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Fixed Income Market

Thai Government Bond Yield (%)
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Market rates

Market Rates (%) As at 23-Aug-24

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

O/N 5.31000 5.31000 2.49131 N/A 250167 N/A 3.63500

™ 5.34784 5.27601 249365 2.63923 254952 0.33636 3.59500

3M 5.36749 5.08064 249903 2.74857 264756 0.44727 352500

6M 5.39403 477370 250753 2.74743 2.70165 0.44364 3.38200
Commodities .

Policy Rate
23-Aug-24 %Change
Policy Rates :

LIGHT CRUDE (USD) 73.01 v6.59 (%) Next meeting
SPOTO GOLD 2,497 +146 us Fed Funds Rate 5.25-550 18-Sep-24
novmunv (THB) 40,550 *0.61
novsUWSstU (THB) 41050 0.61 Thailand 1-Day Repo 250 16-Oct-24
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