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Foreign Exchange Market
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Fixed Income Market
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Market rates
Market Rates (%) As at 2-Sep-22

Tenor USDLIBOR Avg SOFR TermSOFR THBFIX THOR BIBOR DTIBOR EURIBOR
O/N 2.3147 2.29000 2.29000 0.70874 0.74139 0.750M N/A -0.07100
™ 2.65571 2.28437 2.62365 0.74508 0.67754 0.81066 0.08727 0.31400
3M 315814 171982 3.04686 0.78516 0.55423 0.93586 0.06364 0.76300
6M 3.73657 1.07293 341229 0.98658 0.52344 112492 0.13636 1.29000
Commodities Policy Rate
Policy Rates (%) Next meeting
LIGHT CRUDE (USD) 88.68 v415% Fed Funds
SPOT GOLD 1,704 v274% us Rate 2.25-250 21-Sep-22
NoYAILNY (THB) 29,650 v0.84%
novsUwsstu (THB) 30,150 v 0.82% Thailand 1-Day Repo 0.75 28-Sep-22
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