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Compounded THOR 

39 ,000 Gi'1'W1J1VI 

500 '11'W1J1VI ~'il 1 BVl'i1c.J'1Vl'il1JLbVl'WYlL~'W'il 

3 tJ 6 L~'il'W 28 l'W 
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BVl'i1Vl'ilflLUEJeJ1.:JEi.:ivimVl~'ilA'WoW'WLiDVl'l.fl1AL'iln'll'W'l:::EJ:::oU11JA'W (Thai Overnight 

Repurchase Rate: THOR) 

BVl'i1Vl'ilrndEJ Compounded THOR 1J1n/'11J ~1'W~1.:i (Spread) (Vll'ltiEJl.JhiLfi'W 

5 ~1LLV!U.:J) 

• BVl'l1Vl'ilmdEJ Compounded THOR LYlB1ir11mruVl'ilrndmL~i;i:::.:i1Vl1~r11mru 

'innm1"L115vi'l1Vl'ilmdEJ THOR 1VlEJ15 10-days backward shifted observation 
v 

period 111.:iu 

- m1'll11:::Vl'ilmdEJ.:J1VlLL'lm1:::1-U5m1Vl'ilmdEJ THOR ~.:JLL~ 10 l'WYhnl'lfl'il'WV!U1 

l'WLUnL~'Wn "il'Wfi.:i 10 l'Wvl1n1'lflB'WV!U1l'WL~1J.:J1Vln1'l~1EJVl'ilmdmi'Vl1UVl~'il 
~ 

I SI t.I SI n 'il'WVl°L! 1l'WL ~ 1J.:J1Vl nl'l"il, 1 EJVl'il n LU EJV!~ 'ill'W"il,1EJVl 'il n LU EJAf .:J '11~ Vl "il'Wfi.:J , 

mr11mruBVJ'l1Vl'ilmdmL1J1J~VlVl1J (compounding in arrears) LtJ'W~'ilEJ'1:::~'iltl 
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