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® AU F.A. 62 AATIADNLLELAANATAAUNUILIAT TC8E 1 U aATIABNILIEINUNENTENINIUNIANT TEUEUTNAU LLACAATIARNLLEDINAY

szaxefummmﬂ@qmw sveiz 1 fanf wAnTl 1.50% 1.45% uaz 1.52% musnsy

o o Awideu na. 62 Sameenidutuhneeninduessnmendisdanalug) 5 wis 8¢/114199 0.300%-0.625% FIUFUNIN
Usrdnszez 3 6 uaz 12 1haw atfludag 0.900%-1.150% 1.150%-1.400% WAz 1.300%-1.650% AUATSL

o Awdeunn. 62 ﬁmmm@mﬁyﬂﬁuﬁ MLR MOR 42 MRR 2898U1AY 3w tladauin gy 5 uis oglud9e 6.025%-6.600%

6.745%-6.950% WAz 6.870%-7.120% ANNANAL
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nsezifiuduaun 8eAengn Alade uazAgegn (1l 2552-62)

All Periods Same Periods Latest
Month

R/P 1-Day Oct-19
R/P 7-Day Oct-19
R/P 14-Day Oct-19
Interbank Overnight Rate Oct-19
BIBOR 1-Week Oct-19
BIBOR 1-Month Oct-19
BIBOR 3-Month Oct-19
Saving Oct-19
Time Deposits 3-Month Oct-19
Time Deposits 6-Month Oct-19
Time Deposits 12-Month Oct-19
MLR Oct-19
MOR Oct-19
MRR Oct-19
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TH: Bilateral Repurchase:

Bn THB Monthly 1-Day Rate and Volume %
20,000 + r 4.0
t 3.5

15,000 -
+ 3.0
10,000 4 - 25
+ 2.0

5,000 -
+ 1.5
0 ‘ ‘ ‘ ‘ ‘ 1.0

2009 2011 2013 2015 2017 2019

Volume (LHS) e Avg 1-Day Rate (RHS)

TH: Bilateral Repurchase:
Monthly 7-Day Rate and Volume

Bn THB %
6,000 - r 4.0
5,000 - r 35
4,000 + r 3.0
3,000 - 25
2,000 + r 2.0
1,000 A - 1.5
0 . T T T T 1.0
2009 2011 2013 2015 2017 2019
Volume (LHS) — Avg 7-Day Rate (RHS)

TH: Bilateral Repurchase:
Monthly 14-Day Rate and Volume
Bn THB %

900
750
600
450
300
150

2009 2011 2013 2015 2017 2019

mmmm Volume (LHS) e— AvQg 14-Day Rate (RHS)

TH: Bilateral Repurchase:
Monthly 30-Day Rate and Volume
Bn THB %
500 -
400 A
300 -
200 -

100 -

O -
2009 2011 2013 2015 2017 2019

s Volume (LHS) e Avg 30-Day Rate (RHS)

o a a

angInanile lunaInNEy
o d’j a dl o o % 1 o d‘j d‘j A

o anmwendalusmaRundAy Bun  drmeendanantiann
o o . o g P |
Wuating (Bilateral Repurchase) amsmanidelumanaieinszidng
5W1AN9  (Interbank)  uazdRTIAENIIE WBTRITAURAANTINN

(BIBOR)

. s da
RPNl anaIATaA UNUELI AT
© g A e e o A
® ApTmeandenaIATaRNLaTRT sver 1 JU 1ReU B.A. 62 LRAM
150% WNAUTaaRenfiueedlnel wasieaunan WHanadann

1.61% liAau 5.0, 61

o P & A o o o A
®  ApFmendenaATaRNLATRT Tver 7 U 1ReU B.A. 62 LaAM
150% WNAUTaaReniueedtne wasieaunan WHanadann

1.61% liA a1 .7, 61

o = H A o o A A
®  ApTmandenaATaRWNLaTRT 3vey 14 1 1aU A.A. 62 LaALM

150% WNAUTHRNiueedieon  Washaunew WHanaIann

1.62% 1A a1 5.7, 61

o Py R . PR o A PR
® AmmmendenasmanuiueTng svey 30 T1 Whau f.A. 62 AT

150% WNAUmaaReniueedtnen wasmaunan WHanadann

1.59% l1nal 6.0, 61

o  gneNdeAwuAT ieu A.A. 62 3AAN 15637.4 Bn THB
uAFA 3.2% Yo ustenta 2.0% MoM Taeiflugsnansidery
Wustng seez 17 14 uaz 30 du 381 10,777.1 4,033.0
506.5 WAz 320.8 Bn THB  Aniilu 68.9% 25.8% 3.2% WAz

2.1% TB93ARIFINITNTDALWLSTRSTINMA ANNAIAL

wewe: | wEnetle AaedeAuTusRsULLMANIALes 51N, (Bilateral Repurchase)

2 SunmAISAgIMN

Bangkok Bank




Q

lsB‘''''anglm“l'(mBank

Research Department

TH: Financial Report
Interest Rates

4 WoAANNEL 2562

TH: Interbank: Monthly Overnight Rate and
Outstanding Volume

Bn THB %
100 ~ r 35
80 - r 3.0
25
60 -
- 2.0
40
- 1.5
20 1 - 1.0
0 . . . : . 0.5
2009 2011 2013 2015 2017 2019
Outstanding Volume (LHS)
Avg Interbank Overnight Rate (RHS)
TH: BIBOR: Monthly 1-Week, 1-Month
% and 3-Month Rates
4.0 ~
3.5
3.0
25
2.0
15 4
1.0

2009

2011 2013 2015 2017 2019

—1-Week —— 1-Month e 3-MoNth

'Y & a v '
’rJﬁlﬁ"]ﬂ’aﬂLUEILQNQEINSSWB’Nﬁu’m’]i (Interbank)

o dnsmeniloRuftinszudnsuiang srazdinnAn  (Overnight
Rate) Wau m.A. 62 tpaeulualutdas 1.40%-1.51% uaz
a dl dl 1 o 1 a o o A 1
FAeaedn 1.45% windudoaneaniuaestinel Lasneuna
WAAAAIANN 1.57% MuAeL 9./, 61

b4 v 1 A o

® anAIANTURAIATRINIENINEUIATT 1RBU B.A. 62 AU
86.8 Bn THB #As2 2.8% YoY wizenesiane 63.7% MoM uax
6.8% YTD lneiianAaAnaszesdinumn (Overnight) wULIRNUUA
s2a2aan (Term) wazszels Tom/Next A UK 48.2 27.1 WA
11.5 Bn THB ALl 55.5% 31.2% WAz 13.3% 1848AAIAS

TURAATENIETNINEUIANIRINNA ATNANAL
AR51ARNLEA 9B ESAUANIANTINN (BIBOR)

o dnmmendeddvssazdunaiangamn srar 1 dlank  hew
B.A. 62 LRABTN 1.52% WNAUmNAE1ednaw WasiAeunan

WAAARIAIN 1.62% lulAaU 5.7, 61

o dnsmenlafneBererdunaAngmn szay 1 1hew Lhew
A o P LA o
fL.A. 62 AL 1.55% WNIWAIN 1.54% lutouineniuzes

Tneu wanasann 1.65% Ao 5.0, 61 TusAWINA LR WAL

o dﬁl E% a 4 A A

o dnmeeniedrBeustzdunaangan svey 3 heu e
5.7, 62 LaALIN 1.62% WNUUAN 1.60% MiTaaimeniaadtinan
whdupeunau wianasain 1.71% lwsau 6.a. 61 anueh

WinuLlAaunau
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15
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0.5
0.0 -

TH: Commercial Banks: Month-End Deposit
Rates of 5 Biggest Commercial Banks

| N O —

2009
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emmms Time Deposits 6-Month

Saving Deposits —— Time Deposits 3-Month

—— Time Deposits 12-Month

%
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8.25
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TH: Commercial Banks: Month-End Lending
Rates of 5 Biggest Commercial Banks
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o dnmpenduiuf MOR hiaw m.a. 62 atflugng 6.745%6.950%
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TH: Bilateral Repurchase:
Daily 1-Day Rate and Volume

Bn THB %
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TH: Interbank: Daily Overnight Rate
and Outstanding Volume

Bn THB %
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TH: BIBOR: Daily Overnight, 1-Week and
1-Month Rates
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TH: Commercial Banks: Daily Deposit Rates of
% 5 Biggest Commercial Banks
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TH: Commercial Banks: Daily Lending Rates of
5 Biggest Commercial Banks
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TH: Bilateral Repurchase: TH: Bilateral Repurchase:
% Monthly Average 1-Day Rate % Average 1-Day Rate
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1.30 ~

TH: Commercial Banks: Monthly Average
Deposit Rate of 5 Biggest Commercial Banks
(Time Deposits 3-Month)

%

TH: Commercial Banks: Average Deposit Rate of
5 Biggest Commercial Banks
(Time Deposits 3-Month)
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%

TH: Commercial Banks: Monthly Average
Lending Rate of 5 Biggest Commercial Banks

%

TH: Commercial Banks: Average Lending Rate
of 5 Biggest Commercial Banks
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o P~ %" a @ a a a .
ART1ABNLLAANATE AUNUSTATULLUNIN ALY 5UN. (Daily Average):

qngegauazsigalunAasiasan luszaziom 111 [ 2552-62)

% Atlaqiiu Nas‘nomn Nm?n\:a'm AR Date| @maenan Date
APIAO  AENFR
WinuAunnarvnan
fn.a. 62 1.50 -2.00 0.25 3.50 n.el. 54 1.25 w.A. 52
Q3/62 1.60 -1.81 0.35 341 Q4/54 1.25 Q3/52
2561 1.51 -1.46 0.09 2.96 2555 1.42 2552
WinuAu2heanéiendu
0.A. 62 1.50 -2.00 0.25 3.50 #.A. 54 1.25 6.A. 52
10M/62 1.68 -1.33 0.28 3.01 10M/55 1.40 10M/53
Q3/62 1.60 -1.73 0.35 3.33 Q3/54 1.25 Q3/52
wiguAunnaiean
0.a. 62 1.50 -2.00 0.28 3.50 n.e. 54 1.22 w.A. 52
Q3/62 1.60 -1.81 0.35 341 Q4/54 1.25 Q3/52
2561 1.51 -1.45 0.10 2.96 2555 1.41 2552
WinuAu2heanéiendu
0.A. 62 1.50 -2.00 0.25 3.50 #.A. 54 1.25 6.A. 52
10M/62 1.68 -1.32 0.28 3.00 10M/55 1.40 10M/53
Q3/62 1.60 -1.75 0.35 3.34 Q3/54 1.25 Q3/52
wiguAunnariean
0n.a. 62 1.50 -2.00 0.30 3.50 6.A. 54 1.20 W.A. 52
Q3/62 1.60 -1.80 0.36 3.40 Q4/54 1.24 Q2/52
2561 1.51 -1.45 0.11 2.96 2555 1.40 2552
WinuAu2heanéiendu
0.A. 62 1.50 -2.00 0.25 3.50 #.A. 54 1.25 5.A. 52
10M/62 1.68 -1.32 0.29 3.00 10M/55 1.39 10M/53
Q3/62 1.60 -1.76 0.35 3.36 Q3/54 1.25 Q3/52
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AnsIAaNdeRUNENTEUINNEUIANT szl NAY (Daily Average):
AFIFALAEAEA luuARzdLIa Tuszaziaan 111 (@ 2552-62)
% ailaxqiiu Nm‘n\imn warfn\:a'm AR Date| @nendn Date
ANFYEA  A1eNAA
[interbank OvernightRate | [ ]
WinuAunndlrvnan
0n.A. 62 1.45 -1.97 0.49 3.42 W.e1. 54 0.96 u.A. 53
Q3/62 1.55 -1.76 0.58 3.32 Q4/54 0.98 Q1/53
2561 1.46 -1.43 0.25 2.89 2555 1.21 2552
wWiguAuh e adendu
0.a. 62 1.45 -1.93 0.46 3.38 f.A. 54 0.99 f.A. 52
10M/62 1.63 -1.29 0.46 2.93 10M/55 1.17 10M/53
Q3/62 1.55 -1.64 0.47 3.19 Q3/54 1.08 Q3/52
o =7 o A & .
AR ﬂ’aﬂtu%lﬂ']ﬂ’aﬁ’a‘zﬂxﬂuﬁﬂ']ﬂﬂ’g\in‘W (Dally Average):
AFIFAUAEN R luLsaz I Tussazioan 111 (1l 2552-62)
% Ailaqiiu Nas‘nomn Nau?rh:%nn AFogn Date| @nenan Date
ANFIFA  AIGNFA
[BORIWeek | [ ]
WinuAunnarvnan
fn.a. 62 1.52 -1.99 0.26 351 n.e. 54 1.26 d.A. 52
Q3/62 1.62 -1.79 0.36 3.42 Q4/54 1.26 Q4/52
2561 1.52 -1.46 0.06 2.98 2555 1.46 2552
WinuAu2heanéiendu
0.A. 62 1.52 -1.99 0.26 3.51 #.A. 54 1.26 6.A. 52
10M/62 1.70 -1.33 0.29 3.03 10M/55 1.41 10M/53
Q3/62 1.62 -1.72 0.36 3.34 Q3/54 1.26 Q3/52
[BBORAIMONG | ]
wiauAunnaivan
fn.a. 62 1.55 -1.97 0.28 3.52 n.el. 54 1.27 u.a. 53
Q3/62 1.65 -1.77 0.38 3.42 Q4/54 1.27 Q1/53
2561 1.54 -1.46 0.04 3.01 2554 1.50 2552
WinuAu2heanéiendu
0.A. 62 1.55 -1.97 0.27 3.52 #.A. 54 1.28 5.A. 52
10M/62 1.73 -1.32 0.30 3.05 10M/55 1.43 10M/53
Q3/62 1.65 -1.73 0.37 3.39 Q3/54 1.28 Q3/52
[BBORSMON | ]
wiguAunnarenan
0n.a. 62 1.62 -1.98 0.27 3.60 n.e. 54 1.35 5.A. 52
Q3/62 1.72 -1.80 0.37 3.52 Q3/54 1.35 Q1/53
2561 1.59 -1.52 0.01 3.12 2554 1.58 2560
WiguAuaheadendu
0.A. 62 1.62 -1.96 0.26 3.58 ».A. 54 1.36 5.A. 52
10M/62 1.80 -1.32 0.27 3.12 10M/55 1.53 10M/53
Q3/62 1.72 -1.80 0.35 3.52 Q3/54 1.37 Q3/52
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o & a . ' ' .
ansinandadueniafauas aW. 1A lual 5 Wi (Daily Average):

qngugauazsgalunAsstdasaa luszaziom 111 [ 2552-62)

WARIIANA HAGIIIAIN

, o Agean Date| @m1ean Date
Agodm  AldAn

% Atlaqiiu

wiguAunnalvan
0n.a. 62 0.460 -0.412 0.000 0.872 §.A. 54 0.460 f.A. 58
Q3/62 0.460 -0.412 0.000 0.872 Q4/54 0.460 Q4/58
2561 0.460 -0.316 0.000 0.776 2554 0.460 2559
wWiguAu2hIn G Al
0n.A. 62 0.460 -0.412 0.000 0.872 6.A. 54 0.460 ».A. 58
10M/62 0.460 -0.309 0.000 0.769 10Mm/55 0.460 10M/59
Q3/62 0.460 -0.388 0.000 0.848 Q3/54 0.460 Q3/59
[Time bepositsamontn | [ ]
wWiguAunnAlean
0n.a. 62 0.980 -1.188 0.290 2.168 n.W. 55 0.690 1.8 53
Q3/62 0.980 -1.180 0.290 2.160 Q2/55 0.690 Q2/53
2561 0.930 -1.178 0.122 2.108 2555 0.808 2553
wWiguAu2henaG Al
0.A. 62 0.980 -1.128 0.270 2.108 f.A. 55 0.710 6.A. 52
10M/62 0.979 -1.175 0.214 2.155 10M/55 0.765 10M/53
Q3/62 0.980 -1.180 0.252 2.160 Q3/55 0.728 Q3/52
[Time beposits émonth | [ ]
wWiguAunnlvan
0n.a. 62 1.270 -1.275 0.580 2.545 &.m. 55 0.690 1.8 53
Q3/62 1.287 -1.256 0.597 2.543 Q3/55 0.690 Q2/53
2561 1.195 -1.246 0.294 2.441 2555 0.901 2553
wWiguAu2henaG Al
0.A. 62 1.270 -1.205 0.485 2.475 6.A. 55 0.785 #.A. 52
10M/62 1.263 -1.229 0.435 2.492 10M/55 0.828 10M/53
Q3/62 1.287 -1.256 0.484 2.543 Q3/55 0.803 Q3/52
[Time Deposits taMonen | ]
wiguAunnlvan
0n.a. 62 1.445 -1.425 0.755 2.870 f.A. 54 0.690 1.8, 53
Q3/62 1.458 -1.412 0.768 2.870 Q4/54 0.690 Q2/53
2561 1.370 -1.429 0.402 2.799 2555 0.968 2553
WiguAu2h I aG Al
0n.A. 62 1.445 -1.425 0.575 2.870 6.A. 54 0.870 #.A. 52
10M/62 1.437 -1.418 0.555 2.854 10M/55 0.881 10M/53
Q3/62 1.458 -1.402 0.557 2.860 Q3/55 0.902 Q3/52
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% ailaxiiu Naﬁlnoa'm Nmfn\;m'm AR Date| @1eda Date
AFIER ANEIFR
e ]
WiguAunnavnan
0n.A. 62 6.280 -1.045 0.345 7.325 6.A. 54 5.935 {i.e1. 52
Q3/62 6.280 -1.045 0.345 7.325 Q4/54 5.935 Q3/52
2561 6.280 -0.915 0.272 7.195 2555 6.008 2553
wiguAudrnafiendu
0n.a. 62 6.280 -1.045 0.345 7.325 f.A. 54 5.935 f.A. 52
10M/62 6.280 -0.939 0.295 7.219 10M/55 5.985 10M/53
Q3/62 6.280 -0.921 0.345 7.201 Q3/55 5.935 Q3/52
WiguAunnavnan
0n.A. 62 6.862 -0.743 0.602 7.605 6.A. 54 6.260 {i.e1. 52
Q3/62 6.973 -0.632 0.713 7.605 Q4/54 6.260 Q3/52
2561 7.087 -0.410 0.767 7.497 2555 6.320 2553
wiguAuavnafiendu
0n.a. 62 6.862 -0.743 0.602 7.605 f0.A. 54 6.260 6.A. 52
10M/62 6.862 -0.638 0.563 7.500 10M/55 6.299 10M/53
Q3/62 6.973 -0.508 0.713 7.481 Q3/55 6.260 Q3/52
WiguAunnanan
0n.a. 62 6.937 -1.193 0.457 8.130 6.A. 54 6.480 {i.e1. 52
Q3/62 7.060 -1.070 0.580 8.130 Q4/54 6.480 Q3/52
2561 7.187 -0.928 0.643 8.115 2556 6.544 2553
wisuAu2dr9nanLdendu
0.A. 62 6.937 -1.193 0.457 8.130 6.A. 54 6.480 #.A. 52
10M/62 7.124 -1.001 0.600 8.125 10M/56 6.524 10M/53
Q3/62 7.060 -1.070 0.580 8.130 Q3/56 6.480 Q3/52
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