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Foreign Exchange Market
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Fixed Income Market
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Market rates

Market Rates (%) As at 5-May-23

Tenor USDLIBOR Avg SOFR Term SOFR THBFIX THOR DTIBOR EURIBOR
O/N 5.05986 5.06000 5.06000 151602 1.73961 175022 N/A 2.95000
™ 5.10443 4.82202 5.05026 1.55545 1.74153 1.81074 0.05182 3.09900
3M 5.33686 470542 5.03873 182964 159327 193842 0.07455 3.28000
6M 5.35286 443235 4.94551 1.92135 139324 2.05861 0.14909 3.57500
Commodities Policy Rate

LIGHT CRUDE (USD) 7132 v3.83% Fed Funds
SPOT GOLD 2018 177% us Rate 5.00-5.25 13-Jun-23
novALNY (THB) 32,600 v1.72%

Thailand  1-Day Repo 175 31-May-23
novsuwsstu (THB) 33,100 v1.69%
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