
u1:::n1An1:::'Vl11~n11R~~ 

b~eM m1n b~m~eJm1u~u 1R1~G1~1~Vlm~tim1eJeJn~1aruru1 t ib~'W 
~ ~ ~ 

( ' "' d !J1 •• I d 'I ~I o I ~ d 
'W.1.n. "!l1mV!aeJneJ~'Vl'Ub'WeJn11n'Un°1 1:::ti:::'Vl6leJ~) b'Uu~'Uu1:::ii1ru 'W.A. 2569 R1~'Vl 2 . ~ 

b ~B 1~bll'U1 LJ1?11:wrn1:w1 'U:JJ11'l';i1 10 'J';j';ifl611:W bb t-i-:ivf~:::';i1'1.Ju~tQ'~m';iU~V1w1,.1-d'61101';iru::: 

'W.1'1. 2548 m:::'Vl';i1'lf11';ifli!'l'1.JBD';i:::f111'11w11-;i1Uvf1nm1 

b~ei-d1mV1~Bnm'Vl'Ub~Bf11';i~'U'V1bbfl:::.Wlil.lm';i:::'\Ju61mu'Urn';ib~'U ';i:::t1:::~61m 'W.1'1. 2545 ('W.';i.f1. -d1mV1~8f1B'l'Vl'U , ,, , 

b ~ Bf11';i~'U'l'1 '1 ';i:::t1:::~61B'l) "il:::M'1 bU'Uf11';in b~'Ub ~BLJ1'u bA';i'l61~1-:iV1-d'1 'UD';i::: b'Vll'1'1.lm1'\iU1fl ~ BBf1Jl1tl 1~ ,, ,, ~ 

.. rn~i..iA' 30,000 Gi'wu1'V1 ,, 

€nm~i..iA' 2 tJ 23 i'i..i , ,, 

v 

i'i..iY1vOm~i..iA'Vl~'11mi..i 1i..iV117 iJ11mtJi..i 2569 ,, , 

l\.!Ylfl'i"\JrlT\llW•l l\.!Vl 10 n"if1!)1FllJ 2571 
v v v 

B'm1\ilBmutJ-51~B~ B'm1lilBmutJ-51~B~\ilmlil'i1Bfii..i~i..15iJmmF1lBn"tlm:::tJ:::<LJ'1lJfii..i (Thai Overnight 

v 

nT~l?!\.IBB\il'l1\ilBm UtJ 

(~BtJ'1l::vtBU) 
v 

m'lr11mru-elm1\ilBmutJ 

Compounded THOR 

Repurchase Rate: THOR) 

B\il'l1\ilBmtltJ Compounded THOR mn/'11.J '11i..ivt1~ (Spread) ('V11'1UtJlJhhni..i 

5 lil1lmtl~l 

• B\il'l1\ilBmtltJ Compounded THOR l~B1ir11mru\ilBmdmlvt'1:::~1\il1~r11mru 
'il1f1f11'lU1B\il'l1\ilBmfJtJ THOR 11iltJ15 10-days backward shifted observation 

period ~~,i 

- n1'l'll'1'll::\ilBmfJtJ~1\illl'lf1'il::: 1.u5m1\ilBmdtJ THOR ~~llvl 10 l\.lvl1f11'lrl€l\.IVl~1 

i'i..ivOm~i..iA' 'il\.I~~ 10 i'i..iv\'1m'lnBi..ivi~1i'i..il~lJ~1\ilm'l'il1tJ\ilBmdmi'lilhJvi~B ,, 

fb~eJ'Wb"lJ ... 



" ' '1 

v 

f11'iA1tnruti'm1111elmi.1t.1 

Compounded THOR (~el) 

v 

m'i-il1'i:;111elmi.1t.1 

- 2 -

I V lJ I.I 

fl el'\.J'VliJ 1l'UL ~ lN1111fl1'i'iJ1t.Jl11el fl LU t.J'VI~ ell'U'iJ 1tJ111 elm U tJ r1'r ~ ~ 1'1111 "J'\.J~~ 

1 o ·fovh m'iriel"WV1i'.i11'"WL~lm111 fl1'i'ii1t.1111el m -d't.1t11111 tJV1~eli'"W'51'i:;A'l.J~uL~"Wn 
" 

mr11tnruti'm1111elm-d'mL'U'Ufil11Yl'U (compounding in arrears) Lth.J~elt.JG'l:;~eltl 

YIPlUmJ 5 ~1Lb'VIU~ 1111t.1r11tnruV11ri1Lo~mL'U'Ufil11Yl'U (compounding average) 

1"Wl'\.Jvl1f11'i LLG'l:;A1'\.J1rumri1Lo~mL'U'U~11tJ (simple average) 1"Wl'\.J'Vl~\i1 

• 'i1t.JG'l:;L~t.Jl11lBf11'iA1tnruti'li1'i1111elmiit.i Compounded THOR 1~LlJ'W1tJli11lJ 

lJ1\i1'i.)l1'\.Jfl1 'i fi°1'U1ruei'\i1'i1111 elm ef t.J Compounded THOR li11lJU 'i rn1 Pl 

5'\.J1f11'ibbvt~tJ'i:;LYIP11Ylt.J vf ?!fl~. 5/2564 Lef el~ flW'J1'VIU1t.J fl1'if1°1tnru 
v 

eJ\i1'i1111elflLD tJ Compounded THOR fl1'if1°1'\.J1ru'i1f11bbG'l:;fl1'ioU1'i:;'i1f11 

~'\.J5Uli1'i5'\.J1f11'iLbvl~tJ'i:;LYIP11Ylt.J G'l~l'\.J~ 11 lJ'\.J1f1lJ 2564 

• m:;Y1'i1~f11'if1~~<J:;A1tnruti'm1111elmiiti Compounded THOR fatiH THOR 

Calculator LL'U'LJ'i:;'U Interest Period vf LCWbbYi~'U'\.JLl'U1'111if'Uel~5'\.J1f11'ibbvl~ , 

'li1'i:;111elmi:f ti\lii1:; 2 ~11111"W1"WYi
0 

10 l-lfl'i1f1l-1 LLG'l:; 10 fl'lfl{J1f1l-1 'Uel~Y)flD 

fl1'iA1"U1ru111elm-d'ti1~~el11V1~~tJil 365 i'"W '7'U1i11l-l'il1m"Wi'"W~Ln111~"W<J~~ Ll'li-t'Uel~ 

'Vl~~?l\i11~f11 ~\1111~~ 
v v v 

-il11:; A'\.J~'\.JL~'\.Jn Yl~'il1tnmilel f1'i'Un1'Vl'\.Jl11 eJ1 m~'Wn Yl~-W f)'i:;Yl'i1~ fl 1'lf1~~G'lllJ1'l'1 " , " 
-ir1'i:;A'\.J~'\.Jb~'\.Jn ri el'\.Jf1'l'Un1V1'\.J11111K i~'il1i..n'U'Vl~el'U1~~1'\.J 1111t.J hill ri1o'i'ilJ L'iit.il-1 

" 
LLG'l:; ri 1H'ii1tJ1111 1 i ~if m:;Yl'i1~fl1'lf1~~<J:; LL:S' ~L ti "W'Vltl'~~ el hX ~ii el fl'l'l l-l~YI B 
Y1'i1'U~1~V1i'.i11l1i'.ielti fl11 2 i'"Wv11 m'l Yl1~ 1 tJ'li-truE!fo~ flYl'lelUfl'1 

m'l~"W-LJ'm?t"Wel m'l'5'111?1111~1~"WQ 1lJ"U 1 tJ1i11l.JtJ 1:;mP1m:;Y111~m'lf1~~ 1~ el~ VI~ mflru'fi' LLG'l:;i5tJ~u~hM ti1n'Um'ltJ'l:;l;Ji;i 

bLG'l:;f11WhbU'\.Jfl1'lB'\.JYl Lflt.J1iel~ fl1'l~ 111'Vl1 b~ wj'1111 t.Jfl1'lelel flvY 1~ t\!11:!11-li' b~ '\.J fl1'lvl 1~ 11Jl!J1Q~ lJb~ '\.J bLG1:;~1'\.JYI:; b iJ tJ '\.J 

vf1~11Jt\)11-li'L~"WIK1t.115€iL~flYl'lelUfl'1 ou'UG'l~l'W~ 18 n"Ut.J1t.J'\.J 2567 

'W~~Jllflil 'W.1"1. 2569 

'leJ~U~!?lm:;'Vl'l'"Nfll'lfl~~ 

~1'111~ 1n~w111n'1Ji'1'U11 t.J~1t.J bbfl :;V!.Q~'W uiJu&i11'/J m1 bb 'Vl'W 

~~il'W~~l1f11'lf1'l:;'Vl'll~f11'lfl~~ ... 


