SATISNSINMN TH: Financial Report
Bangkok Bank Bond Market

Research Department 1 funAn 2566

a
mqsmmmmﬁmwumaﬂwﬂ LABY N.N. 2566

® N"3TRINLATIANTIE LAY NI, 66 yAAN 25,845.9 Bn THB LA 9.9% Yo usianas 7.4% MoM laeiiyarniade 1,292.3
Bn THB/D s 4.5% YoY usianas 2.8% MoM vinfiansaun 2M/66 3@ 53,768.9 Bn THB Linau 12.4% Yoy Tnafiyarn
Lﬂ?ﬂlﬂ 1,311.4 Bn THB/D Lﬁmfu 6.9% YoY

® ATV e N, 66 3aAN 15,870.7 Bn THB a1 6.5% YoY 0.4% MoM uaz 1.7% YTD Tesiustinssunansuiailszne
vy Wusiineiguna AsAnTwiinIARNTY wazyusimnssgiavna Anlu 15.0% 50.0% 27.9% uay 6.6% m@\nﬂ@mmﬁmwﬁ
VTywm ANNANAL zﬁqugaﬁ’]mmmwﬁmqw,uﬁ@ (0,1Y), [1Y,5Y), [5Y,10Y), [10Y,15Y) waz [15Y,50Y] Aadlw 15.7% 22.1%
16.5% 18.7% WAL 27.0% mmsgu@mmwmwfﬁwm ATNATAL

® SRTINARDUUNURUTLAIFTLNA HOUW N.W. 66 BIYAIUAS 3M 6M 1Y 2Y 3Y 5Y uaz 10Y @Q:‘ﬁl 1.50% 1.67% 1.74% 1.90%
1.99% 2.19% UAY 2.59% AINAAL

o Na o o 4 A o 4= o L 2 '
L] ﬁsﬁuwuﬁum??ﬁuq@ LABU NN, 66 LN@LV]ﬂUﬂU"ﬂ']\‘leﬁlrJﬂuﬂ’ﬂQﬂﬂ'ﬂu LAZLARUNRL ﬂmmnﬂﬂi;‘:m‘w

M9UsziivauAUAT BIAENER ARRY uazAgegn (1l 2556-66)

All Periods Same Periods Latest
Month | Quarter | Year YTD | Quarter | Month
Bond
Trading Value 4 4 4 5 4 5 Feb-23
Qutstanding Value 5 5 5 - 5 5 Feb-23
Government Bond
Total Return Index 4 4 4 Feb-23
Gross Price Index 2 2 2 Feb-23
Clean Price Index 2 2 2 Feb-23
NINUR; 5 & 4 Aau2EY 3 1hunane 2 AU
ansn1stdasunilassisil (l 2556-65)
% [ Average YoY Growth [ CAGR
Bond
Trading Value 4.5 3.9
Qutstanding Value 6.2 6.2
Government Bond
Total Return Index 3.5 3.3
Gross Price Index -0.1 -0.3
Clean Price Index 0.0 -0.2
TH: Bond Market: Trading Value: TH: Bond Market: Trading Value:
Bn THB Monthly Value and Growth % Bn THB Monthly Valug and Growth %
33,000 + - 75 2,800 (Outright) 0
30,000 - r 60 2400 45
27,000 - 45 Y 30
I 30 2,000 15
24,000 - | 15 0
21,000 - 1,600 -15
o -30
18,000 | s 1,200 e
15,000 : : : i 30 800 : : : L 60
2019 2020 2021 2022 2023 2019 2020 2021 2022 2023
Value (LHS) % YoY (RHS) % MoM (RHS) Value (LHS) % YoY (RHS) % MoM (RHS)

Fan: danaunsansuiling
AHNER: 1. LFRU NN, 65 3.0, 66 WAL N.W. 66 HiuiNstHauss 19 21 uax 20 41 AMNASL
2. 2M/65 uaz 2M/66 HTuinnnsg 39 uaz 41 4 mwasu
3. gAY MEImIengRawAe 5 ndu Tiud angaawiaalie 1 (0,1Y) ergpawiestaus 1T warlife 51 [1v,5Y) engpamaesaus 5 ) uazlie 10 T [5v,10Y) engramiesius 10 7
ualaifie 15T [10v,15Y) uazenepaimdedaust 15 1 uazfia 50 1 [15Y,50v]
4. SAguanauunuiLanIfgLa udne o Awdteu
5. CAGR A Compound Annual Growth Rate

1 SWIBTSNgIOmMu

Bangkok Bank



SWIATSNSINNN
Bangkok Bank

Research Department

TH: Financial Report
Bond Market

1 Junpn 2566

TH: Bond Market: Trading Value:

TH: Bond Market: Trading Value:

Bn THB Monthly;/iil;sc?:d Growth % % Sr;/laret%)l/ AVctiI\L/liéy: %
B on a i
30,000 | ( 9) 80 12 y %
11 A 95
27,000 10 L 94
9 A r 93
24,000 8 F 92
21,000 77 o1
6 - F 90
18,000 5 4 - 89
4 T T T T 88
15,000 ‘ ‘ ‘ - -40 2019 2020 2021 2022 2023
2019 2020 2021 2022 2023
Value (LHS)  e===9 YoY (RHS) % MoM (RHS) ‘ @ Outright (LHS) e Financing (RHS)
TH: Bond Market: Outright: TH: Bond Market: Outright:
Bn THB Monthly Value Bn THB Monthly Value
2,800 (Domestic Companies) 180 - (Foreign Companies)
2,400 150 -
2,000 120 -
1,600 90 +
6°|H|I|I||I Ik H |
o LD et MR enatLARRRRRERRAR WM sl M
2019 2020 2021 2022 2023 2019 2020 2021 2022 2023
mBuy mSell mBuy Sell
TH: Bond Market: Financing: TH: Bond Market: Financing:
Bn THB Monthly Value Bn THB Monthly Value
23.500 (Bilateral Repo) 8500 - (Private Repo)
22,000 7,500 A
20,500
6,500 -
19,000
5,500 -
17,500
4,500 -
16,000
= | Ltue I 1] -
13,000 1 il : I : : I : 2,500
2019 2020 2021 2022 2023 2019 2020 2021 2022 2023
TH: Bond Market: Outstanding Value: TH: Bond Market: Outstanding Value:
Month-End Value and Growth o Month-End Value and Growth
Bn THB ° Bn THB %
(Total) (BOT Bond)
16,000 - r 14 3,900 - r 30
15,500 3,600
15,000
3,300
14,500
3,000
14,000
13,500 2,700
13,000 2,400
12,500 . : . -2 2,100 : . . —HL -30
2019 2020 2021 2022 2023 2019 2020 2021 2022 2023
Value (LHS) % YoY (RHS) % MoM (RHS) Value (LHS) =05 YOY (RHS) % MoM (RHS)
TH: Bond Market: Outstanding Value: TH: Bond Market: Outstanding Value:
Bn THE Month-End Value and Growth % Month-End Value and Growth
(Government Bond) ° Bn THB (Corporate Bond) %
8,000 - r 25 4,600 ~
7,500 - L 20 4,400 ~
7,000 - | 15 4,200 -
6,500 - 4,000 -
F 10
6,000 - 3,800 -
5,500 - /—\W\——v—/\ Fr5 3,600 4
Vonegomon L gin g N2
5,000 VA v -0 3,400 -
4,500 . . : —L 5 3,200 . : . L -4
2019 2020 2021 2022 2023 2019 2020 2021 2022 2023
Value (LHS) % YoY (RHS) % MoM (RHS) ‘ ‘ Value (LHS) =0 YOY (RHS) % MoM (RHS)

SWIBTSNgIOmMu

Bangkok Bank




TH: Bond Market: Outstanding Value:
Month-End Value and Growth

%

TH: Bond Market: Outstanding Value:
Share by Issuer:

IS

-3.6
Gross Price Index

-3.6

Total Return Index Clean Price Index

| =%Yoy m=%MoM =%YTD |

52,000
50,000
48,000
46,000
44,000
42,000
40,000
38,000

Bn THB (State Enterprise Bond) % 54 Month-End Value 8
1,050 - 15 48 7
\
1,000 - N 10 42 g
36
950 - 5 4
—~ \ 1 30 3
900 {—c/ VA 3 —- 0 24 5
850 - v 5 18 1
12 + ! ! ! ! 0
800 1 |I I -10 2019 2020 2021 2022 2023
750 " ‘ : : 1 s @===BOT Bond (LHS)
e Corporate Bond (LHS)
2019 2020 2021 2022 2023 Government Bond (LHS)
‘  Value (LHS) — 05 YOY (RHS) % MoM (RHS) = State Enterprise Bond (RHS)
s Others (RHS)
TH: Bond Market: TH: Bond Market: Outstanding Value:
Share by Time to Maturity (TTM): Bn THB Month-End Value and Growth %
Month-End Value in Feb-23 (Green Bond)
120 - r 180
[5Y,10Y) 160
16.5% 100 + L 140
[1Y,5Y) [10Y,15Y)
22.1% 18.7% 80 - r 120
r 100
60 -
m l I 80
TS 40
20 A
r 20
T T T ;
0,1Y) [15v,50Y] 2019 2020 2021 2022 2023
15.7% 27, 0% [ m==Value (LHS) ——% Yo (RHS) % MoM (RHS) |
TH: Government Bond Yield Curves: TH: Government Bond Index:
% Month-End Value Month-End Value and Growth o
Index (Total Return) %
340
330
320
310
300
290 A
280
0 ! ! ! ! ! ! ! ! ! 270 —
M 3y 8y 13y 18y 23y 28y 33y 38y  43Y 2019 2020 2021 2022 2023
------- Feb-22 Dec-22 Jan-23 e Feb-23 i Value (LHS)  e===9% YoY (RHS) % MoM (RHS)
TH: Government Bond Index: TH: Government Bond Index:
Month-End Value and Growth o Month-End Value and Growth
Index (Gross Price) % Index (Clean Price) %
124 r 15 124 - r 20
120 L 10 120 - \_ F 15
o
116 L 5 116 - F 10
112 | 1 AN-AL o 112 A F5
108 1= : i : I 108 1 : 0 0
A YV | 5 — H Ny
104 N\ 104 u t-5
100 II - -10 100 1 - -10
96 : : : LLLITLLLL By 96 : : : A s
2019 2020 2021 2022 2023 2019 2020 2021 2022 2023
e Value (LHS) === YOY (RHS) % MoM (RHS) ‘ ‘ e Value (LHS)  e===96 YOY (RHS) % MoM (RHS) ‘
TH: Government Bond Index: TH: Bond Market: Trading Value:
% Month-End Growth in Feb-23 Bn THB Value and Growth in 2M %
54,000

2013

2015 2017 2019 2021 2023

‘ s Value (LHS)

= = = o Avg for 2013-2022 (LHS) e % YOY (RHS) ‘

SWIBTSNgIOmMu

Bangkok Bank



TH: Bond Market: Trading Value:
Value and Growth in 2M

TH: Bond Market: Trading Value:
Value and Growth in 2M

Bn THB X 9 ) p
2,000 - (Outright) ) ;(’) Bn THB (Financing) %
! 51,000
3,800
48,000
3,600
45,000
3,400
3,200 42,000
3,000 39,000
2,800 36,000
2,600 33,000
2013 2015 2017 2019 2021 2023 2013 2015 2017 2019 2021 2023
s Value (LHS) = = = = Avg for 2013-2022 (LHS) % YoY (RHS) ‘ ‘ e Value (LHS) o = = = Avg for 2013-2022 (LHS) % YoY (RHS)
TH: Bond Market: Outstanding Value: TH: Bond Market: Outstanding Value:
Bn THB Month-End Value anld Growth in Feb % Bn THB Month-End Vglg:_ ia?’nd dGrowth in Feb %
16,000 - (Total) - 18 3,900 - ( ond) - 30
15,000 + 3,600
14,000 +
13,000 3,300
12,000 - 3,000
11,000 + 2.700
10,000 +
9,000 - 2,400
8,000 - 2,100
2013 2015 2017 2019 2021 2023 2013 2015 2017 2019 2021 2023
= Value (LHS) 0% YOY (RHS) ‘ == Value (LHS) —O% YOY (RHS) \
TH: Bond Market: Outstanding Value: TH: Bond Market: Outstanding Value:
Month-End Value and Growth in Feb Month-End Value and Growth in Feb
Bn THB (Government Bond) % Bn THB (Corporate Bond) %
8,000 ~ r2s 4,500 - P r25
7,000 - L 20 4,000
6,000 - r 15 3,500
3,000
5,000 - r 10
2,500
4,000 - r5 2,000
3,000 - + 0 1,500
2013 2015 2017 2019 2021 2023 2013 2015 2017 2019 2021 2023
s Value (LHS) — 0 YOY (RHS) m Value (LHS) — 0% YOY (RHS)
TH: Bond Market: Outstanding Value: TH: Bond Market: Outstanding Value:
Bn THB Month-End Value and Growth in Feb . Bn THB Month-End Value and Growth in Feb %
n (State Enterprise Bond) % 120 - (Green Bond) - 160
1,100
F 140
1,000
F 120
900
r 100
800 | 80
700 + 60
600 r 40
2013 2015 2017 2019 2021 2023 2020 2021 2022 2023
i Value (LHS) e YOY (RHS) = Value (LHS) — 05 YOY (RHS)
TH: Government Bond Index: TH: Government Bond Index:
Month-End Value and Growth in Feb Month-End Value and Growth in Feb
Index (Total Return) % Index (Gross Price) %
360 124 - r 15
330 120 4 L 10
300 116 1 L5
112 -
PY( IS R A U < A | T I Rty I . NN . Sy A | S —— o
108 -
240 104 M-S
210 100 - -10

2013

2015 2017 2019

s Value (LHS) ——9% YoY (RHS) ‘

2013

2015 2017 2019 2021 2023

‘ s Value (LHS) ——3% YoY (RHS) ‘

SWIBTSNgIOmMu

Bangkok Bank



SLEATSNS I

Bangkok Bank

Research Department

TH: Financial Report
Bond Market

1 Junpn 2566

Index
124 -

120 1
116 A

104 +

TH: Government Bond Index:
Month-End Value and Growth in Feb
(Clean Price)

Moo L

2013 2015 2017 2019 2021 2023

Value (LHS) % YoY (RHS) ‘

Bn THB

32,000 4
30,000 +
28,000 +
26,000 +
24,000 +
22,000 +
20,000 +
18,000 -
16,000 T

TH: Bond Market: Trading Value:
Monthly Value

TH: Bond Market: Trading Value:
Monthly Value
(Outright)

Jan Feb Mar Apr May Jun

Jul  Aug Sep Oct Nov Dec

.
Jan Feb Mar

Apr May Jun Jul Aug Sep Oct Nov Dec

2020 2021

2022  emmm—2023 |

2020 2021

2022 ~—o—2023

Bn THB
30,000

28,000

26,000 +
24,000
22,000
20,000
18,000
16,000 T

TH: Bond Market: Trading Value:
Monthly Value
(Financing)

TH: Bond Market: Outstanding Value:
Month-End Value
(Total)

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov

Jan Feb Mar Apr May Jun Jul Aug Sep Oct

Nov Dec

2020 2021

2022  emmm—2023 |

2020 2021

2022 eo—2023

TH: Bond Market: Outstanding Value:
Month-End Value

Bn THB (BOT Bond)

3,900
3,700
3,500
3,300
3,100
2,900
2,700
2,500
2,300

—

TH: Bond Market: Outstanding Value:
Month-End Value
(Government Bond)

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov

Jan Feb Mar Apr May Jun

Jul  Aug Sep Oct Nov Dec

2020 2021

2022  emmmm—2023 |

2022 oo 2023

2020 2021

Bn THB

4,500
4,300
4,100
3,900
3,700
3,500
3,300

TH: Bond Market: Outstanding Value:
Month-End Value
(Corporate Bond)

TH: Bond Market: Outstanding Value:
Month-End Value
(State Enterprise Bond)

Jan Feb Mar Apr May Jun Jul Aug Sep Oct

Nov Dec

Jan Feb Mar Apr May Jun

Jul Aug Sep Oct Nov Dec

2020 2021

2022  emmm—2023 |

2022 o023

2020 2021

SWIBTSNgIOmMu

Bangkok Bank




SWIATSNSINNN
Bangkok Bank

Research Department

Q

TH: Financial Report
Bond Market

1 Junpn 2566

TH: Bond Market: Outstanding Value:
Month-End Value

TH: Government Bond Index:
Month-End Value

Bn THB Index
(Green Bond) (Total Return)
120 + 340 4
——
100 A 330 A
80 - 320 -
60 - 310 4
40 300 +
20 — e 290 -
0 T T T T T T T T T T T 1 280 T T T T T T T T T T T !
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
------- 2019 2020 2021 2022 oo 2023 ‘ ‘ ------- 2019 2020 2021 2022 o023
TH: Government Bond Index: TH: Government Bond Index:
Index Month-End Value Index Month-End Value
124 - (Gross Price) 124 - (Clean Price)
120 - 120 4
116 - 116 -
112 112
108 - 108 -
104 - 104 -
100 + 100 -
96 T T T T T T T T T T T 1 96 T T T T T T T T T T T 1
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
------- 2019 2020 2021 2022 oo 2023 ‘ ‘ ------- 2019 2020 2021 2022 o023
TH: Bond Market: Trading Value: TH: Bond Market: Trading Value:
Bn THB Monthly Average Value Bn THB Accumulated Value
28,000 -+ 320,000 -
27,000 - ™~ 280,000 -
26,000 ~ 240,000 -
mov0 | NS
23.000 | 160,000 -
22,000 1 120,000 -
21,000 - 80,000 -
20,000 A 40,000 -
19,000 T T T T T T T T T T T | 0 T T T T T T T T T T |
mm 2M 3M 4M S5M 6M 7M 8M 9SM 10M 11M 12M M 2M 3M 4M S5M 6M 7M 8M 9M 10M 11M 12M
------- 2019 2020 2021 2022 oo 2023 ‘ ‘ ------- 2019 2020 2021 2022 oo 2023
TH: Bond Market: Trading Value: TH: Bond Market: Trading Value:
Monthly Average Value Bn THB Accumulated Value
Bn THB (Outright) (Outright)
2,200 + 24,000 -+
2,050 20,000 -
1,900 1 16,000 -
1,750 A
12,000 +
1,600 -
1,450 - 8,000 1
1,300 A 4,000 +
1,150 . . . . . . : : : : ; : 0 . . . . . . . . . . :
iMm 2M 3M 4M 5M 6M 7M 8M O9SM 10M 11M 12M M 2M 3M 4M 5M 6M 7M 8M O9M 10M 11M 12M
------- 2019 2020 2021 2022 emmm—2023 | | [ ------- 2019 2020 2021 2022 e 2023
TH: Bond Market: Trading Value: TH: Bond Market: Trading Value:
Monthly Average Value Accumulated Value
Bn THB (Financing) Bn THB (Financing)
27,000 - 300,000
26,000 A
25,000 - \ 250,000 -
24,000 + 200,000 -
23000 { —0 ~———
22,000 + 150,000 -
21,000 A
20,000 A 100,000 +
19,000 -+ 50,000 A
18,000 -+
17,000 T T T T T T T T T T T 1 0 T T T T T T T T T T 1
iIM 2M 3M 4M 5M 6M 7M 8M 9M 10M 11M 12M iM 2M 3M 4M 5M 6M 7M 8M 9M 10M 11M 12M
------- 2019 2020 2021 2022 oo 2023 ‘ ‘ ------- 2019 2020 2021 2022 oo 2023

SWIBTSNgIOmMu

Bangkok Bank




SWIATSNSINNN
Bangkok Bank

Research Department

TH: Financial Report
Bond Market

1 Junpn 2566

TH: Government Bond Yield:
Yield by Time to Maturity:
Month-End Value

%
3.5 ~
3.0 A
2.5 A
2.0 4
1.5 4

0.5
0.0

2019 2022

6M 2Y 3Y 5Y

TH: Government Bond Yield:
Difference by Time to Maturity:
Month-End Value

%
2.50
2.25
2.00
1.75
1.50
1.25
1.00
0.75
0.50
0.25
0.00

-0.25

e ———

e T u T

2019 2020 2021 2022 2023

e—5Y-1Y 7Y -3M —10Y-3M ‘

TH: Government Total Return Bond Index: Movement:
Monthly Value

W/%WM\T\L/_/V

/ /l\T\//

Index
340 -

330 4
320 +
310 ~
300 4
290 A
280 +
270

2020 2021 2022 2023

TH: Government Gross Price Bond Index: Movement:
Monthly Value

m%\; _\T\-J
L__+__¢,~*
\\'\‘\\HV/\T\/VVM

2021

Index
125

120 A
115 A

b
H—-“*""J/’

100 A

95

2019 2020 2022 2023

TH: Government Clean Price Bond Index: Movement:

Index Monthly Value

126 4

118 +
114 A
110 A
106 +
102 A
98 4
94

4

/V""\-_// {VW_A\T\‘_/&/,

e

i A/M
e

T
2023

T T T
2020 2021 2022

SWIBTSNgIOmMu

7 Bangkok Bank




SATISNSINMN

Bangkok Bank

Research Department

TH: Financial Report

Bond Market

1 funAN 2566

Trading Value by Transaction in Feb-23

. Monthly Daily Average
Transaction
Bn THB % YoY % MoM Bn THB % YoY % MoM
Outright 1,285.4 -1.8 -16.5 64.3 -6.7 -12.3
-Domestic Companies
-Buy 1,223.8 7.8 -10.3 61.2 24 -5.9
-Sell 1,186.5 -1.7 -14.9 59.3 -6.6 -10.6
-Net 374
-Foreign Companies
-Buy 61.6 -64.5 -64.5 3.1 -66.3 -62.8
-Sell 99.0 -2.8 -31.7 4.9 -7.6 -28.3
-Net -37.4
Financing 24,5525 10.6 -6.9 1,227.6 5.1 -2.3
-Bilateral Repo 17,4724 4.7 -6.4 873.6 -0.5 -1.7
-Private Repo 7,075.3 28.5 -8.2 353.8 22.0 -3.7
-Others 4.7 198.6 21.0 0.2 183.7 27.1
Others 8.0 226.6 233.4 0.4 210.2 250.1
Total 25,845.9 9.9 -7.4 1,292.3 4.5 -2.8
Trading Value by Transaction in 2M/23
. 2M/23 Daily Average
Transaction
Bn THB % YoY Bn THB %YoY
Outright 2,824.1 5.9 68.9 0.7
-Domestic Companies
-Buy 2,588.8 114 63.1 6.0
-Sell 2,580.2 4.2 62.9 -0.9
-Net 8.6
-Foreign Companies
-Buy 235.3 -31.3 5.7 -34.6
-Sell 243.8 28.4 5.9 22.2
-Net -8.6
Financing 50,934.5 12.8 1,242.3 7.3
-Bilateral Repo 36,139.7 5.9 881.5 0.8
-Private Repo 14,786.1 339 360.6 27.4
-Others 8.6 0.0 0.2 140.0
Others 104 -1.5 0.3 -6.3
Total 53,768.9 124 1,311.4 6.9
Outstanding Value by Issuer and Time to Maturity as of 28 Feb 2023
Issuer (Bn THB) Time to Maturity (TTM)
TTM<1 1-5 5-10 10-15 15-50 Total
Government Bond 535.3 979.0 1,148.6 1,561.7 3,710.9 7,935.5
BOT Bond 1,668.5 720.0 0.0 0.0 0.0 2,3884
State Enterprise Bond 0.0 99.1 3449 304.8 290.9 1,039.8
Corporate Bond 2815 1,686.4 1,104.5 1,066.2 284.9 4,423.4
Foreign Bond 0.0 20.9 21.1 34.6 7.0 83.6
Total 2,485.2 3,505.3 2,619.1 2,967.3 4,293.7 15,870.7
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Government Bond Yield Curve (%)

Time to 28/2/2023
Maturity 28/2/2022 31/12/2022 31/1/2023

(TTM) Rate Change (bp
YoY MoM YTD
1M 0.45 0.46 1.24 1.36 0.92 0.12 0.90
3M 0.47 0.48 1.40 1.50 1.04 0.10 1.02
6M 0.50 0.50 1.53 1.67 1.17 0.14 1.17
1Y 0.51 0.51 1.58 1.74 1.23 0.16 1.23
2Y 0.71 0.66 1.79 1.90 1.19 0.10 1.24
3Y 0.96 0.84 1.82 1.99 1.02 0.16 1.15
a4y 1.17 1.06 1.98 2.08 0.91 0.11 1.02
5Y 1.38 1.29 2.08 2.19 0.81 0.11 0.91
6Y 1.59 1.45 2.17 2.29 0.70 0.12 0.84
7Y 1.81 1.62 2.27 2.40 0.59 0.13 0.78
8Y 1.99 1.73 2.37 2.45 0.46 0.08 0.72
9y 211 1.82 2.44 2.50 0.38 0.06 0.68
10Y 2.19 1.90 2.52 2.59 0.39 0.06 0.69
11Y 2.33 2.03 2.60 2.68 0.35 0.08 0.65
12y 2.41 2.12 2.68 2.77 0.36 0.09 0.65
13Y 2.49 221 2.76 2.86 0.37 0.10 0.65
14Y 2.61 231 2.83 2.93 0.32 0.10 0.62
15Y 2.72 2.50 2.92 2.98 0.26 0.06 0.48
16Y 2.78 2.57 2.97 3.01 0.23 0.04 0.44
17vY 2.82 2.62 3.00 3.03 0.20 0.03 0.41
18Y 2.86 2.66 3.02 3.05 0.19 0.02 0.39
19Y 2.89 2.70 3.05 3.07 0.17 0.02 0.36
20Y 2.93 2.74 3.11 3.14 0.22 0.04 0.40
21Y 2.97 2.79 3.15 3.20 0.23 0.05 0.41
22Y 3.02 2.84 3.17 3.23 0.21 0.05 0.39
23Y 3.03 2.87 3.19 3.26 0.22 0.06 0.39
24Y 3.03 2.86 3.22 3.27 0.24 0.06 0.41
25Y 3.05 2.87 3.24 3.28 0.24 0.05 0.42
26Y 3.06 2.88 3.26 3.30 0.23 0.04 0.42
27Y 3.08 2.89 3.27 3.30 0.22 0.04 0.42
28Y 3.09 2.90 3.27 3.31 0.22 0.05 0.42
29Y 3.10 2.90 3.26 3.32 0.22 0.06 0.42
30Y 3.11 291 3.31 3.36 0.25 0.05 0.45
31y 3.12 2.93 3.38 341 0.28 0.03 0.48
32Y 3.14 2.95 3.45 3.46 0.32 0.01 0.51
33Y 3.15 2.97 3.52 351 0.36 -0.01 0.54
34Y 3.16 2.99 3.59 3.56 0.39 -0.03 0.57
35Y 3.18 3.01 3.66 3.61 0.43 -0.05 0.60
36Y 3.19 3.03 3.73 3.66 0.47 -0.07 0.63
37Y 3.21 3.05 3.79 3.71 0.50 -0.09 0.66
38Y 3.22 3.07 3.86 3.76 0.54 -0.11 0.69
39Y 3.24 3.09 3.90 3.78 0.54 -0.12 0.69
40Y 3.25 3.10 3.90 3.78 0.54 -0.12 0.68
41Y 3.25 3.11 3.90 3.78 0.53 -0.12 0.68
42Y 3.26 3.11 3.91 3.79 0.53 -0.12 0.67
43Y 3.27 3.12 3.91 3.79 0.52 -0.12 0.67
44Y 3.28 3.12 3.93 3.80 0.52 -0.13 0.68
45Y 3.29 3.14 3.94 3.80 0.51 -0.14 0.67
46Y 3.31 3.16 3.94 3.80 0.50 -0.13 0.65
47Y 3.32 3.17 3.94 3.80 0.48 -0.13 0.63
48Y 3.33 3.18 3.94 3.80 0.47 -0.13 0.62
49Y 3.34 3.19 3.93 3.80 0.46 -0.13 0.61
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TH Bond Indexes as of 28 Feb 2023

Change
Index From 31D.ec 2022 % YoY % MoM % YTD
(Point)
Bond Composite Index
Total Return Index 200.94 2.22 0.0 0.0 1.1
Gross Price Index 106.02 0.94 -2.9 -01 09
Clean Price Index 10541 0.68 -2.9 -0.3 0.7
Average Yield (%) 3.04 -0.07
Government Bond Index
Total Return Index 309.33 5.23 -0.8 -0.03 1.7
Gross Price Index 103.67 1.72 -3.6 -0.05 1.7
Clean Price Index 103.09 1.30 -3.6 -0.2 1.3
Average Yield (%) 2.96 -0.12
MTM Corporate Bond A- Index
Total Return Index 204.73 0.38 1.1 0.0 0.2
Gross Price Index 106.21 -0.35 -2.0 -0.3 -0.3
Clean Price Index 105.53 -0.33 -1.9 -0.2 -0.3
Average Yield (%) 3.45 0.12
MIIRITIU:
Angegauazsngn lunaazdaa lussasioan 111 (1l 2556-66)
Bn THB Atlaatiu % Argean % A1eidn AT Date A1 an Date
yasdaus
wiguAunnavan
N.N. 66 25,845.9 -17.8 66.7 31,427.4 {i.n. 64 15,503.6 4.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
wiguAuaInadendu
N.N. 66 25,845.9 - 47.0 25,845.9 .. 66 17,583.5 n.W. 56
2M/66 53,768.9 - 375 53,768.9 2M/66 39,104.0 2M/56
Q4/65 74,889.2 -2.0 48.7 76,447.4 Q4/63 50,366.0 Q4/56
yan1as1a5uil
wiguAunnaivan
N.N. 66 15,870.7 - 84.7 15,870.7 n.9W. 66 8,590.9 1.A. 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
wiguAuahanadendu
N.N. 66 15,870.7 - 83.7 15,870.7 n.W. 66 8,640.4 n.W. 58
Q4/65 15,601.7 - 73.5 15,601.7 Q4/65 8,991.8 Q4/56
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ATUNUBSLRTIFLIR 24 JUN 28 N.N. 66:
AngegAuazsngn luusazdaaam lussazioan 111 (1l 2556-66)

Index ailaqiiu % algedn % Aledn ANFIFA Date AedAn Date
wWiguAunnavan
N.N. 66 309.33 -7.1 42.8 333.12 n.W. 63 216.54 &.A. 56
Q4/65 304.10 -8.2 38.4 331.23 Q4/63 219.69 Q2/56
2565 304.10 -8.2 35.8 331.23 2563 223.98 2556
Wiz Au2haantdendu
N.N. 66 309.33 -7.1 40.6 333.12 n.W. 63 219.98 n.W. 56
Q4/65 304.10 -8.2 35.8 331.23 Q4/63 223.98 Q4/56
wiguAunnavan
N.N. 66 103.67 -14.8 5.7 121.68 n.NW. 63 98.07 n.8l. 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
Wiz Au2haantdendu
N.N. 66 103.67 -14.8 1.6 121.68 n.W. 63 102.07 n.nW. 57
Q4/65 101.96 -13.3 - 117.58 Q4/63 101.96 Q4/65
wiguAunnalvan
N.N. 66 103.09 -14.7 6.1 120.92 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
WiguAu2enantdendu
N.N. 66 103.09 -14.7 0.4 120.92 .. 63 102.65 n.W. 57
Q4/65 101.80 -13.3 0.3 117.37 Q4/63 101.50 Q4/56
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