<) ThaiBMA

dunnpunatansasuillne

AUUNUSUNTS5U1A (ThaiBMA Government Bond Index)

Andsenau:
Bond Index
17/11/2024 B
ThaiBMA Bond Index as of 17 November 2024 Export to Excel
Index Average

L Clean Price chg.{point) Gross Price chg.{point)  Total Return  chg.(paint) N;;Tr:l chg.(point) Yield Duration Convexity
Government Bond Index 105.28 -0.00 106.41 -0.04 33130 0.04 10113 0.01 2.78 8.37 145.61 =~
Group1{1<TTM<=3) 71.09 0.00 761 -0.08 22195 0.02 105.40 0.01 2.08 2.06 5.68
Group2({3<TTM<=7) 105.55 -0.00 106.61 -0.09 319.30 012 106.04 0.03 2.20 4.19 21.23
Group3(7 < TTM <=10) 137.00 -0.00 138.58 0.01 429.76 003 105.25 0.01 2.35 710 58.64
Group 4 (>10) 17210 -0.00 174.33 0.01 550.95 0.04 97.20 0.01 296 14.43 308.76
Group5(<=10) 88.45 0.00 B9.26 -0.07 271.89 0.05 105.77 0.02 2.24 3.81 22.86
Group6(<=1) 69.38 0.00 69.82 0.00 145.03 0.01 103.95 0.01 213 0.33 0.34
Group 7 (10 < TTM <= 30) 136.42 -0.00 138.11 0.01 277.00 0.02 100.45 0.01 2.76 1218 190.28
SOE (G) Bond Index 101.28 0.00 101.87 -0.00 180.71 0.01 106.84 0.01 2.42 4.25 31.97
Group1{1<TTM<=3) 90.78 0.00 91.23 -0.03 17074 0.01 106.09 0.01 2.20 1.69 3.88
Group2({3<TTM<=7) 112.95 0.00 113.59 0.01 21047 0.01 108.05 0.01 2.30 4.57 2513
Group3(7 < TTM <=10) 129.35 0.00 130.22 0.01 24266 0.02 108.18 0.01 248 757 65.37
Group 4 (>10) 136.97 -0.00 138.04 0.01 261.70 0.02 105.93 0.01 266 10.25 124.26
Group5(<=10) 99.60 0.00 100.16 -0.00 187.39 0.01 106.79 0.01 233 3.51 20.52
SOE (NG) Bond Index 106.94 -0.00 107.77 0.01 214.23 0.02 10710 0.01 310 5.97 57.36
Group1{1<TTM<=3) 91.51 0.00 92.09 0.01 176.14 0.01 10717 0.01 244 1.85 4.70
Group2({3<TTM<=7) 108.57 -0.00 110.30 0.01 21868 0.02 109.09 0.01 2.70 4.66 2613
Group3(7 < TTM <=10) 12118 -0.00 122.23 0.01 248.47 0.02 108.15 0.01 3.07 7.34 62.95
Group 4 (>10) 12093 0.00 12212 0.01 249.34 0.02 105.71 0.01 3.40 10.60 138.75
Group5(<=10) 10297 -0.00 103.68 0.01 20419 0.02 108.07 0.01 2.84 4.33 2860

Remark :

1. Government Bond Indices are calculated from Government Bond (LB, LBA, SLB and ESGLE).
2. The base date of sub group 4 's index is 12 March 1999. The base date of sub groups 6 and 7 's index are 1 September 2006. The base date of other indices is 4 January 1999,

3. The net total return indices are calculated by applying the withnolding tax rates to accrued interest and coupen payments on all coupon bonds. The tax rates may change from time to time due to
changes to the withholding tax rate applicable in Thailand. The current and historical withholding tax rate is 15%.

4. The base date of the net total return indices is 20 August 2019,
5. ThaiBMA Bond Index represent Government Bond Index, SOE (G) Bond Index and SOE (NG) Bond Index.
6. For the manual of ThaiBMA bond Index , please click here.
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Clean Price Index:
Clean Price Che:

Gross Price Index:
Gross Price Chg:

Total Return Index:
Total Return Change:
Net Total Return Index:

Net Total Return Change:

Average Yield:
Average Duration:

Average Convexity:
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