeulmlunsauuay Waswinaall
im 6M A 4 3Y 5Y 10y 20Y

04-Feb 0.45 0.50 0.51 0.93 1.42 217 2.87
11-Feb 0.45 0.50 0.51 0.98 1.46 221 2.93
Change | 0.00 0.00 0.00 +0.05 | +0.04 | +0.04 | +0.06

urusurasanunsailaie-19 Ndeuasanianisviasiasiiduladendnassnisiusialaesmnes
dszandlng dnamuiamunssznasatisandnanansy sadusatinasasieuduieands
gUnu Tnesanaanisnlfatisandnananigs Juniingzaeas Snvisanunisninisunsszung

Trdnanening vsllalunseuuazinasinaseuinlan

5 Yield (%)
Thai CDS Level bps) 270
I .7
Tenor 04-Feb 11-Feb Change 3.20
3y 18.82 21.32 +2.50 2.70 /"‘"—-
5Y 30.11 32.59 +2.48 2.20 /
#n : Refinitiv 1.70 /
Market Rate (% (11-Feb.22) 1.20 /
0.70 / 4-Feb22 11-Feb22
Tenor im 3M 6M 1Y 0.20 i i i i i i i i i i
BIBOR 0.55078 0.62163 0.73000 0.94864 iM 3y 8y 13y 18y 23y 28Y 33y 38Y 43y 48Y
THBFIX 0.47294 0.45204 0.55923 0.74877 Tenor
LIBOR 0.19114 0.50643 0.84043 1.39229 4 3
N MnANAaIAAT1ENIHL N (www.thaibma.or.th)

fisn: Refinitiv

11-Feb-22 Change ;
CireuTroiine., | on=27 | .1070. | Policy Rate
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