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Foreign Exchange Market
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Market rates

Market Rates (%) As at 18-Aug-23

Tenor ‘ Avg SOFR Term SOFR THOR Fallback THBFIX BIBOR DTIBOR EURIBOR
O/N 5.30000 530000 2.244M N/A 2.25167 N/A 3.63400
™ 5.24608 531427 212267 2.03491 230244 0.04545 3.61500
3M 514903 5.38317 2.00545 1.85124 240644 0.07000 3.81600
6M 5.00061 544454 1.82572 1.76870 2.50831 0.14909 3.94400
Commodities Policy Rate
18-Aug-23 %Change F’O“Cz/ Rates Nt rracting

LIGHT CRUDE (USD) 80.39 v2.93 (%)
SPOT GOLD 1,895 v1.77 us Fed Funds Rate 5.25-550 19-Sep-23

Nun +0.31
novmuno (THB) 31750 Thailand 1-Day Repo 225 27-Sep-23
novsuwsstu (THB) 32,250 +0.31
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