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NNITRUNLATIANTNT LABU A.A. 60 JAAN 23,280.3 Bn THB LNTU 2.2% YoY ufanad 6.7% MoM tnsiyaAiads 1,225.3
Bn THB/D WxaL 7.5% YoY uaz 3.2% MoM ¥niastun 10M/60 yafn 237,864.9 Bn THB s 3.4% YoY lnediyariiady

1,171.7 Bn THB/D \WxaU 3.4% YoY

FINA1IT LABU B.A. 60 YAAT 11,166.6 Bn THB NI 4.3% YoY 0.1% MoM uaz 2.8% YTD lneniusiinssuiansuislszine
Tne Wunnsiguia nsarsvilniAeNTw uasusinsigiauna AnLllu 26.2% 38.7% 26.7% WAz 7.6% 1893ARIAIAIUY
VUNA AMNAIAD AouyarIATIAIUReEAIAD (0,1Y), [1Y,5Y), [5Y,10Y), [10Y,15Y) waz [15Y,50Y] Antilu 19.1% 22.6%

15.8% 18.5% WAY 24.0% UDILAAIATIANTULIANNA AINAIAL

ERINUARDLUNURUSLAITTUNA LAY A.A. 60 BIEAUAE 3M 10M 1Y 3Y 5Y uaz 10Y 8Nl 1.18% 1.35% 1.41% 1.57%

1.85% LAY 2.46% ANAAL
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FrtNLeTRITTUNA e A.A. 60 WaLNaUAUTAtaAUIR9llnew anadnaunnlsznn enwdi Total Return Index “nwieiy
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All Periods Same Periods Latest
Month | Quarter | Year YTD | Quarter | Month
Bond
Trading Value 4 5 5 5 5 4 Oct-17
Qutstanding 5 5 5 - 5 5 Oct-17
Government Bond
Total Return Index 5 5 5 - 5 5 Oct-17
Gross Price Index 4 4 3 - 4 4 Oct-17
Clean Price Index 4 4 3 - 4 4 Oct-17
NINEWNR; 5 & 4 AU 3 1hunane 2 AavuEn
ansnisidasundassietl (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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2. 10M/59 uaz 10M/60 Huins 203 uay 203 du AuAITY

3. HﬂWhmﬁwmwmmf’fmwmqmwaa 5 ngu liur engaawdelsitia 11 (0,1Y) qummﬁarffuu}i 17 uazlifla 57 [1Y,5Y) mqmmﬁamﬂum‘ 51l warlaine 107 [5v,10) mqmmﬁﬂm{mm‘ 107
uazlaita 1511 [10v,15Y) memqmmﬁaﬁfqm 15 1 uaziia 50 11 [15Y,50Y]

4. S mana LU LLaTRITFLA s o Auieu

5. CAGR A2 Compound Annual Growth Rate
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TH: Bond Market:

Bn THB Monthly Trading Value and Growth %
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YAANTRUNEATIRTUN

® N13%9NUAINAIINL LADY A.A. 60 YAAT 23,280.3 Bn THB

WNTU 2.2% YoY wianad 6.7% MoM InaiyaAade 1,225.3
Bn THB/D Wndu 7.5% YoY uaz 3.2% MoM

WINNAN9TWI 10M/B0 N13TBUNATNAIUT YARAT 237,864.9
Bn THB LxAU 3.4% YoY Wl gendnAniads ludaaimaaiuaes

1l 50-59 71 141,503.1 Bn THB 2803 68.1% wargeqaiiaLiiay

o a

Audaheaiuest 50-59 lnadyar1iadg 1,171.7 Bn THB/D

| v
a K

WWHTU 3.4% YoY

n13gaa18Rsa19ull andssinngsnssn 2 dszinn THun
§9N9INN19TOUNUINEANNTAIN (Outright) UALGINIININENT
v . v A a @

N8 (Financing) Taeaai f.A. 60 ARLIIW 6.9% ke 93.1% U84

YAATAUNYATNAITNRIIUNA AINAAL

§9N95UNNSTRUNLLNDNITAINU

INTTNNNTT091 L RANNTAIYY 1Y A.A. 60 yaA" 1,602.4
Bn THB ana1 10.4% YoY anauiluafiusn wdsannifiudy
Fasiary 5 ieu uazanad 19.2% MoM Taadyad1iais 84.3
Bn THB/D anqa4 5.6% YoY ag 10.7% MoM

wANAANTRIN 10M/B0 §5NTTHN1TT0918LABN1TAINY 3AAT
18,896.4 Bn THB anadiiie 0.9% YoY ﬁqfq\mdmﬂm?{ﬂ
lugaaiReniunest 50-59 7 15,159.2 Bn THB atile 24.7% uaz
gendriaaieniusest 56 agiiies 0.4% CAGR Tnuflyariait

93.1 Bn THB/D anadiielt 0.9% YoY

§5NTTNNDNITNEN

® 5INTINNBNNIEN LAY A.A. 60 YAA1 21,675.7 Bn THB

\ANTU 3.3% YoY wianad 5.6% MoM lnaiyaiads 1,140.8

Bn THB/D WHAU 8.7% YoY WAz 4.3% MoM
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TH: Bond Market: Month-End Outstanding

Value and Growth
Bn THB

o/ o

WINAA9T04Y 10M/60 §9NTINLNENTIEN YAA 218,933.4

11500 (Total) 2 Bn THB tANTU 3.8% YoY 719% gandAnadsludonfeaiuaes
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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 Oct-17
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TH: Monthly Government Bond Yield Curves
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® [ANINLNNALENTY 1ABU 61.A. 60 yaA1 2,980.2 Bn THB 434n
TUFAILFARDY N.A. 50 IAENNTW 9.7% YoY WinTuAnsaiuly

WAAUN 130 LAZLNHAL 0.8% MoM Way 6.0% YTD

v a a A !

® {UsITMITFIAIUNA LHAY F.A. 60 HAAD

a9 au

846.3 Bn THB LANT
o & a i e @ oA al o &

3.4% YoY WWNIAUFAsaT L uAaWN 9 WasNNTU 10.6% YTD

WAARAY 0.2% MoM  ARadfluAZalsn NAIRNNIANTURAFRDRY

6 LA

a;jaFi'ms']mwﬁymumﬂqmmaa (Time to Maturity: TTM)

° Hmﬁmmmwﬂy FINDIYANMARLDIAIIANT 5 NgN MHKA (0,1Y),
[1Y,5Y), [5Y,10Y), [10Y,15Y) uaz [15Y,50Y] Tnenpau

p.A. 60 AALTIW 19.1% 22.6% 15.8% 18.5% WAz 24.0% 183

HAANFINAINTIINNA AINFIAL

® p@sullengAunae (0,1Y) oUW m.A. 60 HAAT 2,129.8

Bn THB anad 10.4% YoY 1.9% MoM uag 11.4% YTD

® [9NA1INUBIYANUAD [1Y,5Y) LAak A.A. 60 YAA 2,521.0

Bn THB tWxaU 10.6% YoY 2.8% MoM Wag 8.9% YTD
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ANTIUANBUUNUNUSTATIFLR

a

® gANNABTENN UL RIFFUNaN AT 1w 3M 6M 1Y 3Y 5Y

waz 10Y TneLAa m.A. 60 SATHARALLNUAURTRITTLNG B 7

gl
1.18% 1.35% 1.41% 1.57% 1.85% WAL 2.46% AINAAL Lflﬂ
Wauiudaumaaiueestney snsnanauunuiusineiguna
2 & P a o A '
ARAINBLNNANLAIIAD BNLiY 10Y wnifaunuheuney 3

6M LAz 1Y Anad LA 3Y 5Y uaz 10Y [Ny

4 SWIRSNTaNw

Bangkok Bank




TH: Government Bond Index: ﬁﬁﬁﬁuﬁﬁﬁi;ﬂu’]a
Month-End Index and Growth
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TH: Bond Market: Monthly Outright Value
(Domestic Companies)

TH: Bond Market: Monthly Outright Value

Bn THB (Foreign Companies)
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TH: Bond Market: Outstanding Value
and Growth in Oct

TH: Bond Market: Outstanding Value
and Growth in Oct
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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 Oct-17

. Monthly Daily Average
Transaction
Bn THB %YoY % MoM Bn THB %YoY %MoM
Outright 1,602.4 -10.4 -19.2 84.3 -5.6 -10.7
-Domestic Companies
-Buy 1,542.3 -7.8 -13.5 81.2 -2.9 -4.4
-Sell 1,523.9 -8.2 -18.3 80.2 -3.4 -9.7
-Net 184
-Foreign Companies
-Buy 60.1 -48.0 -69.9 3.2 -45.2 -66.8
-Sell 785 -38.1 -33.0 4.1 -34.8 -25.9
-Net -18.4
Financing 21,675.7 3.3 -5.6 1,140.8 8.7 4.3
-Bilateral Repo 18,309.6 53 -2.7 963.7 10.9 7.6
-Private Repo 3,365.1 -6.6 -18.9 177.1 -1.7 -10.4
-Others 1.1 -67.0 -50.5 0.1 -65.2 -45.3
Others 2.2 -78.4 117.9 0.1 -77.2 140.9
Total 23,280.3 2.2 -6.7 1,225.3 7.5 3.2
Trading Value by Transaction in 10M/17
. 10M/17 Daily Average
Transaction
Bn THB % YoY Bn THB % YoY
Outright 18,896.4 -0.9 93.1 -0.9
-Domestic Companies
-Buy 17,785.9 -0.1 87.6 -0.1
-Sell 18,060.4 -0.7 89.0 -0.7
-Net -274.5
-Foreign Companies
-Buy 1,1105 -12.4 55 -12.4
-Sell 836.0 -4.6 4.1 -4.6
-Net 274.5
Financing 218,933.4 3.8 1,078.5 3.8
-Bilateral Repo 180,993.6 3.9 891.6 3.9
-Private Repo 37,9254 3.4 186.8 34
-Others 14.4 -38.7 0.1 -38.7
Others 35.1 7.1 0.2 7.1
Total 237,864.9 34 1,171.7 34
Outstanding Value by Issuer and Time to Maturity as of 31 Oct 2017
lssuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 135.7 65.5 562.7 1,191.8 2,360.5 4,316.2
BOT Bond 1,700.0 1,218.9 8.4 0.0 0.0 2,927.3
State Enterprise Bond 0.0 108.9 3711 2149 151.4 846.3
Corporate Bond 294.1 1,105.1 794.9 621.9 164.3 2,980.2
Foreign Bond 0.0 22.6 32.8 35.7 54 96.6
Total 2,129.8 2,521.0 1,769.9 2,064.4 2,681.5 11,166.6
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Government Bond Yield Curve (%)

Time to 31/10/2017
Maturity 31/10/2016 31/12/2016 30/9/2017
(TT™) Rate Change (bp
YoY MoM YTD
1M 1.44 1.46 1.13 1.12 -0.33 -0.02 -0.34
3M 1.47 1.49 1.21 1.18 -0.29 -0.03 -0.31
6M 1.50 1.50 1.36 1.35 -0.15 -0.01 -0.16
1Y 1.50 151 1.42 1.41 -0.09 -0.02 -0.10
2Y 1.61 1.63 1.45 1.45 -0.16 0.00 -0.18
3Y 1.70 1.74 1.54 1.57 -0.13 0.03 -0.17
4y 1.79 1.87 1.62 1.67 -0.12 0.05 -0.20
5Y 1.88 2.03 1.76 1.85 -0.03 0.09 -0.18
6Y 1.98 2.23 191 1.98 0.00 0.07 -0.26
Y 2.04 2.37 211 212 0.08 0.01 -0.25
8Y 211 243 2.17 2.24 0.13 0.07 -0.19
QY 214 2.59 2.27 2.32 0.18 0.05 -0.27
10Y 2.15 2.69 242 2.46 0.31 0.04 -0.22
11y 2.28 2.82 2.50 2.53 0.25 0.03 -0.29
12y 2.34 2.90 2.56 2.59 0.25 0.03 -0.31
13Y 241 2.95 2.63 2.67 0.26 0.03 -0.28
14y 252 2.96 2.72 2.74 0.22 0.02 -0.22
15Y 2.60 3.02 2.80 2.77 0.17 -0.03 -0.25
16Y 261 3.09 2.80 2.79 0.18 -0.01 -0.30
17y 261 3.10 2.80 2.80 0.19 0.00 -0.30
18Y 2.61 3.11 2.80 2.82 0.21 0.01 -0.29
19y 2.61 3.12 2.82 2.84 0.24 0.02 -0.27
20Y 2.61 3.13 2.88 2.90 0.28 0.02 -0.23
21Y 2.63 3.14 2.94 2.95 0.32 0.01 -0.19
22Y 2.65 3.15 3.00 3.01 0.35 0.00 -0.14
23Y 2.67 3.16 3.06 3.06 0.39 0.00 -0.10
24Y 2.69 3.17 311 3.10 0.40 -0.01 -0.08
25Y 271 3.18 3.12 3.10 0.39 -0.02 -0.08
26Y 2.74 3.20 3.14 3.11 0.37 -0.03 -0.09
27Y 2.76 3.22 3.15 3.12 0.35 -0.03 -0.10
28Y 2.79 3.25 3.17 3.13 0.33 -0.04 -0.12
29Y 2.82 331 3.18 3.14 0.32 -0.04 -0.17
30Y 2.85 3.34 3.20 3.16 0.31 -0.04 -0.18
31Y 2.88 3.35 3.22 3.18 0.30 -0.04 -0.17
32Y 2.90 3.35 3.24 3.20 0.30 -0.04 -0.15
33Y 2.93 3.36 3.26 3.22 0.29 -0.03 -0.13
34Y 2.96 3.36 3.28 3.24 0.29 -0.03 -0.12
35Y 2.99 3.37 3.30 3.27 0.28 -0.03 -0.10
36Y 3.01 3.38 3.32 3.29 0.27 -0.03 -0.09
37Y 3.04 3.38 3.34 3.31 0.27 -0.03 -0.07
38Y 3.07 3.39 3.35 3.33 0.26 -0.02 -0.06
39Y 3.10 3.39 3.37 3.35 0.25 -0.02 -0.04
40Y 3.13 3.40 3.39 3.37 0.25 -0.02 -0.03
41Y 3.15 3.40 341 3.39 0.24 -0.02 -0.01
42Y 3.18 341 3.43 342 0.23 -0.02 0.01
43Y 3.21 3.42 3.45 3.44 0.23 -0.01 0.02
44Y 3.24 3.42 3.47 3.45 0.22 -0.01 0.03
45Y 3.26 3.43 3.48 3.46 0.20 -0.01 0.03
46Y 3.27 3.45 3.49 3.47 0.20 -0.01 0.02
47Y 3.28 3.47 3.49 3.48 0.20 -0.01 0.01
48Y 3.29 3.49 3.50 3.49 0.20 -0.01 0.00
49Y 3.29 3.51 - - - - -
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TH Bond Indexes as of 31 Oct 2017

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

Bond Composite Index
Total Return Index 175.99 7.78 1.8 0.2
Gross Price Index 109.87 2.23 -1.8 0.1
Clean Price Index 108.71 1.67 -1.8 -0.1
Average Yield (%) 2.73 -0.25

Government Bond Index
Total Return Index 274.47 12.90 13 0.2
Gross Price Index 108.88 2.75 -2.3 0.2
Clean Price Index 107.63 1.96 -2.3 -0.1
Average Yield (%) 2.77 -0.24

Corporate Bond BBB+ Index
Total Return Index 229.04 7.60 3.3 0.2
Gross Price Index 106.70 0.16 -0.6 -0.1
Clean Price Index 105.73 0.16 -0.7 -0.1
Average Yield (%) 2.57 -0.29
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MF1EITUU:

JngagauazsngalunAasdasan luszaziom 111 [ 2550-60)

, . % a1n % ann , o8
Bn THB Atlaqiiu . L AR Date AR Date
AFIAR AR
aerdoor ]
WizuAunnean
6.a. 60 23,280.3 -14.9 2,427.9 27,357.1 &.A. 60 920.9 n.W. 50
Q3/60 75,468.2 - 2,321.9 75,468.2 Q3/60 3,116.1 Q1/50
2559 276,002.8 - 1,437.0 276,002.8 2559 17,957.2 2550
WiguAu2heantdendu
f.a. 60 23,280.3 - 1,107.6 23,280.3 6.A. 60 1,927.9 6.A. 50
10M/60 237,864.9 - 1,582.6 237,864.9 10M/60 14,137.0 10M/50
Q3/60 75,468.2 - 1,436.4 75,468.2 Q3/60 4,912.1 Q3/50
WinuAunnadean
6.A. 60 11,166.6 -0.7 181.4 11,244.4 W.A. 60 3,968.3 1.ma. 50
Q3/60 11,158.6 -0.7 167.6 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
6.a. 60 11,166.6 - 145.4 11,166.6 f.A. 60 4,550.7 f.A. 50
Q3/60 11,158.6 - 148.3 11,158.6 Q3/60 4,494.6 Q3/50
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ATUNUSLRTIFLNS 2 TN 31 .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
6.a. 60 274.47 -0.2 70.9 27491 1.8, 59 160.57 1.a. 50
Q3/60 273.86 -0.2 69.3 274.34 Q1/59 161.77 Q2/51
2559 261.57 - 56.6 261.57 2559 166.99 2550
wisguAuhantdendu
6.A. 60 274.47 - 64.8 274.47 6.A. 60 166.53 6.A. 50
Q3/60 273.86 - 63.7 273.86 Q3/60 167.26 Q3/50
WiguAunnavan
6.a. 60 108.88 -5.4 15.1 115.16 Lu.8. 59 94.63 .81, 51
Q3/60 108.69 -5.5 14.9 115.00 Q1/59 94.63 Q2/51
2559 106.13 -6.2 59 113.16 2551 100.18 2550
wizuAuhantdendu
6.A. 60 108.88 -2.3 8.2 111.46 f.A. 59 100.66 6.A. 50
Q3/60 108.69 -2.8 7.2 111.86 Q3/59 101.37 Q3/50
wiguAunnaivran
6.a. 60 107.63 -5.6 15.6 113.97 fi.A. 59 93.14 .81, 51
Q3/60 107.72 -5.5 15.6 113.97 Q1/59 93.14 Q2/51
2559 105.67 -5.3 7.1 111.63 2551 98.70 2550
WizuAu2hantdendu
f.A. 60 107.63 -2.3 8.4 110.19 f.A. 59 99.27 6.A. 50
Q3/60 107.72 -2.8 7.6 110.84 Q3/59 100.15 Q3/50
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