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Foreign Exchange Market
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AouuiNdaaaradaraddairns:au 33.96 ooum 0.30% o C

(NguNUs:aU 3386LIN/aPaansd DINFUMADUKIN 5-May-23 3386 8173 14675 234475 691 5533 4440
USD/THB 12-May-23 3396 8221 14750 23460 6952 5586 4476
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Fixed Income Market
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NStNSIVNISAdVILEIVNATYFUAIRT 3-May-23 152 171 1.80 198 214 248 295
12-May-23 158 1.81 192 202 215 250 298
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US Treasury Yield (%)

6M 1Y 3Y 5Y

Yield (%)
N
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5-May-23 559 513 473 3.63 3.41 3.44 3.85
12 12-May-23 5.79 5.16 475 3.65 3.45 3.46 3.87
Change 4020 4003 4002 +0.02 4004 +0.02 +002
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s$snNssuU Bond Switching yovns:nsovNMsAav
Market rates > ond Switching

Market Rates (%) As at 12-May-23

Tenor USDLIBOR Avg SOFR Term SOFR THBFIX THOR BIBOR DTIBOR EURIBOR
O/N 5.06143 5.05000 5.06000 172304 173977 175033 N/A 312700
™ 510543 4.88064 5.05691 158562 174119 1.84756 0.06091 316200
3M 5.31829 474543 5.06680 1.80927 1.61585 197920 0.07455 3.34800
e6M 5.34314 448306 498547 195366 142838 2.09106 0.14909 3.63800
Commodities Policy Rate
12 ke 22 Change Policy Rates (%) Next meeting
LIGHT CRUDE (USD) 70.31 v552%
Fed Funds

SPOT GOLD 2,006 +136% us Rate 5.00-5.25 13-Jun-23

novA LAY (THB) 32,300 +110%

naogUwssru (THB) 32,800 +108% Thailand 1—Day Repo 175 31—May—23
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