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Foreign Exchange Market
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Fixed Income Market
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Market rates

Market Rates (%) As at O1-Mar-24

Avg SOFR Term SOFR THOR \ Fallback THBFIX BIBOR DTIBOR EURIBOR
O/N 532000 532000 249340 N/A 250167 N/A 3.87200
™ 532031 532262 249612 264435 255000 0.06455 3.81700
3M 5.35684 533112 250070 233836 265015 0.12091 3.93800
6M 5.38789 5.26731 247170 235092 271353 0.15091 3.91200
Commodities Policy Rate
LIGHT CRUDE (USD) 78.26 +0.45 CA)
SPOT GOLD 2,040 +0.99 us Fed Funds Rate 5.25-550 20-Mar-24
naofhuriv (THB) 34,750 ‘072 R 1-Day Repo 250 10-Apr-24
novsuwsstu (THB) 35,250 «0.71
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