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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 Dec-18
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TH: Government Bond Index:
Month-End Index and Growth
Index (Total Return)
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Index (Gross Price) %
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TH: Government Bond Index:
Month-End Index and Growth
Index (Clean Price)
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TH: Government Bond Index:
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TH: Bond Market: Monthly Outright Value
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TH: Bond Market: Quarter-End Outstanding

TH: Bond Market: Quarter-End Outstanding
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TH: Government Bond Index: TH: Government Bond Index:
Year-End Index and Growth Year-End Index and Growth
Index (Total Return) % Index (Gross Price) %
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TH: Bond Market: Monthly Trading Value
Bn THB (Financing)
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TH: Bond Market:
Month-End Outstanding Value
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Index (Gross Price)
116
114 4
112 4
110 o
108 -
106
104
102
100 T T T T T T T T T T T 1
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
-------- 2014 2015 2016 = 2017 2018

TH: Bond Market:
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TH: Government Bond Index: Month-End Index
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Trading Value by Transaction in Dec-18

. Monthly Daily Average
Transaction
Bn THB %YoY % MoM Bn THB %YoY %MoM
Outright 1,346.5 -5.0 -7.8 74.8 0.3 12.6
-Domestic Companies
-Buy 1,284.5 -1.4 5.1 714 4.1 16.0
-Sell 1,281.6 -4.4 -6.9 71.2 0.9 13.8
-Net 29
-Foreign Companies
-Buy 62.0 -45.8 -42.2 34 -42.8 -29.3
-Sell 64.8 -14.8 -23.7 3.6 -10.1 -6.8
-Net -2.9
Financing 16,621.0 -25.4 -10.5 9234 -21.2 94
-Bilateral Repo 13,630.3 -26.2 -12.0 757.2 -22.1 7.6
-Private Repo 2,987.9 -21.4 -2.8 166.0 -17.0 18.8
-Others 2.8 27.2 -35.1 0.2 34.3 -20.7
Others 4.7 98.6 10.9 0.3 109.7 35.6
Total 17,972.2 -24.2 -10.3 998.5 -19.9 9.7
Trading Value by Transaction in 2018
Transaction 2018 Daily Average
Bn THB % YoY Bn THB % YoY
Outright 19,3144 -12.4 78.8 -12.8
-Domestic Companies
-Buy 17,928.6 -13.3 73.2 -13.7
-Sell 18,215.2 -13.4 74.3 -13.8
-Net -286.6
-Foreign Companies
-Buy 1,385.8 18 5.7 14
-Sell 1,099.2 9.5 4.5 9.1
-Net 286.6
Financing 245,086.2 -8.1 1,000.4 -8.5
-Bilateral Repo 200,931.0 -8.9 820.1 -9.3
-Private Repo 44,108.0 -4.3 180.0 -4.7
-Others 47.2 143.5 0.2 142.5
Others 37.8 -5.2 0.2 -5.6
Total 264,438.3 -8.4 1,079.3 -8.8
Outstanding Value by Issuer and Time to Maturity as of 28 Dec 2018
lssuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 120.7 27.1 764.8 1,261.3 2,684.6 4,858.5
BOT Bond 2,014.7 1,462.0 0.0 0.0 0.0 3,476.7
State Enterprise Bond 0.0 104.8 314.9 220.7 180.7 821.2
Corporate Bond 293.8 1,298.2 784.0 747.7 201.9 3,325.7
Foreign Bond 0.0 14.2 33.3 40.3 7.0 94.8
Total 2,429.3 2,906.2 1,897.1 2,270.1 3,074.2 12,576.9
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Government Bond Yield Curve (%)

Time to 31/12/2018
Maturity 31/12/2017 30/11/2018 ot Change (bp)
(TR ate YoY MoM
iM 1.15 1.29 1.50 0.35 0.21
3M 1.19 1.46 1.61 0.42 0.15
6M 1.37 1.59 1.69 0.32 0.10
1Y 1.42 1.71 1.75 0.33 0.04
2Y 1.47 1.88 1.81 0.34 -0.07
3Y 1.61 2.01 1.91 0.30 -0.10
4Y 1.70 2.20 2.08 0.38 -0.11
5Y 1.85 2.32 2.16 0.31 -0.16
6Y 1.98 241 2.26 0.28 -0.15
Y 2.11 2.51 2.36 0.25 -0.15
8Y 2.23 2.60 2.43 0.20 -0.17
QY 2.34 2.70 2.47 0.13 -0.23
10Y 2.54 2.70 2.51 -0.03 -0.19
11Y 2.56 2.89 2.70 0.14 -0.19
12vY 2.62 2.95 2.74 0.12 -0.21
13Y 2.70 3.01 2.80 0.10 -0.20
14Y 2.81 3.05 2.87 0.06 -0.18
15Y 2.87 3.07 2.92 0.05 -0.15
16Y 2.88 3.09 2.96 0.08 -0.13
17Y 2.89 3.12 3.01 0.12 -0.10
18Y 2.90 3.14 3.05 0.15 -0.09
19Y 2.93 3.18 3.08 0.16 -0.10
20Y 2.96 3.21 3.12 0.16 -0.09
21Y 3.00 3.25 3.18 0.18 -0.07
22Y 3.03 3.28 3.23 0.19 -0.06
23Y 3.07 3.30 3.25 0.18 -0.05
24Y 3.09 3.30 3.26 0.16 -0.05
25Y 3.10 3.30 3.26 0.16 -0.04
26Y 3.11 3.29 3.25 0.15 -0.04
27Y 3.12 3.28 3.25 0.13 -0.03
28Y 3.12 3.28 3.26 0.13 -0.02
29Y 3.13 3.31 3.28 0.15 -0.02
30Y 3.15 3.33 3.31 0.16 -0.02
31Y 3.17 3.36 3.34 0.17 -0.02
32Y 3.19 3.39 3.36 0.18 -0.02
33Y 3.21 3.41 3.39 0.18 -0.02
34Y 3.23 3.44 3.42 0.19 -0.02
35Y 3.24 3.47 3.45 0.20 -0.02
36Y 3.26 3.50 3.47 0.21 -0.02
37Y 3.28 3.52 3.50 0.22 -0.02
38Y 3.30 3.55 3.53 0.23 -0.02
39Y 3.32 3.58 3.56 0.24 -0.02
40Y 3.34 3.60 3.58 0.25 -0.02
41Y 3.35 3.63 3.61 0.26 -0.02
42Y 3.37 3.66 3.64 0.27 -0.02
43Y 3.39 3.68 3.66 0.27 -0.02
44Y 3.40 3.69 3.67 0.26 -0.02
45Y 3.41 3.70 3.68 0.27 -0.02
46Y 3.41 3.71 3.69 0.28 -0.02
a47Y 3.41 3.72 3.70 0.28 -0.02
48Y 3.42 3.75 3.73 0.32 -0.02
49Y 3.44 - - - -
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TH Bond Indexes as of 31 Dec 2018

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

Bond Composite Index
Total Return Index 179.23 11.02 14 1.0
Gross Price Index 106.70 -0.94 -2.2 -0.2
Clean Price Index 106.29 -0.75 2.1 0.7
Average Yield (%) 2.95 -0.03

Government Bond Index
Total Return Index 279.09 17.52 1.2 1.1
Gross Price Index 105.31 -0.83 2.4 -04
Clean Price Index 105.03 -0.65 -2.3 0.8
Average Yield (%) 2.97 -0.04

Corporate Bond BBB+ Index
Total Return Index 235.22 13.78 2.3 05
Gross Price Index 104.81 -1.72 -15 0.3
Clean Price Index 103.97 -1.59 -1.4 0.2
Average Yield (%) 2.83 -0.02
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AF1RITUU:

qngugauazsgalunAazdaaaan Tuszazioa 111 (@ 2551-61)

%a7n %a1n
Aedn  A1GEa

Bn THB ailaxiiu AR Date| @nddga Date

WinuAunnadean
5.m. 61 17,972.2 -34.3 637.4 27,357.1 &.A. 60 2,437.1 %.a. 51
Q4/61 58,686.2 -23.9 599.4 77,129.0 Q1/61 8,391.1 Q1/51
2561 264,438.3 -8.4 458.5 288,740.4 2560 47,348.6 2551
wWiguAu2heantdendu
5.Am.61 17,972.2 -24.2 288.0 23,695.8 4.A. 60 4,631.5 45.A. 51
Q4/61 58,686.2 -20.9 3225 74,155.7 Q4/60 13,888.6 Q4/51
WizuAunnavan
5.m. 61 12,576.9 -0.1 166.7 12,592.2 W.e1. 61 4,715.6 u.A. 51
Q4/61 12,576.9 - 159.1|  12,576.9 Q4/61 4,854.6 Q4/51
2561 12,576.9 - 159.1 12,576.9 2561 4,854.6 2551
wiguAu2heantdendu
5.Mm. 61 12,576.9 - 159.1 12,576.9 f.A. 61 4,854.6 65.A. 51
Q4/61 12,576.9 - 159.1 12,576.9 Q4/61 4,854.6 Q4/51
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ATUNUSLRTIFLNA 2 TN 31 6.A. 61:

JngegauazsgalunAasiasan luszaziom 111 [ 2551-61)

Index A1ilaqiiu ,%q—m I‘%:%nn AR Date AcAn Date
AR ANGNAR
WiguAunnavan
5.Am.61 279.09 - 72.5 279.09 4.A. 61 161.77 4.8, 51
Q4/61 279.09 - 255 279.09 Q4/61 161.77 Q2/51
2561 279.09 - 46.8 279.09 2561 190.06 2552
wisguAuhantdendu
5.m. 61 279.09 - 46.8 279.09 .M. 61 190.06 65.A. 52
Q4/61 279.09 - 46.8 279.09 Q4/61 190.06 Q4/52
WiguAunnavan
5.Am.61 105.31 -8.6 11.3 115.16 Lu.8. 59 94.63 .81, 51
Q4/61 105.31 -8.4 11.3 115.00 Q1/59 94.63 Q2/51
2561 105.31 -6.9 2.9 113.16 2551 102.30 2556
wizuAuhantdendu
5.m. 61 105.31 -6.9 2.9 113.16 65.A. 51 102.30 65.A. 56
Q4/61 105.31 -6.9 2.9 113.16 Q4/51 102.30 Q4/56
WiguAunnaan
5.Am. 61 105.03 -7.8 12.8 113.97 fi.A. 59 93.14 .81, 51
Q4/61 105.03 -7.8 12.8 113.97 Q1/59 93.14 Q2/51
2561 105.03 -5.9 35 111.63 2551 101.50 2556
WiguAu2hantdendu
5.m. 61 105.03 -5.9 35 111.63 45.A. 51 101.50 65.A. 56
Q4/61 105.03 -5.9 35 111.63 Q4/51 101.50 Q4/56
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