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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 31-Mar-23

Tenor USDLIBOR Avg SOFR  Term SOFR THBFIX THOR BIBOR DTIBOR EURIBOR
O/N 4.80086 4.82000 4.82000 0.43031 1.74003 1.75000 N/A 2.89800
™ 485771 463004 480247 1.33176 150998 1.79684 0.06273 2.91500
3M 5.19271 450833 490855 161335 142944 1.88733 0.07455 3.03800
6M 5.31300 409148 4.89968 1.83329 1.25406 2.00498 0.14909 3.34100

Commodities Policy Rate

Policy Rates (%) Next meeting
LIGHT CRUDE (USD) 7442 *7.75% Fed Funds
SPOT GOLD 1979 +254% us Rate 475-500 2-May-23
novAINY (THB) 31,950 1 2.40%

[ —— 32 450  237% Thailand 1-Day Repo 175 31-May-23
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