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Foreign Exchange Market
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Fixed Income Market
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Market rates :

Market Rates (%) As at 26-May-23

Tenor USDLIBOR Avg SOFR Term SOFR THBFIX THOR BIBOR DTIBOR EURIBOR
O/N 5.06543 5.06000 5.05000 1.66757 174303 1.75194 N/A 3.12500
™ 515371 499843 515344 1.29862 1.74094 1.921M 0.04455 3.19900
3M 547571 4.82437 5.26374 1.63088 1.65432 2.04373 0.07455 346200
6M 5.58100 458281 5.29836 190576 148655 2.15098 0.14909 3.76000
Commodities Policy Rate
Policy Rates (%) Next meeting
LIGHT CRUDE (USD) 7195 v0.51%
Fed Funds
SPOT GOLD 1,953 v 0.61% us Rate 5.00-5.25 13-Jun-23
NoYAILNY (THB) 32,050 0.00
nD\)§UWSSfLI (THB) 32,550 0.00 Thailand 1—Day Repo 175 31—May—23
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