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M31971 1 : Yyammsyeuelu ThaiBMA

Unit : Billion Baht , %
2007 2008 Growth | Share | Outstanding as of
(mom%) | Oct.08 |  Nov 28,2008
Jan Feb Mar Apr May June July Aug Sep Qct Nov
Government 11123 1535 933 1262 103.1 108.7 82.1 715 919 86.1 88.3 745 -15.6 597 18234
State enterprise 718 2.1 6.0 16.8 6.3 15 33 138 95 172 35 105 2017 0.84 5217
- Guaranteed 458 21 44 16.6 6.3 15 31 112 51 11 25 102 3014 081 3821
- Non-guaranteed 26.0 05 16 0.2 00 0.0 0.2 26 44 6.1 10 03 639 003 1396
T-Bills 799.7 68.5 455 879 61.2 517 218 195 545 65.8 108 16.1 49.0 129 81.0
State agency 8,406.2 1,0434 11304 1,1558 14209 1,318.0 14023 15028 1,375.2 1,380.5 1,354.1 1,135.6 161 90.93 15184
Corporate 1351 95 95 14 83 143 112 72 6.9 75 101 120 186 0% 9221
Foreign Bond 74 10 05 01 0.1 0.2 04 0.1 0.2 0.1 2.1 01 931 001 40
Total Qutright Trading Value 105325 12784 1,285.1 1,394.1 1,599.9 1,4945 1521.1 1,620.9 1538.1 15573 1,468.9 1,248.9 -15.0]  100.00 49105
Financing & Other Trading Value 14247 1,158.6 1,393.1 18815 1,939.9 21219 25231 2,850.8 2,576.1 3119.6 39113 3021.9 -138
Total Value 17,957.2 24311 2,678.2 32155 3539.8 42224 40442 44716 41142 4,676.8 4980.2 4276.9 -141
- No. of trading days 245 22 20 il 19 19 2 2 20 2 2 2
733 1108 1339 156.0 1863 222 1926 2129 205.7 2126 264 2138 55

- Daily Average Trading

Y1 : ThaiBMA
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MINN2: Monthly New Issuance and Redemption of Domestic Bond

Unit : Billion Baht , %

2008 Issuance
2007 Jul. Aug. Sep. Qct. Nov. Jan.-Nov.
Issuance| Redemption | Issuance | Redemption | Issuance | Redemption | Issuance | Redemption | Issuance | Redemption | Issuance | Redemption | 2008 | 2007 | Growth (yoy%)
1.Government Debt Securities
Government Bond 3302 817 58 00 186 315 106 0.0 00 00 150 00] 1831 3127 -415
T-Bills 553.0 667.0 15.0 51.0 480 320 59.0 320 0.0 46.0 120 320[ 3970/ 5250 244
State enterprise Bond 62.8 64.9 152 12 120 6.5 22 6.2 50 442 113 103 1196] 593 1015
BOT/FIDF/PLMO Bond 4,095.9 3593.1 914.8 874.9 890.0 9611 9258 950.0 830.0 88L.7 766.0 760.0] 8447.3] 3,786.7 1231
Sub Total (1) 5,042.0 4,406.7 950.8 933.1 968.6 1,037.1] 10175 988.2 835.0 9719 804.3 8023 9,146.9] 46837 95.3
2.Corporate Debt Securities
- Secured 30 0.0 0.0 00 0.0 12 12 30 -60.0
- Unsecured 2095 30 20 30 217 L7 166.1) 1939 -143
- Subordinated 0.0 50 106 50 0.0 0.0 515 0.0 na.
- Convertible 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
- Commercial Paper * 9705 1016 84.1 78.0 81.2 49.2 944.3] 8854 6.7
Sub Total (2) 1,183.0 1,0614 109.6 119.3 96.7 107.5 86.0 105.0 1089 96.4 82.1 579 11631 10823 75
Sub Total (2) (Excluded Commercial Paper) 2125 8.0 126 8.0 217 329 2187| 196.9 111
3.Foreign Bonds
- Secured 0.0 0.0 0.0 0.0 0.0 00 0.0 0.0 0.0
- Unsecured 74 0.0 0.0 0.0 0.0 00 11 74 498
Sub Total (3) 74 0.0 0.0 0.0 0.0 0.0 111 74 498
Grand Total (1)+(2)+(3) 6,2324 54681 10604 1,0524)  1,0653 11447 11035 1,093.1 9438 1,068.3 886.4 830.2] 10,32L.1] 57734 788
Grand Total (Excluded Commercial Paper) 52619 958.8 981.2 1,025.5 862.7 837.2 9,376.8| 4,888.0 91.8

Y1 : ThaiBMA
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Issue Size Bid Yield Average Bid Coverage
ThaiBMA Symbol Term (Yrs) (Bt.mIn) Issue Date Maturity Date | Auction Date | (%Range) Yield (%) Ratio
Wusiinssin.
CBO9NOSA 11 40,000 6 Nov 08 5 Nov 09 4 Nov 08 3.270-3.299 3.2897 1.82
CBO08DO4A 28 fu 15,000 6 Nov 08 4 Dec 08 4 Nov 08 3.400-3.430 3.4161 2.61
CBO8N21B 15 §u 50,000 6 Nov 08 21 Nov 08 4 Nov 08 3.448-3.463 3.4585 1.71
CBO8N24A 14 %u 70,000 10 Nov 08 24 Nov 08 6 Nov 08 3.390-3.420 3.4142 1.52
CBO8N25A 14 §u 70,000 11 Nov 08 25 Nov 08 7 Nov 08 3.400-3.415 3.4090 1.55
BOT1INA 31 20,000 13 Nov 08 13 Nov 11 11Nov08 | 3.250-3.270 3.2542 2.45
CB08D11B 28 Ju 12,000 13 Nov 08 11 Dec 08 11Nov08 | 3.280-3.330 3.3066 2.51
CBO8N28A 15 %u 45,000 13 Nov 08 28 Nov 08 11Nov08 | 3.368-3.378 3.3722 1.99
CBO08D02A 14 §u 70,000 18 Nov 08 2 Dec 08 14Nov 08 | 3.250-3.269 3.2630 1.60
CB08D18B 28 fu 12,000 20 Nov 08 18 Dec 08 18 Nov08 | 3.140-3.200 3.1913 3.56
CB08D04B 13 §u 70,000 21 Nov 08 4 Dec 08 19Nov08 | 3.190-3.220 3.2046 1.21
CBO08DO8A 14 §u 70,000 24 Nov 08 8 Dec 08 20 Nov 08 | 3.210-3.240 3.2255 1.08
CBO08DO9A 14 §u 70,000 25 Nov 08 9 Dec 08 21Nov08 | 3.220-3.254 3.2391 1.10
CBO08D25A 28 Ju 12,000 27 Nov 08 25 Dec 08 25Nov 08 | 3.240-3.266 3.2543 1.78
CB09129A 63 Ju 20,000 27 Nov 08 29 Jan 09 25Nov 08 | 3.220-3.280 3.2452 1.33
CB08D11C 13 §u 50,000 28 Nov 08 11 Dec 08 26 Nov 08 | 3.260-3.290 3.2777 1.09
CBO08D16A 14 §u 70,000 2 Dec 08 16 Dec 08 28 Nov08 | 3.275-3.290 3.2861 1.21
766,000
MRvUAIY
TB09204B 91 ju 2,000 5 Nov 08 4 Feb 09 3 Nov 08 3.260-3.299 3.2910 5.81
TBO9506A 182 %u 1,000 5 Nov 08 6 May 09 3 Nov 08 3.249-3.259 3.2550 7.47
TB09211B 91 3u 2,000 12 Nov 08 11 Feb 09 10Nov 08 | 3.189-3.190 3.1896 4.14
TBO9513A 182 fu 1,000 12 Nov 08 13 May 09 10Nov 08 | 3.160-3.180 3.1660 6.22
TB09218B 91 3u 2,000 19 Nov 08 18 Feb 09 17 Nov08 | 3.080-3.105 3.0998 5.42
TBO09520A 182 fu 1,000 19 Nov 08 20 May 09 17 Nov08 | 3.050-3.065 3.0575 6.60
TB09225B 91 3u 2,000 26 Nov 08 25 Feb 09 24Nov08 | 3.080-3.100 3.0925 3.23
TB09527A 182 fu 1,000 26 Nov 08 27 May 09 24Nov08 | 3.055-3.120 3.0840 2.20
12,000
Wiusiins¥gua
LB183B 10.30 1l 10,000 23 Nov 07 13 Mar 18 19Nov08 | 3.798-3.880 3.8495 1.73
LB283A 20301 5,000 30 Nov 07 13 Mar 28 30Nov 07 | 4.415-4.494 4.4528 2.43
15,000
Wusiins¥giannna
NHA15NB 71 1,000 17 Nov 08 17 Nov 15 11 Nov 08 3.9800
NHA18NA 101 1,000 17 Nov 08 17 Nov 18 11 Nov 08 4.2000
EXAT18NA 101 1,000 17 Nov 08 17 Nov 18 11 Nov 08 4.3300
EXAT17NA 91l 700 17 Nov 08 17 Nov 17 11 Nov 08 4.2200
GHB11NB 31 1,000 20 Nov 08 20 Nov 11 13 Nov 08 3.2800
PEA17NB 91l 1,000 27 Nov 08 27 Nov 17 20 Nov 08 4.4300
GHB11NC 31 1,800 27 Nov 08 27 Nov 11 20 Nov 08 3.2900
GHB13NB 51 1,000 27 Nov 08 27 Nov 13 20 Nov 08 3.6900
PEA12DA 41 780 4 Dec 08 4 Dec 12 27 Nov 08 3.5950
9,280
Wufdaaanau
SCC12NA 41 20,000 3 Nov 08 1 Nov 12 5.3500
BECL11NA 31 2,900 7 Nov 08 7 Nov 11 5.2000
BECL13NA 51 1,100 7 Nov 08 7 Nov 13 5.2000
TUF10NA 21 1,500 12 Nov 08 12 Nov 10 4.7000
TUF13NA 51 500 12 Nov 08 12 Nov 13 5.5000
KSL1INA 31 780 18 Nov 08 18 Nov 11 5.4000
TCAP105A 151 2,500 18 Nov 08 18 May 10 4.7500
TCAP11INA 31 1,500 18 Nov 08 18 Nov 11 5.2500
PL105A 151 120 20 Nov 08 20 May 10 5.1500
PL1INA 31 140 20 Nov 08 20 Nov 11 5.4000
HMPRO11NA 31 700 21 Nov 08 21 Nov 11 5.5000
TLT10NB 21 1,200 26 Nov 08 26 Nov 10 4.1100
FMRUfITaze 32,940
Wudsrazdunaraiuaniiu 49,178
FIUNIRU 884,398

A7 : ThaiBMA
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