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

Market Rates (%) As at 03-May-24

Tenor ‘ Avg SOFR Term SOFR THOR ‘ Fallback THBFIX DTIBOR EURIBOR
O/N 5.31000 5.31000 2.49080 N/A 250161 N/A 3.89300
™ 532438 532130 2.49507 253156 2.55000 0.18273 3.86500
3M 534776 532120 250091 269078 2.65000 0.26727 3.82700
oM 539005 528248 250839 257747 2.70633 0.27273 3.80200
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Next meeting
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