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Foreign Exchange Market
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Fixed Income Market

5051wamauunquustss‘guwaInaUs“udaegoﬁumums Thai Government Bond Yield (%)
1A3DUTHOUD VDS INACDULNUWUSUASSTUIAaKST M 6M v 3y 5y
09-Sep-22 054 0.90 112 1.86 217 277 350
420 - Thai Goverment Bond Yield 16-Sep-22 055 092 114 192 235 295 366
Change 2001 4002 2002 +006 4018 +018 4016
g 320 s US Treasury Yield (%)
5 16 Sep 22
E 220 - 6M % 3Y
09-Sep-22 257 352 367 361 345 333 371
120 - 16-Sep-22 2.68 377 3.96 3.81 362 345 3.79
Change 201 4025 41029 402 4017 4012 +0.08
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Market rates
Market Rates (%) As at 16-Sep-22

Tenor USDLIBOR Avg SOFR TermSOFR THBFIX THOR BIBOR DTIBOR EURIBOR
O/N 2.31557 2.28000 2.28000 0.67399 0.74081 0.75056 N/A 0.64600
™ 3.01386 2.28403 3.02438 0.67087 0.74254 0.86813 0.08000 0.67800
3M 356529 194382 3.44668 0.86605 0.59232 100309 0.06364 1.06300
6M 412329 1.24340 3.87122 0.85128 0.54249 118183 0.13636 167200
Commodities Policy Rate
Policy Rates (%) Next meeting
LIGHT CRUDE (USD) 84.86 1+ 0.41% Fed Funds
SPOT GOLD 1,660 v3.94% us Rate 2.25-250 21-Sep-22
NoYAILNY (THB) 29,200 v168%
novsUwsstu (THB) 29700 v 166% Thailand 1-Day Repo 0.75 28-Sep-22
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