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All Periods Same Periods Latest
Month | Quarter | Year YTD | Quarter | Month
Bond
Trading Value 4 4 5 4 4 4 Jun-18
Qutstanding 5 5 5 - 5 5 Jun-18
Government Bond
Total Return Index 5 5 5 - 5 5 Jun-18
Gross Price Index 3 3 4 - 3 3 Jun-18
Clean Price Index 3 3 4 - 3 3 Jun-18
NINEWNR; 5 & 4 AU 3 1hunane 2 A
ansnisidasundassiel 1l 2551-60)
% | Average YoY Growth | CAGR
Bond
Trading Value 26.4 32.0
Qutstanding 10.1 9.3
Government Bond
Total Return Index 3.8 5.1
Gross Price Index -0.5 0.7
Clean Price Index -0.4 0.9
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TH: Bond Market:

Bn THB Monthly Trading Value and Growth %
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TH: Bond Market: Month-End Outstanding

Value and Growth
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TH: Bond Market: Month-End Outstanding
Value and Growth
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TH: Bond Market: Share of Outstanding Value by
Time to Maturity (TTM) in Jun-18
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TH: Government Bond Index: ﬁﬁﬁﬁuﬁﬁﬁi;ﬂu’]a
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TH: Bond Market: Monthly Outright Value
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TH: Bond Market: Outstanding Value
and Growth in Jun

TH: Bond Market: Outstanding Value
and Growth in Jun
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TH: Bond Market: Quarterly Trading Value and

TH: Bond Market: Quarterly Trading Value
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TH: Government Bond Index: Quarter-End Index TH: Government Bond Index: Quarter-End Index
and Growth and Growth
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TH: Bond Market: Monthly Trading Value
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TH: Bond Market: Monthly Trading Value
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Trading Value by Transaction in Jun-18

. Monthly Daily Average
Transaction
Bn THB %YoY % MoM Bn THB %YoY %MoM
Outright 1,546.2 -26.7 -3.6 73.6 -23.2 -3.6
-Domestic Companies
-Buy 14275 -27.9 -4.9 68.0 -24.4 -4.9
-Sell 1,434.1 -28.1 -4.9 68.3 -24.7 -4.9
-Net -6.6
-Foreign Companies
-Buy 118.7 -8.7 14.8 57 -4.3 14.8
-Sell 112.1 -1.8 15.3 53 2.8 15.3
-Net 6.6
Financing 19,854.6 -7.3 -12.2 9455 -2.9 -12.2
-Bilateral Repo 15,639.9 -12.5 -15.3 744.8 -8.3 -15.3
-Private Repo 4212.4 185 15 200.6 242 15
-Others 2.3 43.7 -40.8 0.1 50.5 -40.8
Others 1.7 -86.1 -35.5 0.1 -85.4 -35.5
Total 21,402.5 -9.1 -11.6 1,019.2 -4.8 -11.6
Trading Value by Transaction in 6M/18
T . 6M/18 Daily Average
ransaction
Bn THB % YoY Bn THB % YoY
Outright 10,467.0 -7.8 85.8 -7.8
-Domestic Companies
-Buy 9,671.8 -10.2 79.3 -10.2
-Sell 9,781.5 -10.5 80.2 -10.5
-Net -109.7
-Foreign Companies
-Buy 795.2 37.8 6.5 37.8
-Sell 685.5 62.7 5.6 62.7
-Net 109.7
Financing 134,607.8 54 1,103.3 54
-Bilateral Repo 110,494.4 4.4 905.7 4.4
-Private Repo 24,095.7 10.0 197.5 10.0
-Others 17.8 93.3 0.1 93.3
Others 16.1 -34.0 0.1 -34.0
Total 145,090.9 4.3 1,189.3 4.3
Outstanding Value by Issuer and Time to Maturity as of 29 Jun 2018
lssuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 119.0 62.4 680.0 1,166.7 2,569.8 4,597.8
BOT Bond 1,865.8 1,393.7 8.4 0.0 0.0 3,267.8
State Enterprise Bond 0.0 98.2 381.6 2234 180.7 883.9
Corporate Bond 298.1 1,173.2 823.7 686.2 179.4 3,160.5
Foreign Bond 0.0 216 27.8 36.4 54 91.2
Total 2,282.9 2,749.0 19214 2,112.7 2,935.2 12,001.3

14

SWIRSNTaNw

Bangkok Bank




SWmASNgI0m

Bangkok Bank

Research Department

TH: Financial Report

Bond Market

3 nInyIAN 2561

Government Bond Yield Curve (%)

Time to 30/6/2018
Maturity 30/6/2017 31/12/2017 31/5/2018 ch b

(TTM) Rate 2l (5fg
YoY MoM YTD
iM 1.33 1.46 1.24 1.19 -0.14 -0.05 -0.27
3M 1.40 1.49 1.35 1.29 -0.11 -0.06 -0.20
6M 1.46 1.50 1.49 1.49 0.03 0.00 -0.01
1Y 1.48 151 1.56 1.55 0.07 -0.01 0.04
2Y 1.54 1.63 1.76 1.70 0.16 -0.06 0.07
3Y 1.60 1.74 1.86 1.84 0.24 -0.02 0.10
4Y 1.84 1.87 1.98 1.99 0.15 0.01 0.12
5Y 1.97 2.03 2.13 212 0.15 -0.01 0.09
6Y 2.18 2.23 2.28 2.26 0.08 -0.02 0.03
Y 2.29 2.37 2.43 241 0.12 -0.02 0.04
8Y 2.38 2.43 2.55 2.54 0.16 -0.01 0.11
QY 2.46 2.59 2.69 2.68 0.22 -0.01 0.09
10Y 2.56 2.69 2.83 2.79 0.23 -0.04 0.10
11Y 2.66 2.82 2.94 2.85 0.19 -0.09 0.03
12y 2.74 2.90 3.02 2.96 0.22 -0.06 0.06
13Y 2.86 2.95 3.09 3.07 0.21 -0.02 0.12
14Y 2.98 2.96 3.13 3.11 0.13 -0.02 0.15
15Y 3.06 3.02 3.17 3.14 0.08 -0.03 0.12
16Y 3.05 3.09 3.21 3.18 0.13 -0.03 0.09
17y 3.05 3.10 3.26 3.21 0.16 -0.05 0.11
18Y 3.05 3.11 3.30 3.25 0.20 -0.05 0.14
19Y 3.05 3.12 3.32 3.28 0.23 -0.04 0.16
20Y 3.10 3.13 3.33 3.31 0.21 -0.02 0.18
21Y 3.16 3.14 3.35 3.34 0.18 -0.01 0.20
22Y 3.22 3.15 3.37 3.37 0.15 0.00 0.22
23Y 3.28 3.16 3.38 3.40 0.12 0.02 0.24
24Y 3.33 3.17 3.40 3.44 0.11 0.04 0.27
25Y 3.34 3.18 3.43 3.47 0.13 0.04 0.29
26Y 3.35 3.20 3.45 3.51 0.16 0.06 0.31
27Y 3.35 3.22 3.47 3.56 0.21 0.09 0.34
28Y 3.36 3.25 3.50 3.60 0.24 0.10 0.35
29Y 3.36 3.31 3.50 3.60 0.24 0.10 0.29
30Y 3.37 3.34 3.50 3.60 0.23 0.10 0.26
31Y 3.38 3.35 3.51 3.61 0.23 0.10 0.26
32y 3.40 3.35 3.51 3.61 0.21 0.10 0.26
33Y 341 3.36 3.51 3.61 0.20 0.10 0.25
34Y 342 3.36 3.52 3.61 0.19 0.09 0.25
35Y 3.44 3.37 3.52 3.61 0.17 0.09 0.24
36Y 3.45 3.38 3.52 3.61 0.16 0.09 0.23
37Y 3.46 3.38 3.53 3.62 0.16 0.09 0.24
38Y 3.47 3.39 3.53 3.62 0.15 0.09 0.23
39Y 3.49 3.39 3.53 3.62 0.13 0.09 0.23
40Y 3.50 3.40 3.54 3.62 0.12 0.08 0.22
41Y 351 3.40 3.54 3.62 0.11 0.08 0.22
42Y 3.53 341 3.54 3.62 0.09 0.08 0.21
43Y 3.54 342 3.55 3.63 0.09 0.08 0.21
44Y 3.55 342 3.56 3.63 0.08 0.07 0.21
45Y 3.58 3.43 3.57 3.64 0.06 0.07 0.21
46Y 3.61 3.45 3.58 3.65 0.04 0.07 0.20
47Y 3.63 3.47 3.60 3.65 0.02 0.05 0.18
48Y 3.66 3.49 3.61 3.66 0.00 0.05 0.17
49Y 3.70 351 3.66 3.71 0.01 0.05 0.20
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TH Bond Indexes as of 30 Jun 2018

Change
Index From 31I?ec 2017 % Yoy % MoM
(Point)

Bond Composite Index
Total Return Index 175.41 7.20 1.8 0.2
Gross Price Index 106.32 -1.33 -1.8 -0.9
Clean Price Index 105.86 -1.18 -1.7 -0.1
Average Yield (%) 3.03 0.05

Government Bond Index
Total Return Index 272.35 10.78 1.6 0.1
Gross Price Index 104.63 -1.50 -2.0 -1.3
Clean Price Index 104.32 -1.35 -2.0 -0.2
Average Yield (%) 3.08 0.07

Corporate Bond BBB+ Index
Total Return Index 23242 10.98 3.0 0.3
Gross Price Index 105.49 -1.05 -0.8 0.1
Clean Price Index 104.67 -0.89 -0.8 0.0
Average Yield (%) 2.65 -0.21
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MF1EITUU:

JngagauazsngalunAasdasan luszaziom 111 (@ 2551-61)

, . % a1n % ann , o8
Bn THB Atlaqiiu . L AR Date AR Date
AFIAR AR
aerdoor ]
WizuAunnean
.2, 61 21,402.5 -21.8 778.2 27,357.1 &.A. 60 2,437.1 %.a. 51
Q2/61 67,961.9 -11.9 709.9 77,129.0 Q1l/61 8,391.1 Q1/51
2560 288,740.4 - 509.8 288,740.4 2560 47,348.6 2551
WiguAu2heantdendu
.81 61 21,402.5 -12.7 429.2 24,527.0 1.8, 59 4,044.2 4.8, 51
6M/61 145,090.9 - 618.4 145,090.9 6M/61 20,197.4 6M/51
Q2/61 67,961.9 -0.5 475.6 68,315.0 Q2/60 11,806.3 Q2/51
WinuAunnadean
.81 61 12,001.3 - 154.5 12,001.3 1.8, 61 4,715.6 4.A. 51
Q2/61 12,001.3 - 147.2 12,001.3 Q2/61 4,854.6 Q4/51
2560 11,398.9 - 134.8 11,398.9 2560 4,854.6 2551
wiguAu2henantdendu
.81, 61 12,001.3 - 138.9 12,001.3 1.8, 61 5,022.8 4.8, 51
Q2/61 12,001.3 - 138.9 12,001.3 Q2/61 5,022.8 Q2/51
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ATUNUSLRTIFLNA 4 Juh 30 A.g. 61:

JngegauazsgalunAasiasan luszaziom 111 [ 2551-61)

Index A1ilaqiiu ,%q—m I‘%:%nn AR Date AcAn Date
AR ANGNAR
[fotl Rewrnmdex | [ [
WiguAunnavan
.81, 61 272.35 -1.5 68.4 276.63 u.A. 61 161.77 4.8, 51
Q2/61 272.35 -1.3 68.4 275.91 Ql/61 161.77 Q2/51
2560 275.82 - 45.1 275.82 2560 190.06 2552
wisguAuhantdendu
.81, 61 272.35 -0.1 68.4 272.67 1.8, 59 161.77 1.8, 51
Q2/61 272.35 -0.1 68.4 272.67 Q2/59 161.77 Q2/51
GrossPricemndex || ]
WiguAunnavan
.81, 61 104.63 -9.1 10.6 115.16 Lu.8. 59 94.63 .81, 51
Q2/61 104.63 -9.0 10.6 115.00 Q1/59 94.63 Q2/51
2560 107.89 -4.7 55 113.16 2551 102.30 2556
wizuAuhantdendu
.81, 61 104.63 -7.2 10.6 112.75 41.8. 59 94.63 4.8, 51
Q2/61 104.63 7.2 10.6 112.75 Q2/59 94.63 Q2/51
[Ceanpricemdex | [ ]
WiguAunnaan
.81, 61 104.32 -8.5 12.0 113.97 fi.A. 59 93.14 4.8, 51
Q2/61 104.32 -85 12.0 113.97 Q1/59 93.14 Q2/51
2560 107.52 -3.7 59 111.63 2551 101.50 2556
WizuAu2hantdendu
.81 61 104.32 -7.1 12.0 112.25 41.8. 59 93.14 4.8, 51
Q2/61 104.32 71 12.0 112.25 Q2/59 93.14 Q2/51
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