TH-US: BOT Policy Rate and Fed Funds Rate

2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

------- BOT Policy Rate e Fed Funds Rate (Lower) Fed Funds Rate (Upper)

%
[ -7
6 -6
5 -5
4 - -4
3 -3
2 A -2
1 ] 1
0 0

TH-US: BOT Policy Rate and Fed Funds Rate TH-US: Difference between BOT Policy Rate
o % and Fed Funds Rate %
% % 15 4 r 15
2.5 r25
2.0 L 2.0 1.0 ~ r 1.0
[
1.5 o meeee i : L 15 05 | L o5

1.0 A L — 1.0 00 _|_

..__I . T T T T T
-0'5 b |

0.0 T T T T 0.0

2018 2019 2020 2021 2022
------- BOT Policy Rate e Fed Funds Rate (Lower) -1.0 -
Fed Funds Rate (Upper) 2018 2019 2020 2021 2022

L 0.0

#an: cEIC
ARNENNG) 1. ammmﬂﬂmnu‘iﬂmwammjﬂ (Fed Funds Rate) fausi$isit 16 5.8, 51 iughsndaain- -ga andayanewntinduieyadnsuien Tmﬂqtﬁu Fed Funds Rate (Lower)
2. sn. Wémmnenidln RP 14 4 Wushmaendodlaunaduniiud 23 w.a. 4316 w.a. 50 uazaouidulisnmmenids RIP 14U Fousiudi 17 .0, 50 gl
3. snmenidioutinefuiissiading frusnidaglddnsaenidoultuneg (BOT Policy Rate) sindatdnauate (CPI) 104 snmaenidoulaaiiuiei (Real Fed Funds Rate) fuanilanld
nmaenidieulant Fed Funds Rate (Lower) sindatdasGuwteriahl (CPY)
4. dmspenidoultnanading (BOT Policy Rate) Lm:é’mmﬂanLﬁrﬂuiﬂmmmw%’ﬁﬂ (Fed Funds Rate) ifludimn s S

SHAISNZIWTI
1 Bangkok Bank



SUNMSNgIT TH: Financial Report
@ Bangkok Bank Real Interest Rate

Research Department 13 Rquneins 2565

TH-US: Real BOT Policy Rate and Real Fed Funds Rate

9 J
2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

Real BOT Policy Rate ~ ==----- Real Fed Funds Rate
TH-US: Real BOT Policy Rate TH-US: Difference between Real BOT Policy Rate
and Real Fed Funds Rate % and Real Fed Funds Rate %
% . -
6 6
6 -
4 5 - F5
2 4
0 e, = R ; 4 L a
o T e e SRS .
-4 & A L3
6 2 F2
_8 4
-10 - i 4 ri
2018 2019 2020 2021 2022
Real BOT Policy Rate ~  ====--- Real Fed Funds Rate 0 i T T T 0
2018 2019 2020 2021 2022
TH-US: Difference between BOT Policy Rate TH-US: Difference between Real BOT Policy Rate
% and Fed Eunds Rate % % and Real Fed Funds Rate %
4 - r4 6 - r6
34 L3 5 1 r5
4 4 Fa
2 4 r2
3 1 3
14 ri 2 4 F2
0 ; . : : : : . ; -+ o 14 ri
0 + T T T T T — 0
-1 F-1
-1 A F-1
21 r-2 2 L2
-3 4 L3 -3 - L3
2002 2004 2006 2008 2010 2012 2014 2016 2018 2020 2022 2002 2004 2006 2008 2010 2012 2014 2016 2018 2020 2022

SHAISNZIWTI
2 Bangkok Bank




