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Foreign Exchange Market
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Fixed Income Market
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Market rates

Market Rates (%) As at 30-Sep-22

Tenor USDLIBOR Avg SOFR Term SOFR THBFIX THOR BIBOR DTIBOR EURIBOR
O/N 3.06514 2.96000 2.96000 310771 0.98408 1.00056 N/A 0.64800
™ 3.14271 246903 3.04205 141886 0.75806 107119 0.05727 0.67900
3M 3.75471 213187 3.59329 0.84610 0.63585 122030 0.05364 117300
6M 4.23200 143069 3.99102 1.00052 0.56422 139225 0.13636 1.80900
Commodities Policy Rate
Policy Rates (%) Next meeting
LIGHT CRUDE (USD) 82.22 +0.65% Fed Funds
SPOT GOLD 1,670 2036% us Rate 3.00-3.25 2-Nov-22
NoYAILNY (THB) 29,850 +119%
novsUwsstu (THB) 30,350 117% Thailand 1-Day Repo 1.00 30-Nov-22
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