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

Tenor USDLIBOR Avg SOFR Term SOFR THBFIX THOR BIBOR DTIBOR EURIBOR
O/N 3.06943 2.99000 2.99000 1.01760 0.73988 0.75000 N/A 0.65400
™ 3.08029 2.30473 3.03184 0.74720 0.74231 0.94045 0.08000 0.69800
3M 3.62843 2.01562 3.51903 0.83648 0.61134 107676 0.06364 115300
6M 4.20129 132508 3.96693 0.81846 0.55201 123222 0.13636 1.80300
Commodities Policy Rate
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LIGHT CRUDE (USD) 8169 v374% Fed Funds
SPOT GOLD 1,664 +024% us Rate 3.00-3.25 2-Nov-22
NoYAILNY (THB) 29,500 +103%
novsUwsstu (THB) 30,000 <101% Thailand 1-Day Repo 0.75 28-Sep-22
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