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Foreign Exchange Market
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Fixed Income Market
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Market rates

Market Rates (%) As at 24-Feb-23

Tenor ~ USDLIBOR  Avg SOFR  Term SOFR THBFIX THOR BIBOR DTIBOR EURIBOR
O/N 456171 455000 455000 125279 149374 150000 N/A 237900
™ 463486 4.49249 461761 116309 148506 15681 0.05182 2.42900
3M 495343 4.28M0 489047 137027 130991 174878 0.07455 269800
6M 523514 3.66912 512926 159901 110483 190344 014909 323300

Commodities Policy Rate
LIGHT CRUDE (USD) 76.38 v0.10% P y——

POT GOLD oz L 109% us ot 450-475 21-Mar-23
S £067%

novmuno (THB) 30,050 Thailand  1-Day Repo 150 29-Mar-23

novsuwsstu (THB) 30,550 +0.66%
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