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Foreign Exchange Market
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Fixed Income Market
Thai Government Bond Yield (%)
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Market rates

Market Rates (%) As at 20-Sep-24

Tenor ‘ Avg SOFR Term SOFR THOR ‘ Fallback THBFIX BIBOR DTIBOR EURIBOR
O/N 4.82000 4.82000 249489 N/A 250267 N/A 3.35100
™ 532901 485722 249225 257269 2.54969 0.35182 3.37400
3M 5.36547 469125 249863 269976 265038 0.42727 3.43600
6M 539533 4.35139 250713 274923 2.70062 0.43364 3.18400

Commodities

20-Sep-24 %Change

Policy Rate

Policy Rates :
LIGHT CRUDE (USD) 7195 2432 (%) Next meeting
SPOTO GOLD 2,607 +149 us Fed Funds Rate 4.75-5.00 07-Nov-24
novAmunv (THB) 40,750 +0.62
novsuwsseu (THB) 41250 .06 Thailand 1-Day Repo 250 16-Oct-24
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