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Foreign Exchange Market
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Market rates
Market Rates (%) As at 8-Sep-23

Tenor Avg SOFR Term SOFR THOR ‘ Fallback THBFIX BIBOR DTIBOR EURIBOR
O/N 5.31000 5.30000 2.24429 N/A 2.25067 N/A 3.65900
™ 5.31328 5.32946 224436 210397 2.30688 0.06636 3.68200
3M 5.20675 5.41047 2.09827 189712 2.43189 0.07000 3.80000
6M 5.09068 5.47197 190861 159238 252004 0.14909 3.95200

Commodities Policy Rate
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