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Month | Quarter | Year YTD | Quarter | Month
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Total Return Index 4 4 = 5 5 Apr-23
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Clean Price Index 2 - 2 2 Apr-23
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Clean Price Index 0.0 -0.2
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TH: Bond Market: Trading Value:
Value and Growth in 4M
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TH: Government Bond Index:
Month-End Value and Growth in Apr
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TH: Government Bond Yield:
Yield by Time to Maturity:
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Trading Value by Transaction in Apr-23

. Monthly Daily Average
Transaction
Bn THB % YoY % MoM Bn THB % YoY % MoM
Outright 1,169.2 115 -19.2 68.8 115 4.6
-Domestic Companies
-Buy 1,113.7 11.8 -16.8 65.5 11.8 7.7
-Sell 1,093.0 8.9 -20.2 64.3 8.9 3.3
-Net 20.8
-Foreign Companies
-Buy 55.5 5.9 -49.0 3.3 5.9 -34.0
-Sell 76.3 70.4 -1.4 45 70.4 275
-Net -20.8
Financing 22,552.3 1.9 -22.8 1,326.6 1.9 -0.1
-Bilateral Repo 16,876.9 1.2 -20.4 992.8 1.2 3.0
-Private Repo 5,666.2 3.8 -29.2 3333 3.8 -8.3
-Others 9.1 454.8 63.6 0.5 454.8 111.7
Others 5.4 -31.3 -25.7 0.3 -31.3 -3.9
Total 23,726.9 2.3 -22.6 1,395.7 2.3 0.1
Trading Value by Transaction in 4M/23
. 4M/23 Daily Average
Transaction
Bn THB % YoY Bn THB %YoY
Outright 5,440.0 23 68.0 1.0
-Domestic Companies
-Buy 5,040.5 4.4 63.0 3.1
-Sell 5,0425 25 63.0 1.2
-Net -2.0
-Foreign Companies
-Buy 399.5 -18.7 5.0 -19.8
-Sell 3975 -0.2 5.0 -1.5
-Net 2.0
Financing 102,706.9 9.9 1,283.8 8.5
-Bilateral Repo 74,231.1 54 927.9 4.1
-Private Repo 28,4525 235 355.7 22.0
-Others 23.3 0.0 0.3 198.0
Others 23.0 -14.3 0.3 -15.4
Total 108,170.0 9.5 1,352.1 8.1
Outstanding Value by Issuer and Time to Maturity as of 28 Apr 2023
Issuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 535.3 1,044.0 1,215.1 1,631.7 3,687.2 8,113.2
BOT Bond 1,681.6 704.7 0.0 0.0 0.0 2,386.3
State Enterprise Bond 0.0 99.1 347.6 309.6 290.9 1,047.2
Corporate Bond 275.9 1,741.6 1,105.0 1,076.1 2944 4,493.0
Foreign Bond 0.0 22.6 21.1 31.8 7.0 82.5
Total 2,492.8 3,612.0 2,688.7 3,049.2 4,279.5 16,122.3
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Government Bond Yield Curve (%)

Time to 30/4/2023
Maturity 30/4/2022 31/12/2022 31/3/2023 Ch b
(TTM) Rate ange (bp
YoY MoM YTD
1M 0.49 0.46 1.42 1.50 1.01 0.08 1.04
3M 0.51 0.48 1.53 1.61 1.10 0.08 1.12
6M 0.55 0.50 1.66 1.70 1.15 0.04 1.20
1Y 0.63 0.51 1.75 1.80 1.17 0.05 1.29
2Y 1.40 0.66 1.81 1.90 0.51 0.09 1.25
3Y 1.84 0.84 1.88 2.00 0.17 0.12 1.17
4Y 2.12 1.06 1.95 2.07 -0.05 0.12 1.01
5Y 2.29 1.29 2.01 2.16 -0.13 0.14 0.87
6Y 2.47 1.45 2.11 2.25 -0.22 0.14 0.80
Y 2.62 1.62 2.20 2.34 -0.28 0.14 0.72
8Y 2.72 1.73 2.27 2.45 -0.27 0.18 0.72
QY 2.79 1.82 2.33 2.49 -0.30 0.15 0.67
10Y 2.85 1.90 2.41 2.54 -0.31 0.13 0.64
11Y 3.00 2.03 2.48 2.59 -0.41 0.11 0.56
12Y 3.12 2.12 2.54 2.64 -0.48 0.10 0.52
13Y 3.23 2.21 2.63 2.74 -0.50 0.10 0.53
14Y 3.43 2.31 2.67 2.76 -0.67 0.08 0.45
15Y 3.52 2.50 2.76 2.87 -0.65 0.11 0.37
16Y 3.58 2.57 2.80 291 -0.67 0.11 0.34
17Y 3.66 2.62 2.81 2.93 -0.73 0.12 0.31
18Y 3.75 2.66 2.83 2.96 -0.79 0.13 0.30
19Y 3.83 2.70 2.85 2.98 -0.85 0.13 0.28
20Y 3.92 2.74 2.88 3.00 -0.92 0.13 0.26
21Y 3.96 2.79 2.92 3.03 -0.93 0.11 0.24
22Y 3.99 2.84 2.97 3.06 -0.93 0.09 0.22
23Y 4.00 2.87 3.01 3.09 -0.91 0.08 0.22
24Y 4.01 2.86 3.03 3.10 -0.91 0.06 0.23
25Y 4.01 2.87 3.04 3.10 -0.91 0.06 0.23
26Y 4.01 2.88 3.06 3.10 -0.90 0.05 0.22
27Y 4.01 2.89 3.06 3.10 -0.90 0.04 0.22
28Y 4.01 2.90 3.07 3.10 -0.91 0.04 0.21
29Y 4.02 2.90 3.07 3.10 -0.92 0.03 0.20
30Y 4.03 291 3.11 3.15 -0.88 0.03 0.24
31Y 4.04 2.93 3.17 3.20 -0.83 0.03 0.28
32Y 4.04 2.95 3.22 3.26 -0.79 0.04 0.31
33Y 4.05 2.97 3.27 331 -0.74 0.04 0.34
34Y 4.06 2.99 3.33 3.36 -0.70 0.04 0.37
35Y 4.07 3.01 3.38 342 -0.65 0.04 041
36Y 4.07 3.03 3.43 3.47 -0.60 0.04 0.44
37Y 4.08 3.05 3.48 3.52 -0.56 0.04 0.47
38Y 4.09 3.07 3.54 3.58 -0.51 0.04 0.51
39Y 4.10 3.09 3.55 3.59 -0.51 0.04 0.50
40Y 4.11 3.10 3.55 3.59 -0.52 0.04 0.49
41Y 4.13 3.11 3.55 3.59 -0.54 0.04 0.48
42Y 4.14 3.11 3.56 3.59 -0.55 0.04 0.48
43Y 4.16 3.12 3.56 3.59 -0.56 0.04 0.48
44Y 4.17 3.12 3.56 3.60 -0.58 0.04 0.47
45Y 4.19 3.14 3.55 3.60 -0.59 0.05 0.46
46Y 4.23 3.16 3.55 3.60 -0.62 0.06 0.45
47Y 4.27 3.17 3.54 361 -0.66 0.07 0.44
48Y 4.31 3.18 3.54 3.61 -0.70 0.08 0.43
49Y 4.35 3.19 3.53 3.62 -0.73 0.09 0.43
50Y 4.39 - - - - -
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TH Bond Indexes as of 30 Apr 2023

Change
Index From 31D.ec 2022 % YoY % MoM % YTD
(Point)
Bond Composite Index
Total Return Index 203.29 4.57 6.0 -0.3 2.3
Gross Price Index 107.01 1.93 3.0 -04 1.8
Clean Price Index 106.14 1.41 3.0 -0.6 1.3
Average Yield (%) 2.94 -0.17
Government Bond Index
Total Return Index 313.80 9.70 7.3 -05 3.2
Gross Price Index 105.12 3.16 4.2 -0.5 3.1
Clean Price Index 104.12 2.32 4.3 -0.7 2.3
Average Yield (%) 2.84 -0.23
MTM Corporate Bond A- Index
Total Return Index 206.12 1.77 3.8 -0.1 0.9
Gross Price Index 106.30 -0.25 0.6 -04 -0.2
Clean Price Index 105.68 -0.19 0.6 -04 -0.2
Average Yield (%) 3.45 0.12
MIIRITIU:
Angegauazsngn lunaazdaa lussasioan 111 (1l 2556-66)
Bn THB Atlaatiu % Argean % A1eidn AT Date A1 an Date
yasdaus
wiguAunnavan
L34.81. 66 23,726.9 -24.5 53.0 31,427.4 {i.n. 64 15,503.6 4.A. 56
Q1/66 84,443.0 -1.9 70.1 86,037.0 Q2/63 49,650.9 Q3/56
2565 295,679.2 -4.0 37.2 307,928.1 2563 215,446.4 2556
wiguAuaInadendu
134.81. 66 23,726.9 -22.4 27.2 30,569.8 1.8 63 18,651.9 Lu.8. 56
4M/66 108,170.0 - 41.5 108,170.0 4M/66 76,422.7 4M/56
Q1/66 84,443.0 - 46.2 84,443.0 Q1/66 57,770.8 Q1/56
yan1as1a5uil
wiguAunnaivan
L134.81. 66 16,122.3 - 87.7 16,122.3 1.8 66 8,590.9 1.A. 56
Q1/66 15,912.6 - 84.3 15,912.6 Q1/66 8,636.0 Q1/56
2565 15,601.7 - 73.5 15,601.7 2565 8,991.8 2556
wiguAuahanadendu
134.81. 66 16,122.3 - 83.4 16,122.3 L8 66 8,788.9 Lu.8. 56
Q1/66 15,912.6 - 84.3 15,912.6 Q1/66 8,636.0 Q1/56
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ATUWUBLRFTFUIN 04 JUN 30 Lal.8l. 66:
AngegAuazsngn luusazdaaam lussazioan 111 (1l 2556-66)

Index ailaqiiu % algedn % Aledn ANFIFA Date AedAn Date
wWiguAunnavan
L34.81. 66 313.80 -5.8 44.9 333.12 n.W. 63 216.54 &.A. 56
Q1/66 315.33 -4.8 43.5 331.23 Q4/63 219.69 Q2/56
2565 304.10 -8.2 35.8 331.23 2563 223.98 2556
Wiz Au2haantdendu
L34.¢1. 66 313.80 -3.4 40.0 324.85 L3.8. 63 224.07 L3.81. 56
Q1/66 315.33 -0.9 42.5 318.22 Q1/63 221.25 Q1/56
wiguAunnavan
L34.81. 66 105.12 -13.6 7.2 121.68 n.NW. 63 98.07 n.8l. 65
Q1/66 105.64 -11.8 7.7 119.78 Q3/62 08.07 Q3/65
2565 101.96 -13.3 - 117.58 2563 101.96 2565
Wiz Au2haantdendu
L3421, 66 105.12 -11.3 4.2 118.50 L3.8. 63 100.84 3.8, 65
Q1/66 105.64 -9.0 3.4 116.12 Q1/63 102.21 Q1/57
wiguAunnalvan
L34.81. 66 104.12 -13.9 7.2 120.92 n.W. 63 97.14 f.A. 65
Q1/66 104.86 -11.8 7.8 118.83 Q3/62 97.30 Q3/65
2565 101.80 -13.3 0.3 117.37 2563 101.50 2556
WiguAu2enantdendu
L3481, 66 104.12 -11.3 4.3 117.33 L3.8. 63 99.84 L3.81. 65
Q1/66 104.86 -9.0 2.1 115.19 Q1/63 102.74 Q1/57
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