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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 1-Sep-23

Tenor Avg SOFR Term SOFR DTIBOR EURIBOR
O/N 5.31000 530000 224188 N/A 2.25000 N/A 363800
™ 53135 5.32887 224431 2.08068 230222 0.06636 363100
3M N/A N/A N/A N/A 2.36000 0.06818 N/A
6M 5.18697 540230 207919 184519 241212 0.07000 378300
Commodities Policy Rate

1->ep-23 PelClnETmgs PO"C(Z; )Rates Next meeting
LIGHT CRUDE (USD) 83.63 +5.79 °
SPOT GOLD 1,944.08 4154 us Fed Funds Rate 5.25-550 19-Sep-23
un 32,200 +1.26
novmuno (THB) ’ Thailand 1-Day Repo 225 27-Sep-23
novsUwsstu (THB) 32,700 +124
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