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o TH: Government Bond Yield:
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Trading Value by Transaction in Nov-23

. Monthly Daily Average
Transaction
Bn THB % YoY % MoM Bn THB % YoY % MoM
Outright 1,407.3 3.1 225 64.0 3.1 114
-Domestic Companies
-Buy 1,289.5 6.7 213 58.6 6.7 10.3
-Sell 1,306.1 2.3 21.0 59.4 2.3 10.0
-Net -16.6
-Foreign Companies
-Buy 117.7 -25.0 37.2 5.4 -25.0 24.7
-Sell 101.2 14.1 46.1 4.6 14.1 32.8
-Net 16.6
Financing 28,469.7 10.3 13.9 1,294.1 10.3 3.5
-Bilateral Repo 21,687.8 14.8 124 985.8 14.8 2.2
-Private Repo 6,774.1 -2.2 18.8 307.9 -2.2 8.0
-Others 7.8 151.9 31.4 0.4 151.9 194
Others 19.9 185.4 62.7 0.9 185.4 47.9
Total 29,896.9 10.0 14.3 1,358.9 10.0 3.9
Trading Value by Transaction in 11M/23
. 11M/23 Daily Average
Transaction
Bn THB % YoY Bn THB %YoY
Outright 14,586.0 12.6 64.8 10.6
-Domestic Companies
-Buy 13,571.8 13.6 60.3 11.6
-Sell 13,594.3 12.3 60.4 10.3
-Net -22.4
-Foreign Companies
-Buy 1,014.2 0.1 45 -1.6
-Sell 991.8 16.1 4.4 14.1
-Net 22.4
Financing 285,063.6 10.8 1,266.9 8.8
-Bilateral Repo 211,477.2 114 939.9 9.4
-Private Repo 73,505.6 9.0 326.7 7.1
-Others 80.8 0.0 0.4 204.4
Others 110.9 50.6 0.5 47.9
Total 299,624.9 10.8 1,331.7 8.9
Outstanding Value by Issuer and Time to Maturity as of 30 Nov 2023
Issuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 450.0 1,143.8 1,310.3 1,661.4 3,884.8 8,450.3
BOT Bond 1,774.2 383.8 0.0 0.0 0.0 2,158.0
State Enterprise Bond 0.0 105.8 343.0 299.2 292.2 1,040.2
Corporate Bond 281.3 1,878.7 1,106.0 1,091.6 313.9 4,671.4
Foreign Bond 0.0 28.5 15.4 31.8 7.0 82.7
Total 2,505.5 3,540.7 2,774.6 3,084.0 4,497.9 16,402.7
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Government Bond Yield Curve (%)

Time to 30/11/2023
Maturity 30/11/2022 31/12/2022 31/10/2023
(TTM) Rate Change (bp
YoY MoM YTD
1M 0.92 0.46 2.21 2.02 1.10 -0.19 1.56
3M 111 0.48 2.27 2.08 0.97 -0.19 1.60
6M 1.29 0.50 2.37 2.25 0.96 -0.12 1.75
' 1.45 0.51 2.43 2.38 0.93 -0.05 1.87
2Y 1.77 0.66 2.55 2.45 0.68 -0.10 1.79
3Y 1.90 0.84 2.66 2.47 0.57 -0.19 1.64
a4y 211 1.06 2.79 2.56 0.45 -0.23 1.50
5Y 2.25 1.29 2.87 2.60 0.35 -0.27 1.32
6Y 2.35 1.45 2.96 2.68 0.33 -0.27 1.23
7Y 2.46 1.62 3.06 2.80 0.34 -0.27 1.17
8Y 2.55 1.73 3.16 2.88 0.33 -0.28 1.15
9y 2.59 1.82 3.21 2.93 0.34 -0.28 1.11
10Y 2.73 1.90 3.24 2.97 0.24 -0.27 1.07
11Y 2.84 2.03 3.32 2.99 0.15 -0.33 0.97
12y 2.98 2.12 3.40 3.01 0.03 -0.39 0.90
13Y 3.13 221 3.51 3.16 0.03 -0.35 0.95
14Y 3.28 231 3.55 3.20 -0.08 -0.35 0.89
15Y 3.40 2.50 3.62 3.24 -0.16 -0.38 0.73
16Y 3.52 2.57 3.63 3.26 -0.26 -0.37 0.69
17vY 3.56 2.62 3.64 3.28 -0.28 -0.36 0.66
18Y 3.60 2.66 3.65 3.30 -0.30 -0.35 0.64
19Y 3.64 2.70 3.68 3.33 -0.31 -0.34 0.63
20Y 3.71 2.74 3.72 3.39 -0.31 -0.33 0.65
21Y 3.79 2.79 3.77 3.49 -0.31 -0.28 0.70
22Y 3.87 2.84 3.81 3.58 -0.28 -0.23 0.74
23Y 3.94 2.87 3.84 3.64 -0.30 -0.20 0.77
24Y 3.99 2.86 3.85 3.65 -0.33 -0.19 0.79
25Y 4.00 2.87 3.85 3.67 -0.33 -0.18 0.80
26Y 4.02 2.88 3.86 3.69 -0.33 -0.17 0.81
27Y 4.04 2.89 3.87 3.71 -0.32 -0.16 0.83
28Y 4.04 2.90 3.89 3.74 -0.30 -0.15 0.84
29Y 4.05 2.90 3.90 3.76 -0.29 -0.15 0.85
30Y 4.07 291 3.91 3.76 -0.30 -0.15 0.85
31Y 4.10 2.93 3.92 3.77 -0.33 -0.15 0.85
32Y 4.14 2.95 3.94 3.79 -0.35 -0.14 0.85
33Y 4.18 2.97 3.95 3.82 -0.36 -0.12 0.86
34Y 4.22 2.99 3.96 3.86 -0.37 -0.10 0.87
35Y 4.26 3.01 3.97 3.89 -0.37 -0.08 0.88
36Y 4.30 3.03 3.98 3.92 -0.38 -0.06 0.89
37Y 4.34 3.05 3.99 3.95 -0.39 -0.04 0.90
38Y 4.38 3.07 4.00 3.97 -041 -0.03 0.90
39Y 441 3.09 4.00 3.97 -0.44 -0.03 0.88
40Y 4.43 3.10 4.00 3.98 -0.45 -0.03 0.87
41Y 4.45 3.11 4.01 3.98 -0.47 -0.03 0.87
42Y 4.47 3.11 4.01 3.98 -0.49 -0.03 0.87
43Y 4.49 3.12 4.02 3.99 -0.50 -0.03 0.88
44Y 4.54 3.12 4.04 4.01 -0.53 -0.03 0.89
45Y 4.60 3.14 4.05 4.01 -0.59 -0.04 0.88
46Y 461 3.16 4.06 4.02 -0.59 -0.04 0.86
47Y 4.63 3.17 4.07 4.02 -0.60 -0.05 0.86
48Y 4.64 3.18 4.08 4.03 -0.61 -0.05 0.85
49Y 4.65 3.19 - - - - -
9 Q Bamaer Bank
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TH Bond Indexes as of 30 Nov 2023

Change
Index From 31D.ec 2022 % YoY % MoM % YTD
(Point)
Bond Composite Index
Total Return Index 201.65 2.94 31 1.7 1.5
Gross Price Index 104.51 -0.57 0.2 1.6 -05
Clean Price Index 103.49 -1.24 0.2 1.4 -1.2
Average Yield (%) 3.35 0.24
Government Bond Index
Total Return Index 308.12 4.02 34 2.0 1.3
Gross Price Index 101.80 -0.16 0.6 2.0 -0.2
Clean Price Index 100.56 -1.23 0.6 1.8 -1.2
Average Yield (%) 3.28 0.20
MTM Corporate Bond A- Index
Total Return Index 208.57 4.23 3.0 1.0 21
Gross Price Index 105.52 -1.04 -0.3 0.7 -1.0
Clean Price Index 104.89 -0.97 -0.3 0.7 -0.9
Average Yield (%) 3.74 0.41
MIIRITIU:
Angegauazsngn lunaaziaaa lussasioan 111 (1l 2556-66)
Bn THB Atlaatiu % Argean % A1eidn AT Date A1 an Date
yasdaus
wiguAunnavan
W.2&l. 66 29,896.9 -4.9 92.8 31,427.4 {i.n. 64 15,503.6 4.A. 56
Q3/66 80,266.8 -6.7 61.7 86,037.0 Q2/63 49,650.9 Q3/56
2565 295,679.2 -4.0 37.2 307,928.1 2563 215,446.4 2556
wiguAuaanadendu
W.gl. 66 29,896.9 - 78.0 29,896.9 W.21. 66 16,800.7 W.21. 56
11M/66 299,624.9 - 49.9 299,624.9 11\M/66 199,942.8 11M/56
Q3/66 80,266.8 - 61.7 80,266.8 Q3/66 49,650.9 Q3/56
yan1as1a5uil
wiguAunnaivan
W.2&l. 66 16,402.7 1.7 90.9 16,122.3 L8 66 8,590.9 1.A. 56
Q3/66 16,463.1 - 90.6 16,463.1 Q3/66 8,636.0 Q1/56
2565 15,601.7 - 73.5 15,601.7 2565 8,991.8 2556
wiguAuahanadendu
W.2l. 66 16,402.7 - 81.2 16,402.7 W.21. 66 9,050.0 W.21. 56
Q3/66 16,463.1 - 84.6 16,463.1 Q3/66 8,919.7 Q3/56
10 Q Banarai Bank
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ATUWUSLATIFLIN 24 TUN 30 W.2. 66:
AFIFAUAENFR lusazdaaam Tuszsazioan 111 (1l 2556-66)

Index ailaqiiu %algean % Alenan AR Date| @nedgm Date
WizuAunnadvan
W.2l. 66 308.12 -7.5 42.3 333.12 n.W. 63 216.54 &.A. 56
Q3/66 303.67 -8.3 38.2 331.23 Q4/63 219.69 Q2/56
2565 304.10 -8.2 35.8 331.23 2563 223.98 2556
wWisuAuaantéendu
W.gl. 66 308.12 -5.8 38.7 326.98 W.8. 63 222.21 W.8. 56
Q3/66 303.67 -6.7 37.7 325.60 Q3/63 220.49 Q3/56
WinuAunnavan
W.&. 66 101.80 -16.3 3.8 121.68 .. 63 98.07 n.8. 65
Q3/66 100.34 -16.2 2.3 119.78 Q3/62 98.07 Q3/65
2565 101.96 -13.3 - 117.58 2563 101.96 2565
wiguAuahanadendu
W.gl. 66 101.80 -13.8 0.6 118.15 W.8. 62 101.21 W.8. 65
Q3/66 100.34 -16.2 2.3 119.78 Q3/62 98.07 Q3/65
WinuAunnavan
W.&l. 66 100.56 -16.8 35 120.92 n.W. 63 97.14 f.A. 65
Q3/66 99.57 -16.2 2.3 118.83 Q3/62 97.30 Q3/65
2565 101.80 -13.3 0.3 117.37 2563 101.50 2556
wiguAuahanandendu
W.gl. 66 100.56 -13.8 0.6 116.70 W.8. 62 100.00 W.8. 65
Q3/66 99.57 -16.2 2.3 118.83 Q3/62 97.30 Q3/65

_—
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