Volume and number of THOR OIS transactions

Unit: million THB, transaction

" Number of
Quarter | _ 4y >1-5Y | >5-10Y | >10-15Y |[>15-20Y| >20Y _
transactions
Q3/2020 8,420 6,350 13
Q4/2020 6,973 11,058 620 20
Q1/2021 10,590 19,495 6,304 48
Q2/2021 3,120 15,428 5,585 340 49
Q3/2021 14,440 24,990 12,093 1,230 840 86
Q4/2021 9,197 107,798 29,338 11,640 247
Q1/2022 92,013 216,103 195,684 7,452 730 250 719
Q2/2022 858,434 706,290 188,929 29,094 6,780 200 2,754
Q3/2022 785,152 697,591 203,036 18,438 840 75 2,451
Q4/2022 953,261 452,357 183,232 37,788 3,096 1,921
Q1/2023 | 1,537,932 | 1,040,213 269,978 35,217 600 2,640
Q2/2023 | 1,476,781 1,342,078 344712 43,504 730 2,980
Q3/2023 | 1,749,021 | 1,130,232 387,116 45,061 1,645 2,560
Q4/2023 574,094 1,049,409 380,927 44 497 2,205 2,015
Q1/2024 | 1,375,561 1,329,448 321,042 48,929 6,906 1,829
Q2/2024 | 1,877,699 826,936 499,680 135,325 10,097 2,159
Q3/2024 | 3,439,287 | 1,253,327 483,984 146,102 6,800 3,055
Q4/2024 | 1,762,900 658,533 302,522 60,863 4,572 115 1,738
Source: All commercial banks and specialized financial institutions
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Volume and number of THOR OIS compare to THBFIX IRS transactions

THBFIX IRS & THOR OIS volume

OIS

M RS

Million THB

6,000,000

5,000,000

4,000,000

3,000,000

2,000,000

1,000,000

v20zZ/v0
v20z/€0
v202/20
v20z/10
£20Z/v0
£20z/€0
£202/20
£202/10
z20z/v0
2202/¢0
220z/20
2e0z/10
1202/v0
1202/€0
1202/20
1202/10
020Z/v0

0202/€0

THBFIX IRS & THOR QIS no. of Transaction

(O]

=—=|RS

Trans.

3,500

3,000

2,500

2,000

1,500

1,000

500

v20z/v0

v20z/€0

v202/20

v20Z/10

£202/v0

£202/¢0

£202/20

€20z/10

2z0z/v0

2z0z/€0

£c0e/2o

2eoz/10

1202/v0

1202/¢0

1202/20

1202/10

020zZ/v0

020z/¢0



