Weekly Market Update Vol.42/2023 16 Oct 2023 EXI

THAILAND

Highlight News
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owrhtAUNavnutisdunsweiUanans (Safe Haven) iWoacnuideo

o SOSUBUWDNDIUUDVAKSTIWUTU 04% Dnidounountin uaawudu 37% sngdoidesnudnouiudou ne. kdvonwudu 0.6% mnidounaurti ta:
WUZU 37% ongovideaiuliauludou an. ousasIBuWaWURUIWUTU 0.3% snidaunisunth uawudu 41% snsdviGesnudnauiudiou ne.
UM KaVNWUTU 03% Dnidaunipuktin UaaWudu 43% ongdoidennudnauiudou an.

o QulsimEWacuavarsy (PPI) USUAadu 22% YoY tuidou ne. otdus:augogalusau 5 1dou ta:gonsIAtunsins:rmamsnins:au 16% oins:au
2.0% tudiou an. ua:awst PPl Wumuuovansy (Core PPI) 80TULTUSOUKUDODIMISILA:WA DU USudodiu 2.7% YoY tudou ne. qon:hﬁ' UndAsiKh
MaMsnIAs:AU 23% 2Ins:Au 25% tuidou an.

o IMF WameswouuusliuiAsugiolan3gonvmamsainmsuenacuavlAsugiolant 2566 As:Au 3% TWasuulavminiau udusuaomsmamsoit
2567 aooInau 3.0% do 29% ua:USUaamsuenadomulAsugnouavsuLa:glslsuad vrusAlAsugnvarsggvAoudounsv Tagusuwumamsaims
YenaAIASUZNDaKSY WU 21% Wl 2566 ua:du 15% Ut 2567 AUSUMASIFASUZADDUENIAD 50% Ul 2566 ua: 42% WU 2567 Bousuaamn
AdlaumMaMsaULay ta:usuaomMamsaImsyenadoupvlFsuiigslsuavikan 0.7% Wl 2566 ua: 12% Wl 2567 cuaidu
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Foreign Exchange Market

oaaawsahsaaaumlualnauanamua:)uimg KavIMUASUIAS mAco 1 apaasSansy (USD)

nawansy (FED) KargAuDDNUIEVFtUtUICUS DT NIsUSUDU IDR VND CNY
oconeulonesniudd 06-Oct-23 3698 8313 15605 24360 73005 5660 4712

ﬂ‘—]l\jUU—]nUOOa—]OUa—]UE‘fUO—]ﬁﬁS:dU 36.22 udvAl 2.04% lljalﬁUU 12-Oct-23 3622 831875 15685 24435 72972 5671 47165
NUs:Qu 36.98 uN/apaasy MNAUMKNDUKIN 6 AA. 2566

%Change v204  +004 +051 +031 v005 +018 +010

USD/THB
38.00 -
touanauin (THB) do 1 KudgLBUaNacVUS:LNFA
3730 GBP EUR CHF AUD JPY  CNY
36.98 36.96
37.00 - 06-Oct-23 4542 3927 4078 2366 02496 51664 47486 2722
36.57
12-Oct-23 4456 3849 4025 2322 02430 49631 46318 2659
3650 - 3622
%Change ¥189  +199 ¥130 v186 264 v394 v246 v231
36.37
36.00 - - _ o0 g . = . Q0,5 z
AIQNISd W2vIduUINNF¥ovUsugiuta:glonanavuindvalatus:g:8u
3550 TasTdusornyuoinmisWudouavaalakulng Us:idunsaunistndoulnd
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Fixed Income Market

DasWaaDULNUWUSUASSTUIaTngUsuadaqavs:K310 -9 v +1 bps.

Thai Government Bond Yield (%)

tuAANoldednu US Treasury Yield oanmisAmamisaisinssuns FED

doutknddAuRUASLAUSIAAMLIASUZRDIUBLNAOTADWTULLUDUZY ™ &6M 1Y 3Y SY
wa:up31 FED Adso:UsUTUSas100NI08s:u:dudn 1 ASOIUNISUS:BL 06-Oct-23 229 241 246 266 286 337 381
tusunQ 12-Oct-23 227 240 245 267 285 328 374
%Change v002 +001 +001 +001 v001 +0.09 v0.07
5 - Thai Government Bond Yield US Treasury Yield (%)
6M Y 3Y
= = =6-0ct-23 6-Oct23 559 559 543 487 475 478 513
12-Oct-23 12-Oct-23 561 558 543 482 469 470 505

Yield (%)

%Change +002 v001 000 v0.05 006 ~008 -008
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Tenor 1 3M 6M v 3Y 5Y 10Y 20Y

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

Tenor Avg SOFR Term SOFR THOR . Fallback THBFIX BIBOR DTIBOR EURIBOR
O/N 5.31000 5.31000 248839 N/A 250067 N/A 3.87400
™ 532064 533533 2.36868 2.06283 255000 0.05636 3.86000
3M 530568 540283 2.23189 2.06502 263843 0.07000 3.98500
6M 5.20490 546408 205274 215993 2.71809 0.14909 412100

Commodities Policy Rate

LIGHT CRUDE (USD) 83.49 +143 (%)

SPOT GOLD 1880.06 +3.09 us Fed Funds Rate 5.25-5.50 1-Nov-23

naoArio (THB) 32250 110 R 1-Day Repo 250 29-Nov-23

novsUwsstu (THB) 32750 +1.08
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