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Thai CDS Level bps)

Tenor 17-Sep 23Sep Change
3Y 19.29 23.35 +4.06
5Y 35.58 39.64 +4.06

itun ; Refinitiv

Market Rate (%) 23-Sep-21)

Tenor iMm 3M 6M 1y
BIBOR 0.55207 0.62315 0.73000 0.95079
THBFIX 0.30562 0.33717 0.32201 0.36946
LIBOR 0.08513 0.13225 0.15538 0.22963

fisn: Refinitiv

23-Sep-21 Change

LIGHT CRUDE 7217 -0.04%
SPOT GOLD 1,771 +0.40%
nava1uviv(THB) 27,850 +0.36%
vavsuUwssai(THB) 28,350 +0.35%

uUsD/ THB | INR IDR VND CNY | PHP | MYR
17/9/2021 | 33.24 | 73.48 | 14,227.5 | 22,771.5 | 6.453 | 49.93 | 4.172
23/9/2021 | 33.18 | 73.64 | 14,242.5 | 22,766 | 6.453 | 50.15 | 4.179
%Change | -0.18 | 0.22 0.11 -0.02 0.01 | 0.44 | 0.17
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Wusanacviszimaiaudusdnauin (THB)

/THB 23 Sep 21 %Chg
GBPTHB 45.21 -1.14
EURTHB 38.92 -0.56

HFTHB 35.58 0.42
AUDTHB 23.63 -0.17
JPYTHB 0.3013 -0.30
CNYTHB 5.14 -0.19
HKDTHB 4.23 0.00
SGDTHB 24.3 -0.29
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Thai Government Bond Yield (%)

imM 6M 1y 3Y 5Y 10Y 20Y
17-Sep 0.41 0.47 0.49 0.63 0.94 1.80 2.45
23-Sep 0.43 0.48 0.50 0.64 0.94 1.79 2.46
Change | +0.02 | +0.01 | +0.01 | +0.01 0.00 -0.01 +0.01
Yield (%)

3.20

2.70 /l

2.20

1.70 //

1.20 /

0.70 > === 175ep 2L 23Sep 21

0.20 T T T T T T T T T T

M 3Y 8Y 13y 18Y 23Y 28Y  33Y 38Y 43y  48Y
Tenor

. v
i : gnauaaaas1EInil lng (www.thaibma.or.th)

Policy Rate

Fed Fund Rate 0.00-0.25% Next meeting :
Next meeting :

us
Thailand

1-Day Repo

0.50%

2-Nov-21
29-Sep-21

dayaiignanvhiliuainmssausan dasizduaznsAansal

&
o

dedayaiioagnuldauuiladlalaglisasudilinsussamih uasusitsuiasagldananeneanuetnaifigely

ﬂ’I‘a"'IﬁVI"I‘lI’rJ&Iﬂ'N umﬁmms"lueusmﬂ'nunnmmuﬂ"m’luﬂum‘mmwaua 'nauaum'ﬂmmua m’amimumamemﬁsnew'ln ] 8UIAT LLﬂ“/M?ﬂNQﬂVITHﬂN‘R‘ SuRmtay
Tuanudaualna Nl nmumnﬂ‘nu Taidlnananss walnaneaan 'autummmnn'lem'n'agau‘lmﬂ'n



http://www.thaibma.or.th/

