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Trading Snapshot FX Range

® USDTHB closed lower at 34.72 before the long weekend. The 7-Mar USD/THB  JPY/THB USD/JPY EUR/USD
currency pair was seen heading further south this morning as UST 34.40- 25.15- 135.00- 1.0630-
yields consolidated. Data due out today will likely show Thailand’s Range Forecast 34.65 25.55 137.00 1.0730
February headline and core consumer price inflation retreated JPY/THB Is per 100 yen

o % \/-O- i

notably to around 4.18% and 2.10% y-o-y rates, respectively. Interest Rates

® USD traded weaker against the euro but gained versus most 3-Mar Last Change
other majors on Monday while Wall Street shares settled mixed BIBOR
aEd 'Lree;s:r;/ él:l(.is:dge(lillsllgh:!y hlghir ?s cagtlon prevails ™M 1.5789% +0.0002%
ahead of Fe air Powell’s testimony before Congress on o o
Tuesday and Wednesday and Friday’s February jobs report. U.S. M 1.7575% +0.0017%
January factory orders data beat estimates, reinforcing the case 6M 1.9246% +0.0039%
for higher for longer interest rates. Meanwhile, the euro climbed THOR
broadly as Eurozone sovere!gn yields advanged following ha\:vklsh ON 1.4920% -0.0010%
remarks from monetary policymakers. Austrian central bank's ) .
Holzmann said the European Central Bank should raise interest ™ 1.4936% +0.0000%
rates by 50bps at each of its next four meetings amid persistently 3M 1.3466% +0.0017%
high inflation. Meanwhile, commodities initially lost ground on 6M 1.1378% +0.0020%

China’s modest 5% 2023 GDP growth target. Markets will eye

policy decisions by the Reserve Bank of Australia today and the .
Government Bond Yields

Bank of Japan on Friday.

6-Mar Last Change

® SET fell 0.36%. Foreign investors sold Thai shares at THB969 us
million but bought government bonds a net THB676 million. 6M 5.1500% +0.0130%
1Y 5.0560% +0.0270%
Bangkok Headline 2Y 4.8940% +0.0330%
3Y 4.6220% +0.0240%
® Foreign reserves fell to USD217.7 billion on Feb 24 from USD221.1 5Y 4.2690% +0.0160%
billion on Feb 17. Net forward contracts to sell the Thai baht 7Y 4.1650% +0.0140%
amounted to USD27.0 billion, up from USD26.4 billion the week 10Y 3.9830% +0.0200%
before. . 2 . 2

Thailand

6M 1.6754% +0.0001%
1Y 1.7389% -0.0020%
2Y 1.8976% -0.0042%
3Y 1.9878% -0.0065%
5Y 2.1707% -0.0221%
Y 2.3855% -0.0125%
10Y 2.5896% -0.0188%

Equity & Commodity

6-Mar Last Change
DOW 33,431.44 +40.47
NASDAQ 11,675.74 -13.27
NIKKEI 28,237.78 +310.31
SET * 1,606.88 -5.76
GOLD 1,854.60 +0.00
NYMEX 80.46 +0.78
*3 Mar

Today's Events
TH  Consumer Price Index for February
US Fed Chair Powell Testifies
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Currency Movement Equities
USDTHB & JPYTHB Thai SET
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Thai Government Bond Yield Curve US Treasury Yield Curve
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This report has been prepared by The Bank of Ayudhya Public Company Limited, (A member of MUFG, a global financial group), (the “Bank”), for general distribution. It is only available for distribution under such circumstances as may be permitted by applicable law and is
not intended for use by any person in any jurisdiction which restricts the distribution of this report. The Bank and/or any person connected with it may make use of or may act upon the information contained in this report prior to the publication of this report to its
customers.

Neither the information nor the opinion expressed herein constitute or are to be construed as an offer or solicitation to buy or sell deposits, securities, futures, options or any other financial products. This report has been prepared solely for informational purpose and does
not attempt to address the specific needs, financial situation or investment objectives of any specific recipient. This report is based on information from sources deemed to be reliable but is not guaranteed to be accurate and should not be regarded as a substitute for the
exercise of the recipient’s own judgment. This report is based upon the analysts’ own views, therefore does not reflect the Bank's official views. Historical performance does not guarantee future performance. The Bank and/or its directors, officers, and employees, from
time to time, may have interest and/or underwriting commitment in the relevant securities mentioned herein or related instruments and/or may have a position or holding in such securities or related instruments as a result of engaging in such transactions. Furthermore,
the Bank may have or have had a relationship with or may provide or have provided corporate finance or other services to any company mentioned herein. All views herein (including any statements and forecasts) are subject to change without notice and none of the Bank,
its head office, branches, subsidiaries and affiliates is under any obligation to update this report. The information contained herein has been obtained from sources the Bank believed to be reliable but the Bank does not make any representation or warranty nor accept any
responsibility or liability as to its accuracy, timeliness, suitability, completeness or correctness. The Bank, its head office, branches, subsidiaries and affiliates and the information providers accept no liability whatsoever for any loss or damage of any kind arising out of the use
of all or any part of this report.

The Bank retains copyright to this report and no part of this report may be reproduced or re-distributed without the written permission of the Bank. The Bank expressly prohibits the distribution or re-distribution of this report to Private Customers, via the Internet or
otherwise and the Bank, its head office, branches, subsidiaries or affiliates accepts no liability whatsoever to any third parties resulting from such distribution or re-distribution.



