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Auruv veusAMAMSKEaTMsSvuwLdu 3,000 dhukuo
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o tUszNA: Us:suAnU=NSSUNSUToUIENISIBU (NUD.) ASOA 3/2567
e chvus:inA: BOSIBUWDUS:SIEGDU W.A. STYUAIAUABSIMIWEQ (PPI) wa:Us:3uAtU:NSSUNMSSUMSNatvaksy (FED)

Foreign Exchange Market

wuanatunimaAco 1 apaasansy (USD)
INR IDR VND CNY

apaa$KasydouADDIAsUaNaLBUKAN DINADIAUIASUZNPAdVLIYCUICUB:aDAD
ruuMsUSuaasasoanidgupvsUNASNavaksy (FED)
AduuINUacaradargduaikis:au 36.50 udvrr 0.80% LWalAgunus:au

THB

36.79 LIn/apaasansy MNAUARRBUKN 3May-24 3579 83385 16245 25445 72439 5858 47075
USD/THB 07-Jun-24 3650 83366 16190 25405 72420 5852 46935
3690 43679 %Change +080 002 +034 0 v003 O +030
touanauin (THB) do 1 KudyLBUaNACVUSELNFA
3660 GBP EUR CHF AUD JPY  CNY
31May-24 4679 3987 4062 2443 02340 50859 47071 2721
3630 - 36.41 07-Jun-24 4671 3976 4104 2432 02347 50394 46749 2714
%Change  +017 +028 +103 +045 +030 +091 +068  +026
36.00 N ' ' ' ' ' ' ' ' A1aMSDI UovIBUUINS:g:dugoaiunsatnadaulkoldtugaviAniy AvdgvAvADYAQIUAIIaUNID
0;\/@@ O ’1/’\\) 0)/\0 b"\ @’\ ‘o’\o /\/\ AsugAvNahAtuNVluLa:chous:inA Tagus:iunsoumstAdaulkd 36.20 — 36.80

Fixed Income Market

daswanouLNUWUsUassSguialnetus:g:a1oUSuUada0avtunsautAuUs:uIcu 1 6o 4 bps.
oINMss1wvULAsugAvInglasan 1/67 venadd 15% s:apavoinlasuianau Wovoin
msavoonWudsldsmumsalanis:aad wspunvAvAamMsitAsugAdIngtut 2567
Duusliui@ula 2.2-2.7% utu:AAU:SILUOS (ASU.) DUGAIKAILIEUBDUDVIBUDUUSIUIU

Thai Government Bond Yield (%)

™ 3Y 5Y

; 31-May-24 228 232 232 240 252 282 333
S1gYIWULAUUS:SIUVUUSIUITU W.A. 2567 $1udu 122,000 dwuin dnsulduAiisoneg
TS GIEYEE 07-Jun-24 229 233 233 239 251 278 332
%Change 001 001 001 001 001 004 001
5 4 Thai Government Bond Yield
US Treasury Yield (%)
~ - o = 31-May-24 6M 1Y 3Y
s —7- JUN-24 31-May-24 548 542 518 469 452 451 473
% 3 4 / 07-Jun-24 547 540 517 465 446 443 464
> %Change *001 +002 +001 v004 006 008 *009
mamsal saswaaauLNUWUSUasszuIalngGuusTiundauTnoluNsaULAUMILAANIIGEIMAU
1 T T T T T T 1 US Treasury 9InADIWAYIaR3Y FED owoss:aonisUsuaadasiaantdeaoniuuiun3inussan
Temor oy 3 6M 1Y  3Y 5Y 10Y 20Y dnavnumals

Market rates

Market Rates (%) As at 07-Jun-24

Tenor ‘ Avg SOFR Term SOFR THOR ‘ Fallback THBFIX BIBOR DTIBOR EURIBOR
O/N 5.33000 5.33000 249231 N/A 2.50067 N/A 3.79400
™ 5.33035 532764 249393 2.60101 2.55003 0.19545 3.67900
3M 5.35172 5.33399 250009 2.62835 2.65122 0.28727 3.75900
6M 5.38851 5.27129 2.50831 259694 2.70989 0.29273 3.73500
Commodities .
Policy Rate
07-Jun-24 %Change
Policy Rates :
LIGHT CRUDE (USD) 7555 *3.03 (%) Next meeting
SPOT GOLD Gk 05 us Fed Funds Rate  5.25-550 12-Jun-24
novmunv (THB) 40,600 +0.49
novsUWSstU (THB) 41100 048 Thailand 1-Day Repo 250 12-Jun-24
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