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All Periods Same Periods Latest
Month | Quarter | Year YTD | Quarter | Month
Bond
Trading Value 5 5 5 5 5 5 May-17
Qutstanding 5 5 5 - 5 5 May-17
Government Bond
Total Return Index 5 5 5 - 5 5 May-17
Gross Price Index 3 3 3 - 3 4 May-17
Clean Price Index 3 3 3 - 3 3 May-17
NINEWR; 5 & 4 AU 3 1hunane 2 AULIEN
ansnistdasundassietl 1l 2550-59)
% | Average YoY Growth | CAGR
Bond
Trading Value 55.4 35.5
Qutstanding 11.2 9.8
Government Bond
Total Return Index 55 5.1
Gross Price Index 0.9 0.6
Clean Price Index 1.1 0.8
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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 o
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TH: Bond Market: Month-End Outstanding
Value and Growth

Bn THB (Corporate Bond) %
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TH: Bond Market: Share of Outstanding Value by
Time to Maturity (TTM) in May-17
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TH: Government Bond Index:
Month-End Index and Growth
Index (Total Return) %

210 T T T T -6
2013 2014 2015 2016 2017

Index (LHS)

% YoY (RHS)

% MoM (RHS)

TH: Government Bond Index:
Month-End Index and Growth

Index (Gross Price) %
116
114
112
110
108
106
104
102
100 T T T T -9
2013 2014 2015 2016 2017
Index (LHS) =% YoY (RHS) % MoM (RHS)
TH: Government Bond Index:
Month-End Index and Growth
Index (Clean Price) %
116 - r9
113 6
110 3
107 0
104 3
101 6
98 . . . . -9
2013 2014 2015 2016 2017
‘ Index (LHS) % YoY (RHS) % MoM (RHS)
TH: Government Bond Index:
% Growth of Month-End Indexes in May-17
o
- 1.5
2 1.0
0.5 0.5 02
0 4 ! !
0.0
-2 4 -1.3
4 4
-4.8 -4.9
_6 ,

Total Return Index Gross Price Index  Clean Price Index

m% YoY m% MoM % YTD

ATUNUETATTFLNR

o dailiustineiguna 3 dszunm lHun Total Return Index, Gross
Price Index wa Clean Price Index

e Total Return Index Loy w.A. 60 tARewlnIs=znd1
264.04-265.43 40 LL@&TJ@‘?]I 265.39 Am anad 1.3% YoY
WAA 0.5% MoM ua 1.5% YTD

® Gross Price Index LAaw W.A. 60 tAaaulnaszndng
106.62-107.16  qa uazilafi 107.14 90 AAAY 4.8% Yoy
LAA 0.5% MoM ua 1.0% YTD

e Clean Price Index LAawu W.A. 60 LAaaulNITzMdNg
105.38-105.65  4n wazilafi 105.62 4 aAA 4.9% Yoy

WALANT 0.2% MoM 20U 3953 YTD

5 SWIRSNTaNw

Bangkok Bank



TH: Bond Market: Monthly Outright Value
(Domestic Companies)

TH: Bond Market: Monthly Outright Value
(Foreign Companies)
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TH: Bond Market: Outstanding Value
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% TH: Government Bond Yield: Month-End Rate by Time to Maturity
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TH: Bond Market: Monthly Trading Value
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TH: Bond Market: Monthly Trading Value
Bn THB (Financing)
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Trading Value by Transaction in May-17

. Monthly Daily Average
Transaction
Bn THB %YoY % MoM Bn THB %YoY %MoM
Outright 1,852.1 9.1 9.7 88.2 -1.3 -11.2
-Domestic Companies
-Buy 1,755.8 9.9 9.2 83.6 -0.5 -11.6
-Sell 1,793.6 10.6 10.6 85.4 0.0 -10.4
-Net -37.9
-Foreign Companies
-Buy 96.4 -4.2 20.9 46 -13.3 2.1
-Sell 58.5 -22.5 -12.9 28 -29.8 -29.5
-Net 37.9
Financing 22,196.0 7.9 16.6 1,057.0 -2.4 -5.6
-Bilateral Repo 18,016.7 7.6 14.0 857.9 2.7 -7.7
-Private Repo 4,177.4 9.2 293 198.9 -1.2 4.6
-Others 1.9 21.2 94.2 0.1 9.6 57.2
Others 25 - 4215 0.1 - 322.1
Total 24,050.7 8.0 16.1 1,145.3 -2.3 -6.0
Trading Value by Transaction in 5M/17
. 5M/17 Daily Average
Transaction
Bn THB % YoY Bn THB % YoY
Outright 9,242.2 -4.9 924 -5.8
-Domestic Companies
-Buy 8,795.3 -35 88.0 -4.5
-Sell 8,935.0 -3.9 894 -4.9
-Net -139.7
-Foreign Companies
-Buy 446.9 -25.1 4.5 -25.9
-Sell 307.1 -26.2 3.1 -26.9
-Net 139.7
Financing 106,317.7 45 1,063.2 35
-Bilateral Repo 87,966.3 4.1 879.7 3.1
-Private Repo 18,343.8 6.7 183.4 5.6
-Others 7.6 -51.0 0.1 -51.5
Others 12.0 248.5 0.1 245.0
Total 115,571.8 3.7 1,155.7 2.7
Outstanding Value by Issuer and Time to Maturity as of 31 May 2017
lssuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 190.7 65.5 752.3 1,199.2 2,164.9 4,372.7
BOT Bond 19115 1,140.5 8.4 0.0 0.0 3,060.3
State Enterprise Bond 0.0 109.6 362.7 2119 145.4 829.7
Corporate Bond 285.2 1,089.4 758.5 619.0 151.3 2,903.4
Foreign Bond 0.0 20.6 30.1 27.7 0.0 78.3
Total 2,387.3 2,425.7 19119 2,057.9 2,461.6 11,244.4
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Government Bond Yield Curve (%)

Time to 31/5/2017
Maturity 31/5/2016 31/12/2016 30/4/2017
(TTM) Rate Change (bp
YoY MoM YTD
1M 1.43 1.46 141 1.39 -0.04 -0.02 -0.07
3M 1.45 1.49 1.43 1.43 -0.02 0.00 -0.05
6M 1.47 1.50 1.48 1.48 0.01 0.00 -0.03
1y 1.49 151 1.50 1.50 0.01 0.00 -0.01
2Y 1.66 1.63 1.57 1.52 -0.14 -0.04 -0.11
3Y 1.79 1.74 1.72 1.71 -0.08 -0.01 -0.03
4Y 1.94 1.87 1.97 1.97 0.03 0.00 0.09
5Y 2.01 2.03 2.13 2.10 0.09 -0.03 0.07
6Y 211 2.23 2.35 2.28 0.17 -0.06 0.05
Y 2.21 2.37 2.48 2.42 0.21 -0.06 0.05
8Y 2.26 243 2.58 251 0.26 -0.07 0.09
QY 2.30 2.59 2.66 2.59 0.29 -0.07 0.00
10v 2.34 2.69 2.77 2.72 0.39 -0.05 0.04
11Y 2.37 2.82 2.88 2.84 0.48 -0.04 0.03
12y 2.45 2.90 2.96 2.89 0.45 -0.07 0.00
13Y 2.56 2.95 3.05 2.99 0.43 -0.07 0.04
14Y 2.57 2.96 3.15 3.09 0.51 -0.06 0.12
15Y 2.58 3.02 3.25 3.22 0.63 -0.03 0.19
16Y 2.60 3.09 3.28 3.23 0.63 -0.05 0.14
17Y 261 3.10 3.29 3.24 0.63 -0.05 0.14
18Y 2.62 3.11 3.30 3.25 0.63 -0.06 0.14
19Y 2.64 3.12 3.32 3.26 0.62 -0.06 0.14
20Y 2.65 3.13 3.34 3.29 0.64 -0.05 0.16
21Y 2.66 3.14 3.36 3.33 0.67 -0.04 0.19
22Y 2.67 3.15 3.39 3.36 0.69 -0.03 0.21
23Y 2.68 3.16 341 3.40 0.71 -0.02 0.24
24Y 2.69 3.17 3.44 3.43 0.74 -0.01 0.26
25Y 271 3.18 3.45 3.44 0.73 -0.01 0.26
26Y 272 3.20 3.47 3.45 0.73 -0.02 0.25
27Y 2.73 3.22 3.48 3.45 0.73 -0.02 0.24
28Y 2.74 3.25 3.50 3.48 0.74 -0.02 0.23
29Y 277 331 3.52 3.50 0.74 -0.02 0.20
30Y 2.79 3.34 3.53 351 0.72 -0.02 0.17
31Y 2.82 3.35 3.54 3.52 0.70 -0.02 0.17
32Y 2.85 3.35 3.54 3.52 0.67 -0.02 0.17
33Y 2.87 3.36 3.55 3.53 0.65 -0.02 0.17
34Y 2.90 3.36 3.55 3.53 0.63 -0.02 0.17
35Y 2.93 3.37 3.56 3.54 0.61 -0.02 0.17
36Y 2.95 3.38 3.56 3.54 0.59 -0.02 0.17
37Y 2.98 3.38 3.57 3.55 0.57 -0.02 0.17
38Y 3.01 3.39 3.57 3.56 0.55 -0.02 0.17
39Y 3.04 3.39 3.58 3.56 0.52 -0.02 0.17
40Y 3.06 3.40 3.58 3.57 0.50 -0.01 0.17
41Y 3.09 3.40 3.59 3.57 0.48 -0.01 0.17
42Y 3.12 341 3.59 3.58 0.46 -0.01 0.17
43Y 3.14 3.42 3.60 3.58 0.44 -0.01 0.17
44Y 3.17 3.42 3.60 3.59 0.42 -0.01 0.17
45Y 3.20 3.43 3.62 361 0.41 -0.01 0.18
46Y 3.20 3.45 3.64 3.63 0.43 -0.01 0.18
47Y 3.20 3.47 3.66 3.65 0.45 0.00 0.18
48Y 3.21 3.49 3.68 3.68 0.47 0.00 0.18
49Y 321 351 3.70 3.70 0.49 0.00 0.19
50Y 3.21 - - - - - -
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TH Bond Indexes as of 31 May 2017

Change
Index From 31 !Dec 2016 % YoV % MoM
(Point)

Bond Composite Index
Total Return Index 170.69 2.48 -0.4 0.5
Gross Price Index 108.34 0.70 -3.9 0.4
Clean Price Index 107.01 -0.03 -3.9 0.2
Average Yield (%) 2.96 -0.02

Government Bond Index
Total Return Index 265.39 3.82 -1.3 05
Gross Price Index 107.14 1.01 -4.8 05
Clean Price Index 105.62 -0.05 -4.9 0.2
Average Yield (%) 3.00 -0.01

Corporate Bond BBB+ Index
Total Return Index 22455 3.11 2.6 0.3
Gross Price Index 106.08 -0.46 -1.4 -0.1
Clean Price Index 105.33 -0.23 -1.4 0.0
Average Yield (%) 2.96 0.11

14

SWIRSNTaNw

Bangkok Bank




MF1EITUU:

JngagauazsngalunAasdasan luszaziom 111 [ 2550-60)

Bn THB ailaqiiu I%=nn I°/¢1=nn ANgeAn Date| @adga Date
AFIAR AR
aerdoor ]
WizuAunnean
w.a. 60 24,050.7 -4.7 2,511.6 25,233.0 .. 59 920.9 n.W. 50
Q1/60 70,801.4 -0.6 2,172.1 71,238.2 Q3/59 3,116.1 Q1/50
2559 276,002.8 - 1,437.0 276,002.8 2559 17,957.2 2550
WiguAu2heantdendu
W.a. 60 24,050.7 - 1,723.8 24,050.7 W.A. 60 1,318.7 W.A. 50
5M/60 115,571.8 - 1,925.2 115,571.8 5M/60 5,706.8 5M/50
Q1/60 70,801.4 - 2,172.1 70,801.4 Q1/60 3,116.1 Q1/50
WinuAunnadean
W.a. 60 11,244.4 - 183.4 11,244.4 W.A. 60 3,968.3 1.ma. 50
Q1/60 11,238.9 - 169.6 11,238.9 Q1/60 4,169.1 Q1/50
2559 10,865.5 - 131.5 10,865.5 2559 4,692.9 2550
wiguAu2henantdendu
W.A. 60 11,244.4 - 164.3 11,244.4 W.A. 60 4,253.8 W.A. 50
Q1/60 11,238.9 - 169.6 11,238.9 Q1/60 4,169.1 Q1/50
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ATUNUSLRTIFLNS 2 U 31 W.A. 60:

'iﬂ’sjlxi’sgﬂLL@SE?’I‘Z!E]i‘IJLLEi@:‘ﬂ’NLQﬂﬁ Tuszaziaan 111 (1 2550-60)

Index anilagiiu ,%mn I‘%:a’m AN Date AcAn Date
AR ANGNAR
WiguAunnavan
W.A. 60 265.39 -3.5 65.3 27491 1.8, 59 160.57 1.a. 50
Q1/60 263.63 -3.9 63.0 274.34 Q1/59 161.77 Q2/51
2559 261.57 - 56.6 261.57 2559 166.99 2550
wisguAuhantdendu
W.A. 60 265.39 -1.3 58.4 268.92 W.A. 59 167.56 W.A. 51
Q1/60 263.63 -39 58.6 274.34 Q1/59 166.18 Q1/50
WiguAunnavan
W.a. 60 107.14 -7.0 13.2 115.16 Lu.8. 59 94.63 .81, 51
Q1/60 106.53 -7.4 12.6 115.00 Q1/59 94.63 Q2/51
2559 106.13 -6.2 59 113.16 2551 100.18 2550
wizuAuhantdendu
W.A. 60 107.14 -4.8 8.9 112.60 W.A. 59 98.38 W.A. 51
Q1/60 106.53 7.4 45 115.00 Q1/59 101.97 Q1/51
wiguAunnaivran
W.A. 60 105.62 -7.3 13.4 113.97 fi.A. 59 93.14 .81, 51
Q1/60 105.54 -7.4 13.3 113.97 Q1/59 93.14 Q2/51
2559 105.67 -5.3 7.1 111.63 2551 98.70 2550
WizuAu2hantdendu
W.A. 60 105.62 -4.9 8.9 111.02 W.A. 59 96.96 W.A. 51
Q1/60 105.54 -7.4 4.7 113.97 Q1/59 100.81 Q1/51
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