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All Periods Same Periods Latest
Month | Quarter | Year YTD | Quarter | Month
Bond
Trading Value 4 4 5 4 5 Jun-23
Qutstanding Value 5 5 - 5 5 Jun-23
Government Bond
Total Return Index 4 - 5 5 Jun-23
Gross Price Index 2 - 2 2 Jun-23
Clean Price Index 2 - 2 2 Jun-23
NINUR; 5 & 4 Aau2EY 1hunane 2 AU
ansn1stdasunilassisil (l 2556-65)
% [ Average YoY Growth [ CAGR
Bond
Trading Value 4.5 3.9
Qutstanding Value 6.2 6.2
Government Bond
Total Return Index 3.5 3.3
Gross Price Index -0.1 -0.3
Clean Price Index 0.0 -0.2
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Bn THB Monthly Value and Growth % Bn THB Monthly Valug and Growth %
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4. g uanauunuiuainIigLa udne o Awdteu
5. CAGR A Compound Annual Growth Rate
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TH: Bond Market: Outstanding Value:
Month-End Value and Growth

TH: Bond Market: Outstanding Value:
Share by Issuer:
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Total Return Index

TH: Government Bond Index:
Month-End Growth in Jun-23
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TH: Bond Market: Trading Value: TH: Bond Market: Trading Value:
Bn THB Value and Growth in 6M % Bn THB Value and G'rowth in 6M %
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TH: Government Bond Index:
Month-End Value and Growth in Jun

TH: Government Bond Index:
Month-End Value and Growth in Jun
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TH: Bond Market: Outstanding Value:
Quarter-End Value and Growth

TH: Government Bond Index:
Quarter-End Value and Growth
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TH: Bond Market: Outstanding Value: TH: Bond Market: Outstanding Value:
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TH: Bond Market: Trading Value: TH: Bond Market: Trading Value:
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Trading Value by Transaction in Jun-23
Transaction Monthly Daily Average
Bn THB % YoY % MoM Bn THB % YoY % MoM
Outright 1,383.1 36.2 4.7 65.9 36.2 -9.2
-Domestic Companies
-Buy 1,298.2 35.3 -1.6 61.8 353 -6.3
-Sell 1,288.7 36.6 -4.0 61.4 36.6 -8.6
-Net 95
-Foreign Companies
-Buy 85.0 49.9 -35.3 4.0 49.9 -38.3
-Sell 94.4 30.9 -12.9 45 30.9 -17.0
-Net -9.5
Financing 26,358.2 9.1 1.7 1,255.2 9.1 -3.1
-Bilateral Repo 19,894.4 12.8 31 947 .4 12.8 -1.8
-Private Repo 6,455.1 -1.2 2.2 307.4 -1.2 -6.9
-Others 8.6 2755 10.0 0.4 2755 4.7
Others 5.3 70.5 -64.7 0.3 70.5 -66.4
Total 27,746.6 10.2 13 1,321.3 10.2 -3.5
Trading Value by Transaction in 6M/23
Transaction 6M/23 Daily Average
Bn THB % YoY Bn THB %YoY
Outright 8,273.9 94 68.4 7.6
-Domestic Companies
-Buy 7,658.2 10.6 63.3 8.8
-Sell 7,673.6 9.2 63.4 7.4
-Net -15.4
-Foreign Companies
-Buy 615.7 -3.8 51 5.4
-Sell 600.3 12.8 5.0 10.9
-Net 15.4
Financing 154,977.8 10.0 1,280.8 8.2
-Bilateral Repo 113,427.2 7.8 937.4 6.0
-Private Repo 41,510.7 16.3 343.1 14.4
-Others 39.9 0.0 0.3 243.6
Others 43.3 29.5 0.4 27.3
Total 163,295.0 10.0 1,349.5 8.1
Outstanding Value by Issuer and Time to Maturity as of 30 Jun 2023
Issuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 540.0 740.1 1,012.8 1,270.8 4,537.1 8,100.8
BOT Bond 1,799.4 545.2 0.0 0.0 0.0 2,344.6
State Enterprise Bond 0.0 105.8 338.2 309.5 294.7 1,048.3
Corporate Bond 282.1 1,818.6 1,108.0 1,097.6 310.8 4,617.1
Foreign Bond 0.0 23.2 21.1 31.8 7.0 83.1
Total 26215 3,233.0 2,480.1 2,709.7 5,149.6 16,193.8
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Government Bond Yield Curve (%)

Time to 30/6/2023
Maturity 30/6/2022 31/12/2022 31/5/2023
(TTM) Rate Change (bp
YoY MoM YTD
1M 0.50 0.46 1.68 1.76 1.26 0.07 1.29
3M 0.60 0.48 1.85 1.90 1.30 0.05 1.42
6M 0.75 0.50 1.94 2.00 1.25 0.06 1.50
1Y 1.09 0.51 2.01 2.04 0.95 0.03 1.53
2Y 1.75 0.66 2.09 2.15 0.40 0.06 1.50
3Y 2.04 0.84 2.14 2.19 0.15 0.05 1.35
4Y 2.29 1.06 2.19 2.27 -0.02 0.08 1.21
5Y 2.47 1.29 2.21 2.32 -0.14 0.12 1.04
6Y 2.62 1.45 2.29 2.40 -0.22 0.11 0.95
Y 2.73 1.62 2.35 2.43 -0.29 0.08 0.81
8Y 2.79 1.73 241 2.46 -0.33 0.05 0.73
QY 2.84 1.82 247 2.50 -0.34 0.03 0.68
10Y 2.90 1.90 2.50 2.58 -0.32 0.08 0.68
11y 3.04 2.03 2.58 2.65 -0.39 0.07 0.62
12y 3.18 212 2.65 2.71 -0.46 0.06 0.60
13Y 3.32 2.21 2.79 2.83 -0.48 0.04 0.62
14Y 3.53 231 2.80 2.86 -0.67 0.06 0.55
15Y 3.59 2.50 2.89 2.88 -0.71 -0.01 0.38
16Y 3.65 2.57 2.92 2.91 -0.74 -0.01 0.34
17vY 3.68 2.62 2.96 2.94 -0.74 -0.01 0.32
18Y 3.71 2.66 2.99 2.97 -0.73 -0.01 0.31
19Y 3.74 2.70 3.02 3.01 -0.73 -0.01 0.30
20Y 3.77 2.74 3.07 3.09 -0.68 0.02 0.35
21Y 3.89 2.79 3.12 3.14 -0.74 0.03 0.36
22Y 401 2.84 3.16 3.20 -0.81 0.04 0.36
23Y 4.03 2.87 3.21 3.25 -0.78 0.04 0.39
24Y 4.05 2.86 3.21 3.26 -0.79 0.05 0.40
25Y 4.07 2.87 3.21 3.27 -0.80 0.05 0.40
26Y 4.09 2.88 3.21 3.28 -0.82 0.06 0.40
27Y 411 2.89 3.23 3.28 -0.83 0.05 0.40
28Y 4.21 2.90 3.25 3.29 -0.92 0.04 0.40
29Y 4.30 2.90 3.27 3.30 -1.00 0.03 0.40
30Y 4.39 291 3.31 3.34 -1.05 0.03 0.43
31Y 4.41 2.93 3.35 3.38 -1.03 0.03 0.46
32Y 4.43 2.95 3.39 342 -1.01 0.04 0.48
33Y 4.45 2.97 3.43 3.46 -0.98 0.04 0.50
34Y 4.46 2.99 347 351 -0.96 0.04 0.52
35Y 4.48 3.01 351 3.55 -0.93 0.04 0.54
36Y 4.50 3.03 3.55 3.59 -0.91 0.04 0.56
37Y 451 3.05 3.59 3.63 -0.88 0.04 0.58
38Y 453 3.07 3.63 3.67 -0.86 0.04 0.60
39Y 4.55 3.09 3.63 3.68 -0.87 0.04 0.59
40Y 457 3.10 3.64 3.68 -0.88 0.05 0.58
41Y 4.58 3.11 3.64 3.69 -0.90 0.05 0.58
42Y 4.60 3.11 3.64 3.69 -0.91 0.05 0.58
43Y 4.62 3.12 3.65 3.70 -0.92 0.05 0.58
44Y 4.64 3.12 3.66 3.70 -0.94 0.04 0.58
45Y 4.68 3.14 3.66 3.70 -0.98 0.04 0.57
46Y 4.70 3.16 3.67 3.71 -0.99 0.04 0.55
47Y 472 3.17 3.67 3.71 -1.00 0.04 0.54
48Y 4.73 3.18 3.68 3.72 -1.01 0.04 0.54
49Y 4.75 3.19 3.69 3.72 -1.02 0.04 0.53
50Y 4.76 - - - - - -
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TH Bond Indexes as of 30 Jun 2023

Change
Index From 31D.ec 2022 % YoY % MoM % YTD
(Point)
Bond Composite Index
Total Return Index 202.96 4.25 6.4 -0.1 21
Gross Price Index 105.79 0.72 34 -1.0 0.7
Clean Price Index 105.46 0.73 34 -0.3 0.7
Average Yield (%) 3.04 -0.07
Government Bond Index
Total Return Index 312.66 8.56 7.9 -0.2 2.8
Gross Price Index 103.40 1.44 4.9 -15 1.4
Clean Price Index 103.26 1.46 4.9 -0.4 1.4
Average Yield (%) 2.95 -0.13
MTM Corporate Bond A- Index
Total Return Index 206.57 2.22 3.9 0.1 1.1
Gross Price Index 106.01 -0.54 0.8 -0.1 -0.5
Clean Price Index 105.33 -0.54 0.7 -0.2 -0.5
Average Yield (%) 3.56 0.23
MIIRITIU:
Angegauazsngn lunaazdaa lussasioan 111 (1l 2556-66)
Bn THB Atlaatiu % Argean % A1eidn AT Date A1 an Date
yasdaus
wiguAunnavan
.21, 66 27,746.6 -11.7 79.0 31,427.4 {i.n. 64 15,503.6 4.A. 56
Q2/66 78,851.9 -84 58.8 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
3.81. 66 27,746.6 -4.0 66.8 28,908.1 i1.81. 63 16,631.0 i1.81. 56
6M/66 163,295.0 - 41.5 163,295.0 6M/66 115,429.5 6M/56
Q2/66 78,851.9 -8.4 36.8 86,037.0 Q2/63 57,658.7 Q2/56
yan1as1a5uil
wiguAunnaivan
41.21. 66 16,193.8 0.4 88.5 16,122.3 1.8 66 8,590.9 1.A. 56
Q2/66 16,193.8 - 87.5 16,193.8 Q2/66 8,636.0 Q1/56
2565 15,601.7 - 73.5 15,601.7 2565 8,991.8 2556
wiguAuahanadendu
31.81. 66 16,193.8 - 82.5 16,193.8 i1.81. 66 8,875.3 ii.81. 56
Q2/66 16,193.8 - 82.5 16,193.8 Q2/66 8,875.3 Q2/56
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ATUNUBLUATIFLNR 047U 30 H.21. 66:
AngegAuazsngn luusazdaaam lussazioan 111 (1l 2556-66)

Index ailaqiiu % algedn % Aledn ANFIFA Date AedAn Date
wWiguAunnavan
.21, 66 312.66 -6.1 44.4 333.12 n.W. 63 216.54 &.A. 56
Q2/66 312.66 -5.6 42.3 331.23 Q4/63 219.69 Q2/56
2565 304.10 -8.2 35.8 331.23 2563 223.98 2556
Wiz Au2haantdendu
4.21. 66 312.66 -4.1 42.3 326.04 41.8. 63 219.69 1.8, 56
Q2/66 312.66 -4.1 42.3 326.04 Q2/63 219.69 Q2/56
wiguAunnavan
.21, 66 103.40 -15.0 54 121.68 n.NW. 63 98.07 n.8l. 65
Q2/66 103.40 -13.7 5.4 119.78 Q3/62 98.07 Q3/65
2565 101.96 -13.3 - 117.58 2563 101.96 2565
Wiz Au2haantdendu
4.21. 66 103.40 -11.9 4.9 117.41 41.8. 63 98.56 41.8. 65
Q2/66 103.40 -11.9 4.9 117.41 Q2/63 98.56 Q2/65
wiguAunnalvan
.21, 66 103.26 -14.6 6.3 120.92 n.W. 63 97.14 f.A. 65
Q2/66 103.26 -13.1 6.1 118.83 Q3/62 97.30 Q3/65
2565 101.80 -13.3 0.3 117.37 2563 101.50 2556
WiguAu2enantdendu
4.21. 66 103.26 -11.9 4.9 117.20 41.8. 63 98.40 41.8. 65
Q2/66 103.26 -11.9 4.9 117.20 Q2/63 98.40 Q2/65

SWIBTSNgIOmMu

12 Bangkok Bank



