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Foreign Exchange Market
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US Treasury Yield (%)
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Market rates

Market Rates (%) As at 27-Dec-24

Tenor ‘ Avg SOFR Term SOFR THOR ‘ Fallback THBFIX BIBOR EURIBOR

O/N 453000 453000 2.24230 N/A 2.25333 0.22700 2.93500

™ 454671 4.35701 224612 1.65529 229732 N/A 2.86300

3M 471339 432878 2.30291 2.595M 2.39454 N/A 2.68300

6M 5.04866 428493 240841 2.58258 2.44575 N/A 2.57700
Commodities .

Policy Rate
27-Dec-24 %Change
Policy Rates :

LIGHT CRUDE (USD) 69.62 +0.41 (%) Next meeting
SPOT GOLD s 1086 us Fed Funds Rate  4.25-450 29-Jan-25
novmunv (THB) 42,450 v0.35
novsUwsstU (THB) 42,950 035 Thailand 1-Day Repo 225 26-Feb-25
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