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® N13TRULATIANIUL LAY A.A. 67 YAAI 29,078.3 Bn THB LANTU 11.1% YoY uaz 8.7% MoM Tnafisarniads 1,384.7

Bn THB/D x4 5.8% YoY WAz 8.7% MoM ¥1niastwn 10M/67 yarn 276,669.2 Bn THB NI 2.6% YoY Tnalyariaas

1,356.2 Bn THB/D WWxaIU 2.1% YoY

® A9NE19U Lhaw 6.A. 67 YAAT 17,186.1 Bn THB LANT 4.0% YoY 0.4% MoM waz 4.9% YTD Tnaiusiinssuinlsuilssina

Tne iusTmsiguia neransviinialenTy uasuatineigaavna Andu 13.9% 53.1% 26.4% UAz 6.2% TBIYAAIATIANINL
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All Periods Same Periods Latest
Month | Quarter | Year YTD | Quarter | Month
Bond
Trading Value 5 5 5 5 5 5 Oct-24
Qutstanding Value 5 5 5 - 5 5 Oct-24
Government Bond
Total Return Index 5 5 4 - 5 5 Oct-24
Gross Price Index 3 8 - 2 3 Oct-24
Clean Price Index 3 2 - 2 3 Oct-24
NINUR; 5 & 4 Aau2EY 3 1hunane 2 AU
angn1stdasuuilassieil (l 2557-66)
% [ Average YoY Growth [ CAGR
Bond
Trading Value 4.5 3.9
Qutstanding Value 6.2 6.2
Government Bond
Total Return Index 3.5 3.3
Gross Price Index -0.1 -0.3
Clean Price Index 0.0 -0.2
TH: Bond Market: Trading Value: TH: Bond Market: Trading Value:

Bn THB Monthly Value and Growth % Bn THB Monthly Value and Growth %
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2. 10M/66 uaz 10M/67 F41¥i1n7 203 uaz 204 Fu AINAITL
3. yamAIReAMEITIeNgRavAe 5 ndu T angaawdalite 13 (0,1Y) engpawiedoud 1T uarlie 5T [1v.5Y) engaamaedaust 5 1 uazlie 10 1) [5v,10Y) engramiedaud 10 3
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5. CAGR A Compound Annual Growth Rate
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TH: Bond Market: Trading Value:
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TH: Bond Market: Outstanding Value:
Month-End Value and Growth

%

TH: Bond Market: Outstanding Value:
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TH: Government Bond Index:
Month-End Value and Growth in Oct

TH: Bond Market: Trading Value:
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TH: Government Bond Index:
Month-End Value
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Trading Value by Transaction in Oct-24

. Monthly Daily Average
Transaction
Bn THB % YoY % MoM Bn THB % YoY % MoM
Outright 1,707.4 48.6 -1.8 81.3 415 -1.8
-Domestic Companies
-Buy 1,642.2 545 -0.6 78.2 47.1 -0.6
-Sell 1,609.2 49.0 -35 76.6 41.9 -3.5
-Net 33.0
-Foreign Companies
-Buy 65.2 -24.0 -23.6 3.1 -27.6 -23.6
-Sell 98.2 41.8 38.3 4.7 35.1 38.3
-Net -33.0
Financing 27,335.8 9.2 9.4 1,301.7 4.0 9.4
-Bilateral Repo 21,661.3 121 8.1 1,031.5 6.8 8.1
-Private Repo 5,663.9 -0.7 14.7 269.7 5.4 14.7
-Others 10.6 78.6 15.2 0.5 70.1 15.2
Others 35.1 187.0 32.2 1.7 173.3 32.2
Total 29,078.3 11.1 8.7 1,384.7 5.8 8.7
Trading Value by Transaction in 10M/24
. 10M/24 Daily Average
Transaction
Bn THB % YoY Bn THB %YoY
Outright 15,747.7 19.5 77.2 18.9
-Domestic Companies
-Buy 14,956.7 21.8 73.3 21.2
-Sell 14,947.0 21.6 73.3 21.0
-Net 9.6
-Foreign Companies
-Buy 791.0 -11.8 3.9 -12.2
-Sell 800.7 -10.1 3.9 -10.5
-Net -9.6
Financing 260,954.0 17 1,279.2 1.2
-Bilateral Repo 202,565.1 6.7 993.0 6.2
-Private Repo 58,284.5 -12.7 285.7 -13.1
-Others 104.4 0.0 0.5 42.3
Others 211.6 132.5 1.0 1314
Total 276,669.2 2.6 1,356.2 2.1
Outstanding Value by Issuer and Time to Maturity as of 31 Oct 2024
Issuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 5115 1,022.6 1,410.9 1,984.4 4,199.8 9,129.2
BOT Bond 1,843.6 536.6 0.0 0.0 0.0 2,380.2
State Enterprise Bond 0.0 83.3 366.3 3305 288.0 1,068.2
Corporate Bond 229.2 1,848.5 1,102.1 1,048.3 302.1 4,530.2
Foreign Bond 0.0 24.3 9.8 37.3 7.0 78.4
Total 2,584.3 3,515.3 2,889.1 3,400.5 4,797.0 17,186.1
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Government Bond Yield Curve (%)
Time to 31/10/2024
Maturity 31/10/2023 31/12/2023 30/9/2024
(TTM) Rate Change (bp
YoY MoM YTD
M 2.21 2.01 2.23 2.16 -0.05 -0.07 0.15
3M 2.27 2.11 2.24 2.16 -0.11 -0.09 0.04
6M 2.37 2.26 2.26 2.17 -0.20 -0.09 -0.09
1Y 2.43 2.37 2.26 2.16 -0.27 -0.10 -0.21
2y 2.55 2.34 2.14 2.10 -0.45 -0.04 -0.24
3Y 2.66 2.36 2.15 2.11 -0.55 -0.03 -0.24
a4y 2.79 242 2.20 2.17 -0.63 -0.04 -0.25
5Y 2.87 2.45 2.23 221 -0.66 -0.02 -0.24
6Y 2.96 251 2.28 2.25 -0.71 -0.04 -0.26
Y 3.06 2.59 2.33 2.29 -0.77 -0.04 -0.30
8Y 3.16 2.63 242 2.38 -0.78 -0.04 -0.25
9Y 3.21 2.67 2.46 241 -0.80 -0.05 -0.26
10Y 3.24 2.70 2.48 2.44 -0.80 -0.04 -0.25
11y 3.32 2.71 2.52 2.48 -0.84 -0.05 -0.23
12y 3.40 2.73 2.60 2.55 -0.85 -0.05 -0.19
13Y 351 2.87 2.64 2.61 -0.90 -0.03 -0.26
14y 3.55 294 2.68 2.66 -0.89 -0.03 -0.28
15Y 3.62 3.01 2.73 2.70 -0.92 -0.03 -0.31
16Y 3.63 3.03 2.77 2.74 -0.89 -0.03 -0.30
17y 3.64 3.06 2.80 2.78 -0.86 -0.02 -0.28
18Y 3.65 3.08 2.82 2.83 -0.82 0.02 -0.25
19Y 3.68 3.11 2.90 291 -0.77 0.01 -0.20
20Y 3.72 3.18 297 2.94 -0.79 -0.03 -0.24
21Y 3.77 3.27 3.04 2.98 -0.78 -0.06 -0.29
22Y 3.81 3.36 3.10 3.04 -0.77 -0.05 -0.31
23Y 3.84 3.42 3.10 3.05 -0.79 -0.05 -0.37
24Y 3.85 3.45 3.10 3.05 -0.79 -0.05 -0.40
25Y 3.85 3.48 3.10 3.06 -0.79 -0.04 -0.42
26Y 3.86 3.49 3.10 3.08 -0.78 -0.02 -041
27Y 3.87 3.49 3.10 3.10 -0.77 0.00 -0.39
28Y 3.89 3.49 3.11 3.12 -0.77 0.01 -0.38
29Y 3.90 3.50 3.11 3.12 -0.78 0.01 -0.38
30Y 3.91 3.51 3.12 3.13 -0.78 0.01 -0.38
31Y 3.92 3.53 3.15 3.15 -0.77 0.00 -0.37
32v 3.94 3.55 321 3.20 -0.74 -0.02 -0.36
33Y 3.95 3.60 3.28 3.24 -0.70 -0.04 -0.36
34Y 3.96 3.64 3.35 3.29 -0.67 -0.06 -0.36
35Y 3.97 3.69 3.41 3.33 -0.64 -0.08 -0.36
36Y 3.98 3.73 3.48 3.38 -0.60 -0.10 -0.35
37Y 3.99 3.78 353 3.41 -0.58 -0.12 -0.37
38Y 4.00 3.80 353 3.41 -0.59 -0.12 -0.39
39Y 4.00 3.80 352 3.41 -0.60 -0.12 -0.39
40Y 4.00 3.80 352 3.41 -0.60 -0.12 -0.40
41Y 4.01 3.80 352 3.40 -0.60 -0.12 -0.40
42Y 4.01 3.80 352 3.40 -0.60 -0.12 -0.40
43Y 4.02 3.82 353 3.40 -0.62 -0.12 -0.42
44Y 4.04 3.84 351 3.40 -0.65 -0.12 -0.45
45Y 4.05 3.85 3.50 3.39 -0.66 -0.11 -0.45
46Y 4.06 3.85 3.49 3.39 -0.67 -0.10 -0.46
47Y 4.07 3.85 3.48 3.38 -0.69 -0.09 -0.47
48Y 4.08 3.85 - - - - -
49Y - 4.27 - - - - -
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TH Bond Indexes as of 31 Oct 2024

Change
Index From 31D.ec 2023 % YoY % MoM % YTD
(Point)
Bond Composite Index
Total Return Index 214.47 15.75 8.1 0.6 4.7
Gross Price Index 108.07 2.99 5.0 0.5 2.7
Clean Price Index 107.15 243 5.0 0.3 2.1
Average Yield (%) 2.86 -0.25
Government Bond Index
Total Return Index 330.47 26.37 9.4 0.7 51
Gross Price Index 106.21 4.25 6.4 0.7 3.6
Clean Price Index 105.16 3.36 6.4 0.4 2.7
Average Yield (%) 2.79 -0.29
MTM Corporate Bond A- Index
Total Return Index 218.63 14.29 5.9 04 3.9
Gross Price Index 107.31 0.75 24 0.1 1.1
Clean Price Index 106.67 0.80 2.4 0.2 1.1
Average Yield (%) 3.26 -0.07
MIIR1TIU:
Angegauazsngn lunsazdaa lussasioan 111 (1l 2557-67)
Bn THB Atlaatiu % Argean % A1eidn AT Date A1 an Date
yasdaus
wiguAunnavan
fn.a. 67 29,078.3 -7.5 64.2 31,427.4 {i.n. 64 17,708.0 n.NW. 62
Q3/67 82,164.8 -4.6 42.5 86,091.7 Q1/67 57,649.7 Q3/58
2566 325,224.1 - 36.2 325,224.1 2566 238,710.4 2562
wiguAuaInadendu
n.a. 67 29,078.3 - 43.4 29,078.3 f.A. 67 20,278.7 f.A. 62
10M/67 276,669.2 - 40.0 276,669.2 10Mm/67 197,633.9 10Mm/62
Q3/67 82,164.8 - 42.5 82,164.8 Q3/67 57,649.7 Q3/58
yan1as1a5uil
wiguAunnaivan
n.a. 67 17,180.7 -0.1 91.3 17,191.2 &.A. 67 8,980.2 1.@. 57
Q3/67 17,110.7 - 86.4 17,110.7 Q3/67 9,177.5 Q1/57
2566 16,377.7 - 76.3 16,377.7 2566 9,287.3 2557
wiguAuahanadendu
0n.a. 67 17,180.7 - 87.5 17,180.7 f.A. 67 9,161.8 #.A. 57
Q3/67 17,110.7 - 86.2 17,110.7 Q3/67 9,189.6 Q3/57
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ATUWUSLATSFLNA 24 U 31 A.A. 67:
AnFIFAUAENFR lunsazdaaam Tussazioan 111 (1l 2557-67)

Index ailaqiiu %algedn % Alenan AR Date| @nedgm Date
wizuAunnadvan
0n.Aa. 67 330.47 -0.8 47.0 333.12 n.W. 63 224.77 u.a. 57
Q3/67 328.25 -0.9 43.3 331.23 Q4/63 229.02 Q2/57
2566 314.39 -5.1 28.3 331.23 2563 244.96 2557
wiguAuaanadendu
0a.a. 67 330.47 - 379 330.47 f.A. 67 239.64 f.A. 57
Q3/67 328.25 - 38.9 328.25 Q3/67 236.35 Q3/57
wiguAunnavan
0n.a. 67 106.21 -12.7 8.3 121.68 n.W. 63 98.07 n.81. 65
Q3/67 105.49 -11.9 7.6 119.78 Q3/62 98.07 Q3/65
2566 102.55 -12.8 0.6 117.58 2563 101.96 2565
wiguAuaanadendu
0a.a. 67 106.21 -11.2 8.2 119.65 f.A. 62 98.13 f.A. 65
Q3/67 105.49 -11.9 7.6 119.78 Q3/62 98.07 Q3/65
WinuAunnavan
0n.Aa. 67 105.16 -13.0 8.2 120.92 n.W. 63 97.14 f.A. 65
Q3/67 104.69 -11.9 7.6 118.83 Q3/62 97.30 Q3/65
2566 102.38 -12.8 0.6 117.37 2563 101.80 2565
wiguAu2ani endu
0.a. 67 105.16 -11.2 8.2 118.45 f.A. 62 97.14 f.A. 65
Q3/67 104.69 -11.9 7.6 118.83 Q3/62 97.30 Q3/65

SWIBTSNgIOmMu

11 Bangkok Bank



