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All Periods Same Periods Latest
Month | Quarter | Year YTD | Quarter | Month
Bond
Trading Value 3 3 4 3 3 4 Sep-19
Qutstanding 5 5 5 - 5 5 Sep-19
Government Bond
Total Return Index 5 5 5 - 5 5 Sep-19
Gross Price Index 5 5 3 - 5 5 Sep-19
Clean Price Index 5 5 3 - 5 5 Sep-19
NG 5 Y 4 AU NI 3 1hunaw 2 AU
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% | Average YoY Growth | CAGR
Bond
Trading Value 26.4 32.0
Qutstanding 10.1 9.3
Government Bond
Total Return Index 3.8 5.1
Gross Price Index -0.5 0.7
Clean Price Index -0.4 0.9
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TH: Bond Market:

Bn THB Monthly Trading Value and Growth %
28,000 - r 40
26,000 - r 30
24,000 - P2
r 10
22,000
0]
20,000 - 10
18,000 r -20
16,000 . . . . -30
2015 2016 2017 2018 2019
Value (LHS) % YoY (RHS) % MoM (RHS)
TH: Bond Market:
Bn THB Monthly Trading Value and Growth %
2,400 - (Outright) _ 60
2,200 45

2,000
1,800
1,600

1,400

1,200

30

15

0

-15

2015

-30

2016 2017 2018 2019

Value (LHS)

% YoY (RHS)

% MoM (RHS) ‘
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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
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TH: Bond Market: Share of Outstanding Value by
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TH: Government Bond Index:

Month-End Index and Growth o
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TH: Bond Market: Outstanding Value
and Growth in Sep
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TH: Bond Market: Quarterly Trading Value and
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TH: Bond Market: Monthly Trading Value
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TH: Bond Market: Monthly Trading Value
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Trading Value by Transaction in Sep-19

. Monthly Daily Average
Transaction
Bn THB %YoY % MoM Bn THB %YoY %MoM
Outright 1,825.7 19.1 -19.2 86.9 13.4 -19.2
-Domestic Companies
-Buy 1,748.7 234 -18.7 83.3 17.6 -18.7
-Sell 1,738.3 18.9 -18.0 82.8 13.2 -18.0
-Net 104
-Foreign Companies
-Buy 76.9 -34.1 -28.0 3.7 -37.2 -28.0
-Sell 87.4 22.7 -37.2 4.2 16.9 -37.2
-Net -10.4
Financing 19,048.1 7.5 13.6 907.1 24 13.6
-Bilateral Repo 15,301.9 54 13.9 728.7 04 13.9
-Private Repo 3,744.1 17.3 124 178.3 11.7 12.4
-Others 2.1 -70.0 -28.8 0.1 -71.4 -28.8
Others 4.7 63.1 28.2 0.2 55.4 28.2
Total 20,878.5 8.4 9.7 994.2 3.3 9.7
Trading Value by Transaction in 9M/19
T . 9M/19 Daily Average
ransaction
Bn THB % YoY Bn THB % YoY
Outright 16,704.2 10.6 91.3 11.2
-Domestic Companies
-Buy 15,918.6 13.7 87.0 14.4
-Sell 15,909.3 0.0 86.9 125
-Net 9.3
-Foreign Companies
-Buy 785.6 -29.2 4.3 -28.8
-Sell 794.9 -10.0 4.3 -9.5
-Net -9.3
Financing 160,615.6 -15.7 877.7 -15.3
-Bilateral Repo 129,681.8 -16.7 708.6 -16.2
-Private Repo 30,907.0 -11.5 168.9 -11.0
-Others 26.9 -24.0 0.1 -23.5
Others 35.4 28.8 0.2 29.5
Total 177,355.2 -13.8 969.2 -13.3
Outstanding Value by Issuer and Time to Maturity as of 30 Sep 2019
lssuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 40.0 27.1 805.9 1,081.7 29125 4,867.3
BOT Bond 2,066.2 1,569.5 0.0 0.0 0.0 3,635.7
State Enterprise Bond 0.0 56.5 331.7 219.7 199.6 807.5
Corporate Bond 273.7 1,459.1 785.6 859.1 209.3 3,586.8
Foreign Bond 0.0 18.7 36.2 41.4 7.0 103.2
Total 2,379.9 3,130.8 1,959.5 2,201.9 3,328.4 13,000.5
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Government Bond Yield Curve (%)

Time to 30/9/2019
Maturity 31/8/2018 31/12/2018 31/8/2019
(TT™) Rate Change (bp
YoY MoM YTD
1M 1.19 1.50 1.46 1.39 0.20 -0.08 -0.11
3M 1.31 1.61 1.46 1.40 0.09 -0.06 -0.21
6M 1.55 1.69 1.44 1.40 -0.15 -0.03 -0.28
1Y 1.74 1.75 1.41 1.40 -0.34 -0.01 -0.35
2Y 1.95 1.81 1.37 1.36 -0.59 -0.02 -0.45
3Y 2.08 191 1.36 1.36 -0.72 0.00 -0.54
4Y 2.24 2.08 1.36 1.39 -0.85 0.03 -0.69
5Y 2.32 2.16 1.36 1.39 -0.93 0.03 -0.77
6Y 2.43 2.26 1.39 141 -1.02 0.02 -0.85
Y 2.54 2.36 1.42 1.43 -1.11 0.02 -0.92
8Y 2.63 2.43 1.43 1.46 -1.17 0.03 -0.98
QY 2.76 2.47 1.44 1.48 -1.28 0.03 -0.99
10Y 2.81 2.51 1.46 1.49 -1.32 0.03 -1.02
11Y 2.96 2.70 1.47 1.50 -1.46 0.03 -1.20
12Y 3.01 2.74 1.49 151 -1.50 0.03 -1.23
13Y 3.07 2.80 1.49 1.52 -1.55 0.03 -1.28
14Y 3.16 2.87 1.49 151 -1.65 0.02 -1.36
15Y 3.18 2.92 1.48 1.50 -1.68 0.02 -1.42
16Y 3.20 2.96 1.48 1.50 -1.70 0.02 -1.47
17Y 3.23 3.01 1.53 1.53 -1.70 0.00 -1.48
18Y 3.25 3.05 1.56 1.54 -1.71 -0.03 -1.52
19Y 3.28 3.08 1.60 1.56 -1.72 -0.04 -1.52
20Y 3.32 3.12 1.67 1.66 -1.66 -0.01 -1.47
21Y 3.35 3.18 1.74 1.75 -1.60 0.01 -1.43
22Y 3.38 3.23 1.80 1.82 -1.56 0.02 -1.41
23Y 341 3.25 1.80 1.82 -1.59 0.02 -1.43
24Y 341 3.26 1.81 1.82 -1.59 0.01 -1.43
25Y 3.42 3.26 1.81 1.82 -1.60 0.01 -1.44
26Y 3.42 3.25 1.81 1.80 -1.62 -0.01 -1.45
27Y 3.42 3.25 1.82 1.79 -1.63 -0.02 -1.45
28Y 3.42 3.26 1.84 1.82 -1.60 -0.02 -1.44
29Y 3.44 3.28 1.86 1.84 -1.60 -0.02 -1.44
30Y 3.46 3.31 1.88 1.86 -1.60 -0.01 -1.45
31Y 3.48 3.34 1.90 1.89 -1.59 -0.01 -1.45
32Y 3.50 3.36 1.92 191 -1.59 -0.01 -1.45
33Y 3.52 3.39 1.94 1.93 -1.59 0.00 -1.46
34Y 3.54 3.42 1.96 1.96 -1.58 0.00 -1.46
35Y 3.56 3.45 1.98 1.98 -1.58 0.00 -1.47
36Y 3.58 3.47 2.00 2.00 -1.58 0.01 -1.47
37Y 3.60 3.50 2.02 2.03 -1.57 0.01 -1.47
38Y 3.62 3.53 2.04 2.05 -1.57 0.02 -1.48
39Y 3.64 3.56 2.06 2.08 -1.56 0.02 -1.48
40Y 3.66 3.58 2.08 2.10 -1.56 0.02 -1.48
41Y 3.68 3.61 2.10 2.12 -1.56 0.03 -1.49
42Y 3.70 3.64 2.11 2.14 -1.56 0.03 -1.50
43Y 3.72 3.66 2.12 2.14 -1.58 0.03 -1.51
44Y 3.73 3.67 2.12 2.15 -1.58 0.02 -1.52
45Y 3.73 3.68 2.13 2.15 -1.58 0.02 -1.53
46Y 3.74 3.69 2.13 2.15 -1.59 0.02 -1.53
47Y 3.75 3.70 2.14 2.16 -1.59 0.02 -1.54
48Y 3.78 3.73 - - - - -
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TH Bond Indexes as of 30 Sep 2019

Change
Index From 31I?ec 2018 % Yoy % MoM
(Point)

Bond Composite Index
Total Return Index 203.02 23.78 155 0.1
Gross Price Index 118.49 11.79 117 0.0
Clean Price Index 117.56 11.28 118 -0.1
Average Yield (%) 0.00 -2.95

Government Bond Index
Total Return Index 323.36 44.27 18.4 0.1
Gross Price Index 119.78 14.48 145 0.0
Clean Price Index 118.83 13.80 14.6 -0.2
Average Yield (%) 0.00 -2.97

Corporate Bond BBB+ Index
Total Return Index 24477 9.56 5.1 0.2
Gross Price Index 106.29 1.48 1.5 -0.1
Clean Price Index 105.44 1.47 15 0.0
Average Yield (%) 0.00 -2.83
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MF1EITUU:

JngegauazsngalunAasdasan luszaziom 111 [ 2552-62)

, . % a1n % ann , o8
Bn THB Atlaqiiu . . AR Date AR Date
AFIAR AR
aerdoor ]
WizuAunnean
n.el. 62 20,878.5 -23.7 368.6 27,357.1 &.A. 60 4,455.1 U.ma. 52
Q3/62 58,559.7 -24.1 252.0 77,129.0 Q1l/61 16,637.8 Q1/52
2561 264,438.3 -8.4 153.1 288,740.4 2560 104,478.1 2552
WiguAu2heantdendu
n.el. 62 20,878.5 -17.2 103.1 25,217.9 n.a. 59 10,279.0 n.a. 52
9M/62 177,355.2 -17.3 137.3 214,584.7 9M/I60 74,730.4 9M/52
Q3/62 58,559.7 -22.4 98.7 75,468.2 Q3/60 29,473.0 Q3/52
WinuAunnadean
n.el. 62 13,000.5 -2.2 160.3 13,298.4 n.a. 62 4,994.1 U.mA. 52
Q3/62 13,000.5 -1.3 150.4 13,171.6 Q2/62 5,191.3 Q1/52
2561 12,576.9 - 114.3 12,576.9 2561 5,868.7 2552
wiguAu2henantdendu
n.el. 62 13,000.5 - 127.5 13,000.5 n.8l. 62 5,715.7 n.8l. 52
Q3/62 13,000.5 - 127.5 13,000.5 Q3/62 5,715.7 Q3/52
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ATUWUBLATTFLIS 04 U 30 n.2. 62:

JngagauazsngalunAaciasan luszaziom 111 [ 2552-62)

% 1A % an :
Index A1ilaqiiu . ° i 0 AR Date AR Date
AR ANGFA

WiguAunnavan
n.el. 62 323.36 - 72.2 323.36 n.8l. 62 187.79 f.A. 52
Q3/62 323.36 - 70.9 323.36 Q3/62 189.20 Q3/52
2561 279.09 - 46.8 279.09 2561 190.06 2552
wisguAuhantdendu
n.el. 62 323.36 - 70.9 323.36 n.8. 62 189.20 n.a. 52
Q3/62 323.36 70.9 323.36 Q3/62 189.20 Q3/52
(Gross pricemaex [ [ [ |
WiguAunnavan
n.el. 62 119.78 0.0 19.1 119.80 §.A. 62 100.61 &.A. 56
Q3/62 119.78 - 17.6 119.78 Q3/62 101.85 Q2/57
2561 105.31 -2.9 2.9 108.43 2558 102.30 2556
wizuAuhantdendu
n.&l. 62 119.78 - 17.4 119.78 n.8. 62 102.04 n.8. 56
Q3/62 119.78 17.4 119.78 Q3/62 102.04 Q3/56
(Gean pricemdex [ [ | ]
WiguAunnaan
n.el. 62 118.83 -0.2 19.4 119.01 §.A. 62 99.50 &.A. 56
Q3/62 118.83 - 17.7 118.83 Q3/62 100.98 Q3/56
2561 105.03 -2.6 35 107.88 2558 101.50 2556
WizuAu2hantdendu
n.el. 62 118.83 - 17.7 118.83 n.8. 62 100.98 n.8. 56
Q3/62 118.83 - 17.7 118.83 Q3/62 100.98 Q3/56
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