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Foreign Exchange Market
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Market Rates (%) As at 22-Dec-23

Tenor Avg SOFR Term SOFR THOR  Fallback THBFIX BIBOR DTIBOR EURIBOR
O/N 5.31000 5.31000 N/A N/A 250000 N/A 3.87200
™ 533743 535536 249500 257094 254989 0.05545 3.86500
3M 5.35241 5.35111 249396 2.37806 265000 0.08000 3.93100
6M 533603 518726 2.32166 2.33971 272256 015636 3.89500

Commodities Policy Rate

22-Dec-23 %Change

Policy Rates Next meetin
LIGHT CRUDE (USD) 73.89 +3.23 (%) 9
SPOT GOLD 2,050.92 +0.54 us Fed Funds Rate 5.25-550 31-Jan-24
novAun (THB) 33,650 015 REr— 1-Day Repo 250 07-Feb-24
novsuwsstu (THB) 34,150 +0.15
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