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THBFIX Compounded THOR (Thai Overnight Repurchase Rate) | .7 0oy I00KDack
USD LIBOR Compounded SOFR (Secured Overnight Financing Rate) 5-day lookback
+ Credit Spread Adjustment* without observation shift
EUR LIBOR EURIBOR (Euro Interbank Offered Rate) -
JPY LIBOR TIBOR (Tokyo Interbank Offered Rate) -
GBP LIBOR Compounded SONIA (Sterling Overnight Index Average) 5-day lookback
+ Credit Spread Adjustment*® without observation shift
CHF LIBOR Compounded SARON (Swiss Average Rate Overnight) 5-day lookback
+ Credit Spread Adjustment* with observation shift
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Tenor Credit Spread Adjustment
USD LIBOR GBP LIBOR CHF LIBOR
1-month 0.11448% 0.0326% -0.0571%
3-month 0.26161% 0.1193% 0.0031%
6-month 0.42826% 0.2766% 0.0741%
vt WA s sl aundnsunatsasiitlssneilasunlag

AIUTTANY Y
AREME b I

dseniad s Fui 8 Anuieu 2566

(Wadne 25natnAINg)

N9, 02-169-9999 sia 2240, 2243-2244

21PN 1817 1193 nuunmaludu woyrn npammy 10400 s, 0 2271 3700, 0 2278 0047, 0 2617 2111 unnd. 0 2271 3204

NITUNITELAANT

EXIM BUILDING, 1193 PHAHOLYOTHIN RD., PHAYATHAI, BANGKOK 10400, THAILAND TEL. +66 (0) 2271 3700, 2278 0047, 2617 2111 FAX. +66 (0) 2271 3204




