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All Periods Same Periods Latest
Month | Quarter | Year YTD | Quarter | Month
Bond
Trading Value 5 4 4 5 4 5 Jan-23
Qutstanding Value 5 5 5 - 5 5 Jan-23
Government Bond
Total Return Index 4 4 4 Jan-23
Gross Price Index 2 2 2 Jan-23
Clean Price Index 2 2 2 Jan-23
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% [ Average YoY Growth [ CAGR
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Total Return Index 3.5 3.3
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Clean Price Index 0.0 -0.2
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Month-End Value and Growth

TH: Bond Market: Outstanding Value:
Share by Issuer:
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TH: Bond Market: Trading Value:
Value and Growth in Jan

TH: Bond Market: Trading Value:
Value and Growth in Jan
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TH: Government Bond Index:
Month-End Value and Growth in Jan

TH: Government Bond Index:
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TH: Bond Market: Outstanding Value:
Month-End Value
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TH: Government Bond Yield:
Yield by Time to Maturity:
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Trading Value by Transaction in Jan-23

. Monthly Daily Average
Transaction
Bn THB % YoY % MoM Bn THB % YoY % MoM
Outright 1,538.6 13.3 37.3 73.3 7.9 30.7
-Domestic Companies
-Buy 1,364.9 14.8 354 65.0 9.3 28.9
-Sell 1,393.8 9.8 31.2 66.4 4.6 25.0
-Net -28.8
-Foreign Companies
-Buy 173.7 2.9 54.6 8.3 -2.0 47.2
-Sell 1449 64.5 146.4 6.9 56.6 134.7
-Net 28.8
Financing 26,382.0 14.9 8.3 1,256.3 9.4 3.2
-Bilateral Repo 18,667.3 7.1 4.9 888.9 2.0 -0.1
-Private Repo 7,710.8 394 17.6 367.2 32.8 12.0
-Others 3.9 1125 -0.2 0.2 102.4 -4.9
Others 2.4 -70.4 296.8 0.1 -71.8 277.9
Total 27,923.0 14.8 9.6 1,329.7 9.3 4.4
Outstanding Value by Issuer and Time to Maturity as of 31 Jan 2023
Issuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 535.3 949.0 1,164.9 1,558.0 3,667.9 7,875.1
BOT Bond 1,668.5 766.9 0.0 0.0 0.0 2,4354
State Enterprise Bond 0.0 100.3 335.7 306.3 293.4 1,035.7
Corporate Bond 278.0 1,668.5 1,096.7 1,060.6 274.4 4,378.2
Foreign Bond 0.0 20.9 21.1 34.6 7.0 83.6
Total 2,481.8 3,505.7 2,618.3 2,959.6 4,242.7 15,808.0
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Government Bond Yield Curve (%)

Time to 31/1/2023
Maturity 31/1/2022 31/12/2022 ot Change (bp)
() ate YoY MoM
1M 0.46 0.92 1.24 0.78 0.32
3M 0.48 1.11 1.40 0.92 0.29
6M 0.50 1.29 1.53 1.03 0.24
1Y 0.51 1.45 1.58 1.06 0.13
2Y 0.66 1.77 1.79 1.14 0.02
3Y 0.84 1.90 1.82 0.99 -0.08
4Y 1.06 211 1.98 0.91 -0.14
5Y 1.29 2.25 2.08 0.80 -0.17
6Y 1.45 2.35 2.17 0.72 -0.18
7Y 1.62 2.46 2.27 0.65 -0.19
8Y 1.73 2.55 2.37 0.64 -0.18
9y 1.82 2.59 2.44 0.62 -0.15
10Y 1.90 2.73 2.52 0.63 -0.20
11Y 2.03 2.84 2.60 0.57 -0.24
12y 2.12 2.98 2.68 0.56 -0.30
13Y 221 3.13 2.76 0.55 -0.37
14Y 231 3.28 2.83 0.52 -0.45
15Y 2.50 3.40 2.92 0.42 -0.48
16Y 2.57 3.52 2.97 041 -0.54
17y 2.62 3.56 3.00 0.38 -0.56
18Y 2.66 3.60 3.02 0.36 -0.58
19Y 2.70 3.64 3.05 0.34 -0.59
20Y 2.74 3.71 3.11 0.36 -0.60
21Y 2.79 3.79 3.15 0.36 -0.64
22Y 2.84 3.87 3.17 0.33 -0.69
23Y 2.87 3.94 3.19 0.33 -0.74
24Y 2.86 3.99 3.22 0.35 -0.77
25Y 2.87 4.00 3.24 0.37 -0.77
26Y 2.88 4.02 3.26 0.38 -0.76
27Y 2.89 4.04 3.27 0.38 -0.77
28Y 2.90 4.04 3.27 0.37 -0.78
29Y 2.90 4.05 3.26 0.36 -0.78
30Y 291 4.07 3.31 0.39 -0.76
31Y 2.93 4.10 3.38 0.45 -0.73
32Y 2.95 4.14 3.45 0.50 -0.70
33Y 2.97 4.18 3.52 0.55 -0.67
34Y 2.99 422 3.59 0.60 -0.64
35Y 3.01 4.26 3.66 0.65 -0.61
36Y 3.03 4.30 3.73 0.70 -0.58
37Y 3.05 4.34 3.79 0.74 -0.54
38Y 3.07 4.38 3.86 0.79 -0.51
39Y 3.09 441 3.90 0.80 -0.51
40Y 3.10 443 3.90 0.79 -0.53
41Y 3.11 4.45 3.90 0.79 -0.55
42Y 3.11 4.47 391 0.79 -0.57
43Y 3.12 4.49 391 0.79 -0.58
44Y 3.12 4.54 3.93 0.81 -0.62
45Y 3.14 4.60 3.94 0.80 -0.66
46Y 3.16 461 3.94 0.78 -0.68
47Y 3.17 4.63 3.94 0.77 -0.69
48Y 3.18 4.64 3.94 0.75 -0.70
49Y 3.19 4.65 3.93 0.74 -0.72
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TH Bond Indexes as of 31 Jan 2023

Change
Index From 31?9(: 2022 % YoY % MoM
(Point)
Bond Composite Index
Total Return Index 201.02 2.30 0.1 1.2
Gross Price Index 106.18 1.10 -2.8 1.0
Clean Price Index 105.69 0.96 -2.8 0.9
Average Yield (%) 2.99 -0.12
Government Bond Index
Total Return Index 309.43 5.34 -0.7 1.8
Gross Price Index 103.72 1.76 -35 1.7
Clean Price Index 103.34 1.55 -3.5 1.5
Average Yield (%) 291 -0.17
MTM Corporate Bond A- Index
Total Return Index 204.70 0.36 1.4 0.2
Gross Price Index 106.50 -0.06 -1.7 -0.1
Clean Price Index 105.78 -0.09 -1.7 -0.1
Average Yield (%) 3.37 0.04
AIIR1TU:
ANFIFAUAZEN A LULAAzTIIAT Tuszazioa 111 (1l 2556-66)
Bn THB alaqiiu %algedn % Alenan AR Date] @ienan Date
yaaldaunn
WinuAunnadvan
u.a. 66 27,923.0 -11.2 80.1 31,427.4 fi.n. 64 15,503.6 f.A. 56
Q4/65 74,889.2 -13.0 50.8 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
wiguAuahanandendu
u.a. 66 27,923.0 - 33.2 27,923.0 1.A. 66 20,956.7 u.A. 58
Q4/65 74,889.2 -2.0 48.7 76,447.4 Q4/63 50,366.0 Q4/56
yan1as1asuil
wWinuAunnavan
u.A. 66 15,808.0 - 84.0 15,808.0 U.A. 66 8,590.9 1., 56
Q4/65 15,601.7 - 80.7 15,601.7 Q4/65 8,636.0 Q1/56
2565 15,601.7 - 73.5 15,601.7 2565 8,991.8 2556
wiguAuaanadendu
u.a. 66 15,808.0 - 84.0 15,808.0 U.A. 66 8,590.9 U.A. 56
Q4/65 15,601.7 - 73.5 15,601.7 Q4/65 8,991.8 Q4/56
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ATUWUSLATIFLIA 24 TUN 31 3.A. 66:
ANFIFAUAENFR lusazdaaaa Tuszsazioan 111 (1l 2556-66)

Index ailaqiiu %algedn % Alenan AR Date| @nedgm Date
wizuAunnadvan
iu.a. 66 309.43 -7.1 42.9 333.12 n.W. 63 216.54 &§.A. 56
Q4/65 304.10 -8.2 384 331.23 Q4/63 219.69 Q2/56
2565 304.10 -8.2 35.8 331.23 2563 223.98 2556
wiguAuaanadendu
u.a. 66 309.43 -6.4 41.7 330.49 U.A. 66 218.39 u.A. 58
Q4/65 304.10 -8.2 35.8 331.23 Q4/63 223.98 Q4/56
wiguAunnavan
iu.a. 66 103.72 -14.8 5.8 121.68 n.W. 63 98.07 n.81. 65
Q4/65 101.96 -14.9 4.0 119.78 Q3/62 98.07 Q3/65
2565 101.96 -13.3 - 117.58 2563 101.96 2565
wiguAuaanadendu
u.a. 66 103.72 -12.6 3.0 118.72 U.A. 66 100.71 u.A. 58
Q4/65 101.96 -13.3 - 117.58 Q4/63 101.96 Q4/65
WinuAunnavan
iu.a. 66 103.34 -14.5 6.4 120.92 n.W. 63 97.14 f.A. 65
Q4/65 101.80 -14.3 4.6 118.83 Q3/62 97.30 Q3/65
2565 101.80 -13.3 0.3 117.37 2563 101.50 2556
wiguAu2ani endu
u.a. 66 103.34 -12.6 1.8 118.23 1.A. 66 101.49 u.A. 58
Q4/65 101.80 -13.3 0.3 117.37 Q4/63 101.50 Q4/56
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