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Foreign Exchange Market
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Fixed Income Market
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Market rates

Market Rates (%) As at 27-Jan-23

Tenor USDLIBOR Avg SOFR  Term SOFR THBFIX THOR BIBOR DTIBOR EURIBOR

O/N 430471 430000 431000 1.03488 149394 150000 N/A 1.88400

™ 456971 431049 455338 0.92367 1.25192 154984 0.05182 213000

3M 482529 4.01801 467020 1.23917 115123 1.64289 0.07455 2.49200

6M 510229 3.31851 481764 1.51113 0.96531 1.76656 0.14909 2.94200
Commodities Policy Rate

LIGHT CRUDE (USD) 82.10 +0.93% Fed Funds

SPOT GOLD 1,930 0.26% Us Rate 4.25-4.30 1-Feb-23

novAunY (THE) 29,950 0.00% Thailand  1-Day Repo 150 29-Mar-23

novsuwsstu (THB) 30,450 0.00%
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