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Foreign Exchange Market
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Fixed Income Market
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1AADUTKOUD VDS IWANDULNUWUSUASSTUIAaHST M 6M v 3y 5y
07-Oct-22 0.77 110 134 218 259 310 390
420 - Thai Goverment Bond Yield 12-Oct-22 079 113 136 222 269 320 397
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E 220 - 6M v 3y
07-Oct-22 3.03 4.09 424 433 414 3.89 413
120 - 14-Oct-22 330 4.31 450 447 4.25 4.00 4.26
Change 2027 4022 4026 1074 0N 2«01 2013
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Market rates

Market Rates (%) As at 12-Oct-22

Tenor USDLIBOR Avg SOFR Term SOFR THBFIX THOR BIBOR DTIBOR EURIBOR
O/N 3.06614 3.04000 3.04000 166839 0.98995 1.00000 N/A 0.64600
™ 3.44300 281674 3.41566 1.36901 0.58512 1.07292 0.05636 0.89200
3M 419371 2.36603 3.92854 122400 0.70114 1.23981 0.05364 140300
6M 468529 1.64480 435433 134269 0.59746 140000 0.13636 2.02700
Commodities Policy Rate
Policy Rates (%) Next meeting
LIGHT CRUDE (USD) 85.60 v 366% Fed Funds
SPOT GOLD 1,644 v397% us Rate 3.00-3.25 2-Nov-22
NoYAILNY (THB) 30,000 v0.99% .
Thailand  1-Day Repo 1.00 30-Nov-22
novsuwsstu (THB) 30,500 v0.97%
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