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(* Unit : Million Baht)

Thai BMA Market 31 Aug 16 30 Aug 16 Change % Change

Total Trade Value * 68,006.78 120,175.46 -52,168.68 -43.41

Total Return Index 270.39 270.84 -0.45 -0.166
Thai BMA Reference Yield (interpolation)

Term 1 Mth. 3 Mth. 6 Mth. 1Yr. 2 Yr. 5Yr. 7 Yr. 10 Yr. 12 Yr. 14 Yr. 16 Yr. 18 Yr. 20 Yr. | 30 Yrs. | 40 Yrs.
31 Aug 16 1.35 1.42] 1.48] 1.49 1.57] 1.82] 2.01 2.24] 2.39 251 2.60) 2.66) 2.71 2.85 3.09
30 Aug 16 1.35 141 1.47 1.49 1.57 1.81 1.99 2.20] 2.37, 249 2.58 2.60) 2.63 2.84 3.09
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Auction date Symbol Issue Size Tenor Accepted Average Bid
(Mln.) Year Bid Range (%) Accepted (%) Coverage
31-Aug-16 LB366A 11,000.00 20.59 Yrs. 2.6800-2.7200 2.7048 0.88
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One Asset Management Limited
Fixed Income Fund Management Department
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