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Foreign Exchange Market
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Fixed Income Market

SasmacaULNUWUSUasSgUIalngUsudanav -5 dv -7 bps. kdvon Fitch Ratings Us:nie Thai Government Bond Yield (%)
Usuuavolngon Stable 10u Negative Mtkunavonuaamsaizio:dnisusuaasasiaantdy
ulsuigaoluigon d ™ 6M 1Y 3Y 5Y
26-Sep-25 131 129 128 123 126 147 2.07
300 - Thai Government Bond Yield 03-Oct-25 124 123 122 116 121 140 202
%Change v0.07 v006 +006 ~+0.07 005 ~v0.07 v0.05
250 4 - e = 26-Sep-25 US Treasury Yield (%)
500 3Oct-23 6M 1Y 3y 5Y
. 26-Sep-25 422 383 367 366 376 420 474
03-Oct-25 424 382 364 359 372 413 469
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Market rates
Market Rates (%) As at 03-Oct-25

Tenor Avg SOFR Term SOFR THOR ‘ Fallback THBFIX EURIBOR
O/N 420000 4.20000 149453 N/A 150000 0.47700 1.89500
™ 4.29320 410159 149703 155762 154353 N/A 1.93900
3M 434404 3.93549 1.60961 1.86697 163428 N/A 2.02000
6M 436743 3.78802 1.71880 2.18135 167051 N/A 2.09500
Commodities Policy Rate
= - (o) -
03-Oct-25 %Change Pollczl/ REIES Nt Fresig
LIGHT CRUDE (USD) 6107 v6.20 (%)
SPOT GOLD 3,858 1278 us Fed Funds Rate 4.00-4.25 29-Oct-25
noVAWNY (THB) 59,200 +3.50 Thailand 1-Day Repo 150 08-Oct-25
novsuwssou (THB) 60,000 4345
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