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Avg. Bidding Yield a Awg. Bid-Dffer

T-BILL1M 2488002 - A 0.076712
T-BILL3k 2513909 - ] 0.243215
T-BILLER 2 573045 - ] 0.458630
T-BILLTY 2608127 - 5 1.000000
LE1404, 2.754037 3 03M2/2014 1.052055
LE 1554 2724000 3 22/05/2015 1517808
LB157A 2.78 3 07072015 1.643836
LE150A, 2 - 3 111242015 20735973
LE1674 2.8 - 3 27072016 2701370
LE1EMA, 2.86 - 2z 18/1142016 3.0136599
LE17 14 2883541 - 2 18/01/2007 3180822
LE1754 2945839 1 26/05/2017 3.531507
LB17E 3.200000 3 16/06/2017 3.583041
Remark

11 The above yields are baged upon average bids quoted by primary dealers .

2] Awerage bidding yields of 1-month, 3-month, B-month and 1-pear T-hillz are bond equivalent yield converted from average simple pields.
3] Spreads [bp) are differences bid and offer vields.

4] The cut-off time for daily quatation of T-bills and Govermment bonds is 16:00.

8] The highlighted rows  are orvthe-un benchmark bond.

Bl The highlighted rows  are synthetic quote statistics.
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ThaiBMA Mark to Market - 08 March 2013

Coupon mm—
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Bond [Coupo

ILB217s 1.2 T4-Jul-2021 835 Staight Fired (8- Mar13 0870000 02b4ar-13 0886777 1.050000 0.830000 0870000 2 0.870000
LET334 425 13-Mar2013 001 Shaight Fiwed 20-Feb-13 2730000 7 0826 2.770000 2.680000 2.720326 2 2720826
LET374 525 13-Jul-2013 035 Staight Fiwed 08-ar-13 275000 = = = 2.750000 2 2750000
LE1304 4 17-0ct-2013 06T Shaight Fiwed 30-Jan-13 1 818 2.800000 2.700000 2551344 2 2.651344
LET434 8.25 05-Mar-2014 093  Staight Fixed O8-Fel 7483926 2.730000 2.700000 2.748326 2 2748326
LET454 4875 14-Map-2014 118 Straight Fiwed 2761818 2.730000 2.700000° 2533446 2 2533446
LET458 525 12-Map-2014 118 Straight Fixe 2.761383 2.750000 2.700000 2.750000 2 2750000
LET4D4 5 03-Dec2014 174  Sthaight 7030000 *07-tar13 2793636 2.870000 2.720000 2 605485 = 2 E05485
LET554 3626 Z2Map-2015 220 Straight 13 2870000 08-Mar-13 2856383 2.870000 2.830000 2870000 2 2.870000
LE574 7.2 07-lulk201G 233 Staight 3-Jan-13 2830000 07-Mar-13 2863091 2.915000 2.830000 2657235 2 2657235
LE1504 3126 N-Dec-2015 276 Straight Fi 08-tar-13 2865000 08-Mar-13 2860413 2.870000 2.840000° 2865000 2 2.865000
LETE7A 5.4 27-lulk2016 333 Staight Fixe! 28-0ec-12 2380000 07-Mar-13 2.3430371 3065000 2850000 2 716502 2 2.716502
LETEMNA 4125 18-Nov-2016 370 Straight Fiwed 20-Feb-13 3000000 07-Mar-13 2967273 3065000 2.875000 2774553 2 2774553
LETF1A 556 18-Jan-2017 387 Shaight Fixed 13-5ep-12 3450000 07-Mar-13 3063182 3120000 2920000 2 806660 2 2.B0BEE0
LET7ES 5 26-Map-2017 422 Straight Fiwed 05-Feb-13 3705000 07-Mar-13 3071364 37120000 2.330000° 2835475 2 2.895475
LET7EA 325 1B-Jun-2017 427 Shaight Fiwed 08-tar-13 3085000 08-Mar-13 3087727 3030000 3.030000° 3085000 2 3.085000
LETFOA 28 10-0ct-2017 453 Shaight Fiwed 08-Mar-13 3115000 08-Mar-13 3724132 3140000 3100000 3115000 2 3.115000
LETE34 3.875 O7-Mar-2018 500  Staight Fixed 05-0ct-12 3280000 OF-Mar-13 3133091 3360000 3100000 3.061311 2 20619711
LET83E 5126 13-Mar2018 501 Shaight Fiwed 07-Mar-13 3200000 08-Mar-13 3203388 3250000 3.120000 3203383 2 3.203388
LETT1A 5.625 12-lan-2013 585 Shaight Fiwed 07-Mar-13 3360000 07-Mar-13 3276364 3350000 3200000 3162923 2 3162328
LESE4 245 08-Mar2018  BOD  Shaight Fied O8-har-13 3330000 08Mar-13 2317851 3340000 3.200000 3330000 = 2.320000
LET96A 3875 13-Jun-2013  B27  Shaight Fiwed 08-Mar-13 3310000 08-Mar-13 3318926 3330000 3.300000 3310000 2 3.310000

Remark 3

Model yield of LE1454, LB14DA, LB157A, LE167A, LB1EMA, LB1714, LE1754, LB1834, LE1914A, LE1984, LE2144, LB2ZMA, LB2334,
LB 4164 are synthetic yield derived from ThailBMa pricing model. But if there are trading tranzaction, model vield will be traded vield.
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