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All Periods Same Periods Latest
Month | Quarter | Year YTD | Quarter | Month
Bond
Trading Value 4 5 5 5 5 5 Dec-24
Qutstanding Value 5 5 5 - 5 5 Dec-24
Government Bond
Total Return Index 5 5 5 - 5 5 Dec-24
Gross Price Index g 8 3 - 3 3 Dec-24
Clean Price Index 3 3 8 - 3 3 Dec-24
NINUR; 5 0 4 ARG 3 1hunan 2 AauIE
ansn1stdasuuilassieil (@l 2557-67)
% [ Average YoY Growth [ CAGR
Bond
Trading Value 4.5 4.0
Qutstanding Value 6.0 6.0
Government Bond
Total Return Index 4.0 3.8
Gross Price Index 0.6 0.5
Clean Price Index 0.6 0.5
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TH: Government Bond Index:
Quarter-End Value and Growth

TH: Government Bond Index:
Quarter-End Value and Growth
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Month-End Value
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Trading Value by Transaction in Dec-24

. Monthly Daily Average
Transaction
Bn THB % YoY % MoM Bn THB % YoY % MoM
Outright 1,680.1 36.4 -1.6 88.4 29.2 8.8
-Domestic Companies
-Buy 1,601.4 36.8 -3.4 84.3 29.6 6.8
-Sell 1,613.7 39.2 -0.9 84.9 319 9.6
-Net -12.3
-Foreign Companies
-Buy 78.7 28.8 56.6 4.1 221 73.1
-Sell 66.3 -8.6 -16.5 35 -13.4 1.7
-Net 12.3
Financing 25,698.1 55 1.0 1,352.5 -0.1 11.6
-Bilateral Repo 20,275.7 7.3 0.2 1,067.1 1.7 10.7
-Private Repo 5,414.7 -1.0 41 285.0 -6.2 15.1
-Others 7.7 -1.0 -12.5 0.4 -6.2 -3.3
Others 12.6 -36.4 -48.9 0.7 -39.8 -43.5
Total 27,390.8 7.0 0.8 1,441.6 14 114
Trading Value by Transaction in 2024
Transaction 2024 Daily Average
Bn THB % YoY Bn THB %YoY
Outright 19,135.1 21.0 78.4 20.5
-Domestic Companies
-Buy 18,215.1 23.6 74.7 23.0
-Sell 18,188.5 23.3 74.5 22.8
-Net 26.5
-Foreign Companies
-Buy 920.0 -14.4 3.8 -14.8
-Sell 946.5 -11.1 3.9 -11.4
-Net -26.5
Financing 312,098.8 0.8 1,279.1 0.4
-Bilateral Repo 243,079.6 55 996.2 51
-Private Repo 68,898.5 -12.8 282.4 -13.1
-Others 120.8 0.0 0.5 35.9
Others 248.9 90.4 1.0 89.6
Total 331,238.7 1.8 1,357.5 14
Outstanding Value by Issuer and Time to Maturity as of 30 Dec 2024
Issuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 5115 1,055.0 1,288.4 2,018.1 4,229.5 9,102.4
BOT Bond 1,896.9 438.9 0.0 0.0 0.0 2,335.8
State Enterprise Bond 0.0 66.9 361.4 334.8 287.0 1,050.2
Corporate Bond 206.9 1,834.6 11194 1,055.6 298.1 4,514.7
Foreign Bond 0.0 24.3 9.8 28.8 7.0 69.9
Total 26154 3,419.6 2,779.0 3,437.2 4,821.7 17,072.9
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Government Bond Yield Curve (%)

Time to 31/12/2024
Maturity 31/12/2023 30/11/2024 ot Change (bp)
() ate YoY MoM
1M 2.01 2.10 1.93 -0.08 -0.17
3M 211 2.10 1.94 -0.18 -0.17
6M 2.26 2.12 1.97 -0.29 -0.16
1Y 2.37 2.12 1.98 -0.39 -0.14
2Y 2.34 2.01 2.02 -0.32 0.01
3Y 2.36 2.02 2.05 -0.31 0.02
4y 2.42 2.06 2.08 -0.34 0.02
5Y 2.45 2.08 2.10 -0.36 0.02
6Y 251 2.13 2.14 -0.37 0.01
7Y 2.59 2.17 2.18 -0.41 0.02
8Y 2.63 2.25 2.24 -0.39 0.00
9y 2.67 2.29 2.27 -0.40 -0.02
10Y 2.70 2.33 2.30 -0.39 -0.02
11Y 2.71 2.35 2.31 -0.41 -0.05
12y 2.73 241 2.40 -0.34 -0.02
13Y 2.87 2.48 2.46 -0.41 -0.02
14Y 2.94 2.52 2.48 -0.45 -0.03
15Y 3.01 251 2.49 -0.52 -0.02
16Y 3.03 2.53 2.52 -0.51 -0.01
17y 3.06 2.60 2.59 -0.46 0.00
18Y 3.08 2.66 2.66 -0.42 0.00
19Y 3.11 2.72 2.69 -0.43 -0.04
20Y 3.18 2.74 2.69 -0.49 -0.05
21Y 3.27 2.79 271 -0.55 -0.08
22Y 3.36 2.87 2.75 -0.61 -0.12
23Y 3.42 2.88 2.78 -0.64 -0.10
24Y 3.45 2.89 2.80 -0.64 -0.08
25Y 3.48 291 2.82 -0.66 -0.09
26Y 3.49 2.94 2.82 -0.67 -0.12
27Y 3.49 2.98 2.82 -0.67 -0.16
28Y 3.49 3.00 2.82 -0.67 -0.18
29Y 3.50 3.01 2.82 -0.68 -0.19
30Y 3.51 3.02 2.82 -0.69 -0.20
31Y 3.53 3.04 2.84 -0.68 -0.20
32Y 3.55 3.08 2.88 -0.68 -0.21
33Y 3.60 3.12 291 -0.69 -0.22
34Y 3.64 3.16 2.94 -0.70 -0.22
35Y 3.69 3.20 2.97 -0.71 -0.23
36Y 3.73 3.24 3.01 -0.73 -0.24
37Y 3.78 3.27 3.02 -0.75 -0.24
38Y 3.80 3.27 3.03 -0.77 -0.24
39Y 3.80 3.27 3.03 -0.77 -0.24
40Y 3.80 3.27 3.03 -0.77 -0.24
41Y 3.80 3.27 3.03 -0.77 -0.23
42Y 3.80 3.27 3.03 -0.78 -0.24
43Y 3.82 3.27 3.02 -0.80 -0.25
44Y 3.84 3.27 3.02 -0.82 -0.25
45Y 3.85 3.27 3.02 -0.83 -0.25
46Y 3.85 3.27 3.02 -0.83 -0.25
47Y 3.85 3.27 3.02 -0.83 -0.25
48Y 3.85 - - - -
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TH Bond Indexes as of 31 Dec 2024

Change
Index From 31D.ec 2023 % YoY % MoM % YTD
(Point)
Bond Composite Index
Total Return Index 218.67 19.96 6.7 0.8 6.7
Gross Price Index 109.09 4.02 3.6 0.0 3.6
Clean Price Index 108.73 4.00 3.6 0.6 3.6
Average Yield (%) 2.65 -0.46
Government Bond Index
Total Return Index 338.77 34.67 7.8 1.2 7.8
Gross Price Index 107.49 5.54 4.8 -0.1 4.8
Clean Price Index 107.31 551 4.8 0.9 4.8
Average Yield (%) 2.57 -0.51
MTM Corporate Bond A- Index
Total Return Index 220.54 16.20 4.9 0.2 4.9
Gross Price Index 107.72 1.17 15 0.0 15
Clean Price Index 107.01 1.14 1.4 0.0 1.4
Average Yield (%) 3.16 -0.17
ATIRTUU:
AAFIFAUAZEN A lUFazTIaa Tuszasioa 111 (1l 2557-67)
Bn THB alaqiiu %algedn % Alenan AR Date] @ienan Date
yaaldaunn
WinuAunnadvan
5.A. 67 27,390.8 -12.8 54.7 31,427.4 fi.n. 64 17,708.0 .. 62
Q4a/67 83,647.8 -2.8 45.1 86,091.7 Q1/67 57,649.7 Q3/58
2567 331,238.7 - 38.8 331,238.7 2567 238,710.4 2562
wiguAuahanandendu
5.0.67 27,390.8 - 52.4 27,390.8 45.A. 67 17,972.2 65.A. 61
Q4/67 83,647.8 - 42.5 83,647.8 Q4/67 58,686.2 Q4/61
yan1as1asuil
wWinuAunnavan
5.m. 67 17,072.9 -1.1 90.1 17,268.9 W.e. 67 8,980.2 u.a. 57
Q4a/67 17,072.9 -0.2 86.0 17,110.7 Q3/67 9,177.5 Q1/57
2567 17,072.9 - 83.8 17,072.9 2567 9,287.3 2557
wiguAuaanadendu
5.A.67 17,072.9 - 83.8 17,072.9 65.A. 67 9,287.3 4.A. 57
Q4/67 17,072.9 - 83.8 17,072.9 Q4/67 9,287.3 Q4/57
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ATUNUBELRTSFLNN o4 U 31 6.A. 67:
AnFIFAUAENFR lunsazdaaam Tussazioan 111 (1l 2557-67)

Index ailaqiiu %algedn % Alenan AR Date| @nedgm Date
wizuAunnadvan
5.0.67 338.77 - 50.7 338.77 f5.A. 67 224.77 u.a. 57
Q4a/67 338.77 - 47.9 338.77 Q4a/67 229.02 Q2/57
2567 338.77 - 38.3 338.77 2567 244.96 2557
wiguAuaanadendu
5.0.67 338.77 - 38.3 338.77 45.A. 67 244.96 45.A. 57
Q4/67 338.77 - 38.3 338.77 Q467 244.96 Q4/57
wiguAunnavan
5.0.67 107.49 -11.7 9.6 121.68 n.W. 63 98.07 n.81. 65
Q4a/67 107.49 -10.3 9.6 119.78 Q3/62 98.07 Q3/65
2567 107.49 -8.6 54 117.58 2563 101.96 2565
wiguAuaanadendu
5.0.67 107.49 -8.6 54 117.58 45.A. 63 101.96 4.A. 65
Q4/67 107.49 -8.6 5.4 117.58 Q4/63 101.96 Q4/65
WinuAunnavan
5.0.67 107.31 -11.3 10.5 120.92 n.W. 63 97.14 f.A. 65
Q4a/67 107.31 -9.7 10.3 118.83 Q3/62 97.30 Q3/65
2567 107.31 -8.6 54 117.37 2563 101.80 2565
wiguAu2ani endu
5.A.67 107.31 -8.6 54 117.37 f.A. 63 101.80 4.A. 65
Q4/67 107.31 -8.6 54 117.37 Q4/63 101.80 Q4/65

SWIBTSNgIOmMu

12 Bangkok Bank



