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Foreign Exchange Market
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Fixed Income Market
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Market rates

Market Rates (%) As at 02-Dec-22

Tenor USDLIBOR Avg SOFR Term SOFR THBFIX THOR DTIBOR EURIBOR
O/N 3.81671 3.81000 3.81000 1.39808 1.24320 1.25000 N/A 1.39800
™ 4.21729 3.80292 421714 0.43550 1.00836 130133 0.06818 151400
3M 472343 3.17804 444848 110636 0.92592 140396 0.05364 197500
6M 5.18686 248978 4.69422 160719 0.73970 155418 0.13455 240600
Policy Rate Commodities
Policy Rates (%) Next meeting

LIGHT CRUDE (USD) 80.50 +196% Fed Funds

SPOT GOLD 1800 £274% us Rate 3.25-4.00 14-Dec-22

NN 29,650 v0.17%

nooFuno (THB) ' Thailand  1-Day Repo 125 25-Jan-23

novsuwsstu (THB) 30,150 v0.17%
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