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Foreign Exchange Market
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Fixed Income Market

Thai Government Bond Yield (%)
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Market rates

Market Rates (%) As at 05-Jul-24

Tenor ‘ Avg SOFR Term SOFR THOR ‘ Fallback THBFIX BIBOR DTIBOR EURIBOR
O/N 5.33000 5.33000 2.49201 N/A 2.50178 N/A 3.60700
™ 533774 532743 249433 254930 2.55012 0.19364 3.63500
3M 5.35409 5.30689 249949 264282 2.65107 0.30727 3.71200
6M 5.38676 522647 250806 2.76584 2.70984 0.32273 3.67800
Commodities .
Policy Rate
05-Jul-24 %Change
Policy Rates :
LIGHT CRUDE (USD) 83.88 4262 (%) Next meeting
SPOT GOLD Gais “1e7 us Fed Funds Rate  525-550 31-Jul-24
novAmunv (THB) 40,900 2+0.86
novsUWSstU (THB) 41400 1085 Thailand 1-Day Repo 250 21-Aug-24
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