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Bond Price/ Indices

Bond Price

Tunudeyafiiedesiusmasasnd ldinzlusele, sieseninedy, siafiauslag Dealer uaysiaiild

d95U Mark-to-Market Usgnaulumeiuugasniaun 4 iy

1. End of day trading:
1.1 Daily Trading Movement:
1.2 Daily Trading Movement (Fx):
1.3 Spread & Duration:

1.4 Trading Movement:
1.5 Trading Summary:
2. Intraday Trading:
2.1 Basic view mode
2.2 Advanced view mode
3. Quotation:
3.1 Treasury Bills:
3.2 Government Bonds:
3.3 State Owned Enterprise Bonds:
3.4 State Agency Bonds:
3.5 Corporate Bonds:
3.6 Foreign Bonds:
4. RP Reference Yield:
4.1 RP Reference Yield (T+1):
4.2 RP Reference Yield (T+2):
4.3 RP Reference Yield (T+3):

aﬁﬂﬁagaﬂWiﬁaﬁuwa‘LuLMas%’u (UBnansdene, sieeds, F1ANERYT8)
aqﬂmaqﬁqsﬂiiums%amaﬂuaqmwmwﬁaqaLﬁumswmwizmﬂ

wansloya Spread wazdeya Duration vasusiay Symbol ﬁﬁﬁqiﬂiiu%@
elunnaziu

v

JoyansiudunUadves Yield lurisseziianiimmnun

UoyaaguvegINITUNITTRUY

Joyani1sgeveinduluiissenineiuluy Real-Time

FIALEUBTBUALLAUBYTY 71 Quote 1ay Dealer
BNTIHANDULNULAUBTDUALIAUBVILLAALVRINTIETNLYTELANAIIUARS
JNIANDULNUAURT LAY LEUNITFUIaUTELAN Loan Bond (LB)
BNTIHANBULNULAUBTBLRREVRINUTURTSTIAMAR
SnIMANDULNUIAUBTBIRAETBINUsURISUIAI WU ST INA LN

o & a . v v

BRI WARBULNUIAURTBLARY (Average Bid) veariulionvy

SRTIMANDULNULAUDTOLRAY (Average Bid) va3iusUnssinalseina

1A uielEe198e (Reference) Tun1svigsnssuniu (Repo) (T+1)
51 uielEe198e (Reference) Tun1svigsnssuniu (Repo) (T+2)

1A uielde1984 (Reference) lun1singsnssuids (Repo) (T+3)
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Fawih: Bond Price > End of day trading > Daily Trading Movement

Awusznau:
Daily Trading Movement

Daily Trading Movement Daily Trading Movement (Fx) Spread & Duration Trading Movement Trading Summary

04/03/2020 =)
Daily Trading Movement As of 2020-03-04
Trading Value ThaiBMA Government Bond Index
Total Trading Value (THE ) 1,092,975,835,968.28 Clean Price ; 121,786 +0.84
Outright Trading Value (THB ) 111,693,278,985.02 Gross Price: 122.57 +0.85
Financing Value (THE } 980,617,323,2686.33 Total Return: 335.56  +2.31
Other Value (THE ) 665,223,606.92
Outnight Trading Transachons -
Bond Information Previous Bid Offer
Symbol PElast « PElast. PElast. pelast PE L3 BestBid - BestBid < WAB  WAB = Bestoffer Bestoffer WAOffer WAOffer 2
Type Rating Maturity Attribute ™ ‘Coupon D Yield Price Remark Weight Yield Pric Yield Pri vi Pri Vi Pri exec
flag Avg. Yield  Avg. Yo
1 Government Debt Securities
1.1 Treasuey Bl
1.2 Government Bond
IB217A 14-0ul-2021 136 1.2000 27-Feb-2020 0.970000  100.314846 SL 0970000  100.314846  0.900000 100.404843 1.022207 100.240178 1.200000 100.349250 0.926218 100.369485
1LB283A 12-Mar-2028 803 1.2500 02-Mar-2020 0.950000 102312717 0.950000 102.312717 0.910000 102.622848 1.080555 101.297881 1.200000 101.991826 0.980225 102.075016 0
LB206A 26-Jun-2020 031 2.5500 03-Mar-2020 0.980000  100.484189 0944747 100.494454 0
1B213A 31-Mar-2021 1.07 5.8500 03-Mar-2020 0.870000  105.289706 SL 0.870000 105.289706 0
LB214A 09-Apr-2021 110 6.4000 03-Mar-2020 0.900000  105.974501 0.900000  105.974501 0
18210A 17.0ec:2021 179 36500 03Mar2020 0780000 105087046 077192 105095533 0450000 105228244 0703889 105202848 0700000 105245630 0681667 10524485 0
LB226A 17-Jun-2022 229 18750 03-Mar-2020 0.800000 102426150 0.800671 102426603 0.705000 102.641204 0.718323 102.610582 0.700000 102.669923 0.695823 102.662265 0
LB22DA 17-Dec-2022 2 2.0000 03-Mar-2020 0.825000  103.225167 0814415  103.256825  0.720000 103.516324 0736111 103.471103 0.737967 103.545919 0712778 103.536603 0
182334 13-Mar-2023 3.02 5.5000 02-Mar-2020 0.910000 113.675789 0.910000  113.675789 0
LB236A 16-Jun-2023 328 3.6250 03-Mar-2020 0.830000  109.025535 0823810  109.049495 0
18230A 17-0ec:2023 a7 24000 D3Mar2020 0830000 1054160 0828459 10541120 073000 106195565 0747778 105146313  0B144M4 106212050 0725556 106231991 0
LB24D8 17-Dec-2024 479 1.4500 03-Mar-2020 0.855000  102.781392 0.862037  102.748683 0.740000 103.327617 0.765556 103.205601 0.750000 103.323943 0.745556 103.301077 0
LB25DA 12-Dec-2025 578 3.8500 03-Mar-2020 0.920000  116.425499 0914156 116461339  0.789000 117.22152 0.810000 117.092797 0.791889 117.267730 0.786667 117.236533 0
1B26DA 17-Dec:2026 67 21250 (3Mar2020  0.955000 107.665408 054313 10774909 0830000 108519675 0836889 108458462 0834082 108639004 OBLII  1086%E81 0
LB27DA 17-Dec-2027 779 3.5800 03-Mar-2020 1.020000  119.105892 S 1.020000  119.105692 1
1B28DA 17-Dec-2028 879 28750 03-Mar-2020 1.050000 115.272179 1.051032 115.260030 0.930000 116.361169 0.940556 116.264505 0.930000 116.488095 0.918889 116.463014 0
LB296A 22-un-2029 931 48750 03-Mar-2020 1.095000  133.323734 1.086500  133.415860 1
1B29DA 17-Dec:2029 979 L6000 (3Mar2020 1060000 105.003785 1059934 105004523 0960000 105959330 096000 105959330 0960000 106191395 093074 106208974 0
LB316A 20-Jun-2031 11.30 3.6500 03-Mar-2020 1190000  125.917006 1186844 125953211 1.036693 127.770054 1.105556 126.931155 1.080000 127.623913 1.05222 127.580319 1

AUNUNY ﬁuwaﬁayja KAZNIIATUIAL

ThaiBMA Daily Report Lﬂuiwmuawms%meanzai’ﬁu Tnawdadu 4 daundn

i 1: Trading Value (AMuuude) uansasUeanTIn (Gross Value) ﬂJ@ﬂﬁqiﬂiiN%@ﬂJ’lU‘ﬁﬂﬁmﬂ LAZEDNTINGINTTY
%ammwﬂmmﬂizmw Outright Trading, Financing ia¢ Other

a'am‘?i 2: ThaiBMA Government Bond Index (Auuue31) LLamﬁfJ'a;‘Jja Index wan®1U Clean Price, Gross Price
ey Total Return (smazL?J'Em‘ﬂ'agaLLazmiﬁﬁmmmmiaQTéjﬂ’lﬂLmé Indices)

gl 3: Outright Trading Transactions LLam'ﬁEJazlﬁEJWUaﬂﬁqiﬂiimﬁamﬂﬂisﬁﬁuawLLEJﬂsz Symbol Tngians
pudRUUsTAnTessgeue wiady

(3.1) Cash Trading Transactions f® ﬁqiﬂﬁm%ﬁj‘mmmu Outright %’agaﬁuamwamﬁiaz Symbol Usgnausig
® Symbol: é’agé’ﬂwaimaqmwmwﬁuaﬂmmJﬁzmmaqmﬁmwﬁ
o TTM: 91gAwnde (U)
® Coupon: AU (%)

® Bid Yield (%): Jaya Quote 31A1 Bid lan1z¥89 Government Bond lnguszneausiey

" Best Bid (%): Bid Yield ﬁﬁ?ﬁﬁ?jmmﬂmi Quote v89 Primary Dealer
= Average (%): Aade Bid Yield 91nM15 Quote w84 Primary Dealer

®  Best Bid Price: sefisuadléann Best Bid Yield (Settlement date = t+2)

=]

® Best Offer Yield (%): “ﬁaga Offer Yield figafign91nn1s Quote 181 Primary Dealer

Y 9

[%

® last: ayasIAUavedudag Symbol Usedniu Beusznaume
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B Executed Yield (%):
" DM
" YTP/YTC:

B Price (%)

®  Gross Value:

®  Flag SL:

®  Flag NL:

® \Weighted Average
" Yield (%):
" Price (%):

B Total Gross Value:

Yield mrm&Jmﬁyaémadwqmm%ﬂummﬂm

Discount Margin @1%3U Floating Rate Bonds

Yield to Put Lag Yield to Call 115U Puttable waz Callable Bonds
Clean Price ﬁﬁﬂmmam Last Executed Yield #1U Settlement Date
fidoveaie

aalammi%amﬂ (UW) = Gross Price * Volume

dmsusen1sidu Small Lot (Feandn 10 §1uuim d1wsu Government
Bonds way 1aunin 5 a1uuIm d@1usu Corporate Bonds)
dmsurafifinsanudriungldlisnswaneuunuiiasasdulune
ARt (Not in Line) wavenaliwmsneiavisimtululdluns Mark-

To-Market

ALaReYa Executed Yields ¥89518N1590U18YNT18NNT
F1ANadY (Average Clean Price) ¥84318M15H0YNENNTILNNS

YAATINVRITIYNTTOVILYNTILNNT (UM)

(3.2) Financing Transactions Ao ﬁqiﬂiim%a‘mmmu Financing %aaga%t,l,aml,l,aﬂmmizLﬂwuaq Bond LLagian

Poyadnuiuiy (Terms) Aafievetsdnsinenile (Weighted Average Rate (%)) UaryaA1TIdUBIgINTTUUENAIMTILILTY

(Total Gross Value)

(3.3) Other Transactions fie §3n33u@oUIBLUUBUY Nil¥LuU Outright %38 Financing lnedoyaazuaniuen

MUUTZIANYRY Bond wazwanadayadnuiuiu (Terms) Aafevedniinenily (Weighted Average Rate (%)) wazajan

FIUYDIFINTTY

il a: dmsunniivanlnid ThaiBMA Daily Report Tuguuuu Excel
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Fawth: Bond Price > End of day trading > Daily Trading Movement (Fx)

AnUsEnau:

Daily Trading Movement

Daily Trading Movement Daily Trading Movement (Fx} Spread & Duration Trading Movement Trading Summary

Daily Trading Movement (Foreign Currency Denominated Bond) As of 2020-03-04
Trading Value

Total Trading Value (THE ) 0.00
Outright Trading Value (TH8 ) 0.00
Financing Value (THB } 0.00
Gther Value (THE ) 0.00

Outright Trading Transactions

Bond Information Previous
Symbol PE. last
Type Rating - Maturity = Attribute: TTM. Coupon. PElast = PElasto PEtast = ponary

flag

4 Foreign Currency Denominated Bend
4.1 USD Bond
4.2 CNY Bond
4.3 EUR Bond

04/03/2020 =]
& Download Excel
Bid
- - Best Bid Best Bid WA Bid WA Bid Best offer Be
\Weight ~ Weight Yield Price Yield Price Yield

Avg.Yield Avg. Price

nsaifgldauseIn1steyaaiuvegsnssunsdevigvenamidanalunsiiisusaina gldauaiunsaidens

Yoy aludiu Daily Trading Movement (FX) lngansnsaideniuiinfesnisusinauguuliu visedenanilinandeyaluguuy

Excel I@Hﬂﬂﬁ Download Excel

AIUUUTDINTUANIATULOATINYDITINTTUTOU AL TR T Ui vue uenauUsewnn Outright, Financing

waz Other lumisnsdiuasvziinseazidonvesgsnssuuszinnanenfinistovisluiutug wuiadu Cash  Trading

Transactions, Financial Transactions tag Other Transactions

Uselovil:

JoyaasuganssudorevensamilanaiunsinsUszmea anunsalfidudoyadneds uagldusenaunsiaszi

ANNEYS LU LTNYDINANNNSIENS L LS
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Fawth: Bond Price > End of day trading > Spread & Duration

ANUsENBU:

Daily Trading Movement

Daily Trading Movement  Daily Trading Movement (Fx) ~ Spread & Duration  Trading Movement  Trading Summary

04/03/2020 =)
Rating 3
Symbol — ™ Last Executed Vield(%) We'ghtfr‘:gﬁ,"‘(‘; Af;‘*”"’d Spread(bp) MOD Duration* MAC Duration Convexity®
LS (Tha...
1 Government Debt Securities:
1.1 Treasury Bill
1.2 Government Bond
ILB283A 8.03 0.910000 0.910000 0 7.630995 7.665716 63.738852
LB206A 0.31 0.890000 0.920110 0 0.310945 0.312329 0.251471
LB213A 1.07 0.900000 0.900000 0 1.028720 1.033349 1.602254
LB214A 110 0.770000 0.765946 0 1.050523 1.054568 1.661376
LB21DA 179 0.690000 0.713010 0 1.730283 1736252 3.913046
LB226A 229 0.700000 0.722022 0 2.234616 2.242437 6.172345
LB22DA 279 0.730000 0.748210 0 2.706124 2716001 8.796792
LB233A 3.02 0.750000 0.754999 0 2.834779 2.845400 9.742865
LB236A 3.28 0.720000 0.719800 0 3.102434 3.113603 11.510839
LB23DA 3.79 0.750000 0.738885 0 3.618100 3.631658 15.256753
LB24DB 4.79 0.750000 0.760240 0 4.614793 4.632008 24.061451
LB25DA 5.78 0.800000 0.800389 0 5.223185 5.244078 31.626955
LB26DA 6.79 0.820000 0.885595 0 6.326598 6.352537 44.939371
LB27DA 7.79 1070000 1044957 0 6.876513 6913302 54.449949
LB28DA 8.79 0.920000 1.012558 0 7.837301 7.873353 60.815374
LB296A 9.31 1.110000 1.100056 0 7.757355 7.800408 71.036841
LB29DA 9.79 0.940000 0.958164 0 9.052995 9.095544 90.477860
LB316A 1130 1.100000 1.230460 0 9.509572 9.561875 105.180569
0

LB326A 1232 1.120000 1.214698

10.190558 10.247625 121549653
Remark:

1. Macaulay Buration, Modified Duration and Convexity are calculated from the last executed yields of the traded date. Prices in the calculation are base on the yield conversion on settiement in the same day.

2. Spread over government bond (bidding yields) with comparative duration is calculated on an interpolation method.

3. Effective Duration and Effective Convexity for floating rate bond are calculzted by 10 bp change of indicator rate.

4. For Infiation-Linked Bond, all the Yields shown are Real YTH. Duration and convexity measures are calculated based on Real YT,

AANINY TUNVBITRYA UaTNITATUIN:

o

Spread & Duration UansA1 Spread Wag Duration ¥usiay Symbol 7ilgsnssudevieluusayiu lnsuansdoya

Usenaumie
® Symbol: N ualeIn A TNULENAUUTENNUDINT I TN

Rating TRIS/ FITCH: LASARLSS

o TIM: 91gAwnde (U)

® Last Executed Yield (%): Vield :nsemsgovsagailiidusiaie
® Average Executed Yield (%): AnaBeTed Executed Yields ‘UENiWEJﬂWi%EJ‘ZJWEJVJﬂiWEJﬂWiLLGiaz Symbol
® Spread (bp): A1 Nominal Spread 983SOEWazCorporate Bonds A11a4310 Duration base

® Mod Duration: A1 Modified Duration A117384a1n Last Executed Yield and Price fatl

Macauley Duration
YTM )

1+

et YTM = dasmansuunuidiefeaunsuiivunen

Modified Duration =

H = dwunanisireavsssiel

® Mac Duration: A1 Macaulay Duration A11384310 Last Executed Yield nagldgns Asdl

N

. PV,
Macaulay Duration = (T) th

n=1

et PV, = yarUaqtuvesnssuativean o vl n
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tp = seeznandunntagiusuisnei n
P - sawesmsansvi
®  Convexity: A1 Convexity ATUIE4AN Last Executed Yield Iﬂﬂi%qmiﬁﬁﬁ
n
c ] 1 1 1 CF; ( 2 4 )
onvexity = — X — X X ——(t* +t
H2 P ( L+ YTM)Z (1 N YTM)t
H H
t=1
Tneil P - sawosmsansvi

CF; = nszualuan (Cash Flow) o b3an t
YTM = daswmaneuunudletiosunsuinnuneiy
H = dnunenisiiealesied

visil Foyaluduiianunsa annllnan Wulndluguuwuy Excel lofiguwuu

Uselovil:

{oya Spread & Duration anansalfidudeyausenau ThaiBMA Daily Report uartiglunisuimsannudes lng

lidasduiancuin
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Fawth: Bond Price > End of day trading > Trading Movement

AnUsEnau:

Daily Trading Movement

Daily Trading Movement Daily Trading Movement (Fx) Spread & Duration Trading Movement Trading Summary

Asof: 01/01/2020 - 05/03/2020 2

— |

Data : Trading

& Download Excel

Trading Movement
between 1 January 2020 to 5 March 2020

W LB213A W LE23DA ™ LB29DA W LB326A

Chse Yield (%)

16-Jan-2020
01-Febs-2020
16-Feb-2020
B1-Mar-2020

Aldnuanunsaionateyanisidsunlaed Yield Tudiszegnaiidmuaniouduldnssaglifiu 5 su lay
anunsafvualaindesnisdeya Yield 910 Trading, Quotation n3ellu Spread (Nominal) wazanunsaionsunuuves

Output léviauans Graph viserdenaniilnandeyalugduuu Excel lngnail Download Excel
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Fawth: Bond Price > End of day trading > Trading Summary

awusenau:
Daily Trading Movement

Daily Trading Movement Daily Trading Movement (Fx) Spread & Duration Trading Movement
Trading Summary

®Time Selection 01/01/2020 - 05/03/2020 =]

Trading Summary - From 01-Jan-2020 To 05-Mar-2020

Total Trading Value (THE )
Outright Trading Value (THB )
Finzncing Value (THB )

Other Value (THB )

Total Trading Value
(THE Min.)

1 Government Debt Securities
1.1 Treasury Bill

1.2 Government Bond 7,219,761.16
1.3 State Agency Bond 38,209,355.17
1.4 State Own Enterprise Bond 170,379.13
1.5 Government Related Entity

2 Corporate Bond

2.1 Long-term Corporate Bond 121,596.44
2.2 Commerdal Paper 83,018.41
3 Foreign Bond 23288

Trading Summary

45,804,243,178,437.38
4,100,309,716,061.93
41,695,163,054,504.13
7,869,507,781.35

Outright Trading Value
(THB Min.)

1,133,849.75
2,728,848.62
36,924.51

117,435.56
83,018.41
23288

Month Selection

Financing Trading Value
(THB Min.)

6,079,078.89
35,480,506.54
132,46.83

4,131.69

March 2020 =2

Other Trading Value
(THB Min.)

6,832.52

1,007.79

29.20

aa 1% v P & 1% 2 1% | .
ﬂim‘wﬁ;ﬂ%ﬁ’]u@]@ﬁﬂq?ﬂaﬁdaﬁéﬂm@quﬂiiuﬂ']'ﬁ‘ﬁ@mqﬁl éﬂsﬁ\ﬂuaquqiﬂLa@ﬂﬂmauﬁaiua'ﬂu Tradlng Summary Iﬂﬁ'

anunsafuagiaidenssedeongtoyaifuneiion duULTemNTNLEAIETUEENTINVOITINTINTRULANTINIAN

Ngldufmun uenauUsznn Outright, Financing Uag Other lums19dIuaNaIiuN1TUUTaYAMNUTELANYDIATIANT

v

il

Uselovil:

=23

ayaasUgsnssudevisaninsaliidudeyadneds uaglduszneunsiessiansviennliuvemainnsiansd
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ﬁawﬁﬂ: Bond Price > Stressed Bonds

wnmq.
AnUsEnau:
Stressed Bonds
= R
Symbol Dats
Price (W) Yield (%) Value (THB) Price (W) Yield () Value (THB)
e
R o R —

Distribustion type remark
Abbr. after Symbol Hame (E4G)
o Publc Offerrg

Prvate Plscament £ insttubonal mvestors

o Private Piscement £ insttubonl rvestors lus hih net worth
-
o High et Werth Investors
o
e tmtatan)
0 Priat lacamart t not mere than
pocc Priata Placemart ts the company's credter
ooe Brate Biscemert ath Fing exeston from SEC
®0 Right Offenng.
Event Sign :
sign Name
i Raguest Ifoemation
© Invastor Caution
&S Padtuctun
o Defauk Paymert £ Actomatic stay)
Ouclaimer |

CThaiBHA" pul o ThaiBHA's mabstes which e for genenal Thaess " ool o ety 3s sccens
597 3nd dta. Users have read. understood. accepted and flly consented s dsciumer s folows:

[Users"). By accessng or using the

1.h ThagMA makes 20 warranty. ecressed or mpbed) representabon or guarantee 32 9 the content, SecUENCE, CUTENGY. SCEUARCY, Bmainess. y of the sgns » partiadar surpase.
2 S patef st sz 30 ¢ 304 shall not be rebed upon = leu of aporosriste professions! advce, whether lagal. Francal. . ccountn o ey cther respect,
taking actn based on the 55ns or dats rovided 3nd sesk aspropeite professional advce before making any spechicor sther decions.
3  acton taken or
s G o 4 i .. ol S > & m R , S a i PPN

wansdeyanisdorevesnsiansuiindinsemuefidumanisalddaiesiunsiasnildmiug loun Default

Payment (DP) uag Restructure (RS) l¥anunsadnwiAeSuiginsemunglaainansis Event Sign lnsaguanstoyaiuiil

NN5YBVNYRTIENTNLAINAIHINUY

® Symbol: ey nwalveInsanswiiLas Ao et

® Date: Suiivihnsgene

® [xecuted: ﬁwms%aﬂmaqmﬁ'maﬁu

®  Price (%): iwm‘%amwﬂaaLi‘hﬁaaasmaaﬁm Par

® Yield (%): ﬁj”msmamauLmumaqmwmswﬁu%amaLﬁaﬁawmumq
® Value (THB): uﬂammﬁ?z‘?ama (L)

® \Weighted Average Executed: $18n15%0veiRdgn I mlinlagyadIN15TeYY

® Price (%): FIARREVRMNTILNTTOUY
® Yield (%) SRTWANDULNURREYRINT I TNHUNNTIEN1TTOUY
® Value (THB): YaAIN1TYOUIYTINYNTIENS (UIN)
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10

Fawith: Bond Price > Intraday Trading > Basic view mode

AnUsEnau:

Ll Intraday Trading
05/03/2020 =]

Flag: L - Previous Date Trading , BL - Big Lot , [F] - Edited , [D] - Deleted

& Download Excel

Intraday Trading as of 05 March 2020

Symbol Flag Yield Report Time Trade Date

LB3164 1.140000 14:41:41 05-Mar-2020
LBS7G6A 1.920000 14:35:26 05-Mar-2020
LB4664A 1.520000 14:35:23 05-Mar-2020
BOTZ084 0.820000 14:33:35 05-Mar-2020
LB23DA 0.755000 14:33:33 05-Mar-2020
CB207164 0.820000 14:32:50 05-Mar-2020
CB20312E 0.520000 14:32:34 05-Mar-2020
LB29DA 0.980000 14:31:52 05-Mar-2020
CB20716A 0.825000 14:31:49 05-Mar-2020
LB4964 1.485000 14:31:20 05-Mar-2020
LB26DA 0.850000 14:31:06 05-Mar-2020
Remark:

1. For Inflation-Linked Bond, Coupon (%) is Real Coupon (%) and all the Yields (%) shown are Real YTM (%). The Prices of Inflation Linked
Bond are shown as Unadjusted Prices, while all the Trading Value (THB) figures are in Adjusted terms.

2. BL stands for 'Big Lot which is ransaction in <5Y LB with trading velume of 500 MB up or >=3Y LB with trading volume of 300 MB up.
{at par value) BL wransactions will be displayed at 12.00 pm and 16.00 p.m.

3. [D] is displayed on transactions which are edited or deleted.

WARSI1EN5YRVIETENINTU Toyaiuand lauwn asiasuliiviinisdeuts (Symbol), dnsinansuunuiteuy

(Yield), 1na19151897uUN590v18u188 ThaiBMA (Report Time) waghia1fiiins1en159ev1893¢ (Trade Date)
uvasdaya/ ndnnsAuIn:

$117191N518N15F0V89 Dealer $1897ULET ThaiBMA Tnsdnuanady 2 wuu Ao
® Non-Corporate Bond:  aztaniniglu 15 wiiinaslasusisau

® (Corporate Bond: UAA 2 50U AD 12:00 1. hag 16:00 u.
Uselayil:

5%
A

WaRAMINN1IENSTRVILASIENTUTLSEMINTTUTINTaNSAaaUlIvea Yield Ndave
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Fawth: Bond Price > Intraday Trading > Advanced view mode

anUsEnau:

4 Top Mast Active by Transaction

LB26DA

CB20317A

LE213A

CB20312A

LB326A

CBMIZ26A

BOT223A

1B23DA

CB20514A

LB386A

CB204098

CB24168

LB2SDA

CB203104

LB206A

BOT23A

BOTHIOA

wansTensteresyineiy deyaiiuans Wun asarsvilfivhimsdens (Symbol), Shsmanouwnuiidens
(Yield), afis1ea1unsteuieunds ThaiBMA (Report Time) uaw 1Ia7iins1ende118934 (Trade Date) iwuiReafufiy
Basic view mode uddudnail Scatter Plot aumesunsasiinIstoueuniian 5 ruusn

fdnuannsndonlying owansenuiedoulmvemsarsviiladmiliauladuiesld Tneduduns
wansHaTIBNIToUEaEgneATliTinnsents lfuaunsauiunisuansoyaifisslaenisnaty Advanced View
audeuu gldaunsadengdeyald 2 35 fe

AMNUIENBU:

As of :
05/03/2020

Search by Issuer Type :

1 Government Debt Securities

or Search by Symbols (10 symbols) :

1. msidengdaya Intraday MuUsEANYaIRTIE5ULl (Search by Issuer Type)
nady Search by Issuer Type TidonUsslnnvens1ansniliifen1sAum waina Submit vasniudeyass

WERINE Wz dayavraendunsnansiineinisgdea lnganunsaidenglayaanizngunsiaisi Al
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® Government Debt Securities
" Treasury Bill
®  Government Bond
®  State Agency Bond
®  State Own Enterprise Bond
®  Government Promissory Note
® Corporate Bond
®  Long-term Corporate Bond
®  Commercial Paper
® Foreign Bond
® Foreign Currency Dedominated Bond
® USD Bond
® CNY Bond

As of =
05/03/2020

AnUsENau:

Search by Issuer Type :
Select Issuer Type...

or Search by Symbols (10 symbeols) :

—al Top Most Active by Transaction

ing , BL - Big Lot , [E] - Edited Deleted

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES
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2. nsidengdaya Intraday lawizdayansiansuiliinuiesaula (Search by Symbols)
Tl Symbol  ean1sAuniluges Search by Symbols anuulving Submit n1sAuMItayan1y Symbol
asadumdayalaasanil 10 Symbols

AnUsenau:

.l Top Most Active by Transaction

all Top Most Active by Transaction

1.500
1.430
1.460

1.440

1.420 7 N
1.400
i, e —————_, .

1.380
1360 1120

1.340 1.100
16:02 16:49 08:00 08:01 08:01 08:02 09:08 16:13 1613 1613 1614 1618 1619 1711 1613 1613 16:13 16:14 1618 16:19 17

Top Most Active by Transaction HH-H

08:00 08:01 08:01 08:02 09:08

wenandnglumihdianusaususuuuumsuaninavensiu 1o 3 sUuuu fie wanswa 1, 2 uag 3 n519l Loy

AldnuaunsanadydnualuIuLNULAILYIIVEY Widget Top Most Active By Transaction
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Fawith: Bond Price > Quotation > Treasury Bills

AnUsEnau:

= Bond Quotation

Treasury Bills Government Bonds State Owned Enterprise Bonds State Agency Bonds Corporate Bonds Foreign Bonds.

Download Historical : | 2020 ﬂ

04/03/2020 =z

Treasury Bills as of 04 March 2020 & Download Excel

Simple Yield * (%)

Treasury Bill
Bid Offer
T-BILLIM (28) days 0.958026 0.917115
T-BILL3M (91) days 0.921825 0.878284
T-BILLEM (182) days 0.884893 0.840521
T-BILL1Y (364) days 0.827006 0.781848

Remark:
1. The yield is based upon average bid and offer yields quoted by primary dealers.
2. The cut-off time for daily quotation of bonds is 16:00.

LAASERTINANDULYULAUDED (Bid) t@uew1y (Offer) 1adyueInT 1@ TuluszIaNAIRIUARY (Treasury Bills) 1ae

wUsdunguaeny laun 1 ey, 3 WHeu, 6 iWeu uay 17

unvasdoya/ ndnnsAuIn:

WnnAnaietoya Bid/Offer 71 Dealer MlASUN1TUAIAI1INNTENTINITATT Quote 1ET ThaiBMA NnduTu

(16:00 u.)

Uselovil:

Wiefnnunnigdnsmanauununsauedaiauserem A milsserdueigaundeliiiu 1 U uasléidudeoya

' a

g19dsdmsuimunsinmsiasull lnganunsaihdeyaluldanddumsivunsimdeviensials vsefnyarefisssuues

]

AsanInil dmsungunesy, Useiu vienesanisamudug 1o
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Yauu: Bond Price > Quotation > Government Bonds

AnUsEnau:

= Bond Quotation

Treasury Bills Government Bonds State Owned Enterprise Bonds State Agency Bonds Corporate Bonds Foreign Bonds

04/03/2020 =2
Government Bonds as of 04 March 2020
Bond Coupon (%) Maturity TTM (¥rs.) Quoted Date Q““t[ﬁi;%'d
ILB217A 1.200000 14-Jul-2021 1.36 04-Mar-2020 1.022207
ILB283A 1.250000 12-Mar-2028 8.03 04-Mar-2020 1.080555
LB21DA 3.650000 17-Dec-2021 1.79 04-Mar-2020 0.703889
LB226A 1.875000 17-Jun-2022 2.20 04-Mar-2020 0.718333
LB22DA 2.000000 17-Dec-2022 2.79 04-Mar-2020 0.736111
LB23DA 2.400000 17-Dec-2023 3.79 04-Mar-2020 0.747778
LB24DB 1.450000 17-Dec-2024 4,79 04-Mar-2020 0.765556
LB25DA 3.850000 12-Dec-2025 5.78 04-Mar-2020 0.810000
LB26DA 2.125000 17-Dec-2026 6.79 04-Mar-2020 0.838889
LB28DA 2.875000 17-Dec-2028 8.70 04-Mar-2020 0.940556
LB29DA 1.600000 17-Dec-2029 9.79 04-Mar-2020 0.960000
LB316A 3.650000 20-Jun-2031 11.30 04-Mar-2020 1.105556
LB326A 3.775000 25-Jun-2032 12.32 04-Mar-2020 1.142222
LB356A 1.600000 17-Jun-2035 15.30 04-Mar-2020 1.240000
LB366A 3.400000 17-Jun-2036 15.30 04-Mar-2020 1.286667
LB386A 32.300000 17-Jun-2038 18.30 04-Mar-2020 1.325185
LB446A 4.675000 29-Jun-2044 24.34 04-Mar-2020 1.591111
LB466A 2.875000 17-Jun-2046 26.30 04-Mar-2020 1.586667
LB49GA 1.875000 17-Jun-2049 29.31 04-Mar-2020 1.576667
LB616A 4.850000 17-Jun-2061 41.32 04-Mar-2020 1.967556
LB666A 4,000000 17-Jun-2066 45.32 04-Mar-2020 1.966667
LB676A 3.600000 17-un-2067 47,32 04-Mar-2020 1.970000
LBA37DA 4.260000 12-Dec-2037 17.79 04-Mar-2020 1.684208

Remark:
1. The yield is based upon average bid yields quoted by primary dealers.
2. The cut-off time for daily guotation of bonds is 16:00.
3. The yield of Inflation-linked bond (ILBE) is real vield.

WanISRIManaULULEUDTaLE (Average Bid) wasusUnsSguaUszian Loan Bond (LB) Tnsuanuuse
31813 Teyaiuans loun dydnvalvemsiarsvil (Bond), SnsHanauuumtina (Coupon), Juasuivunely (Maturity),

91gAmie (TTM - Time to Maturity), Jufivihnsiauede (Quoted Date) uaw Quoted Yield (Average Bid)

Munvasdaya/ nann1sAIIN:

v
a o

Wrn19naadedeya Bid 7 Dealer MlASUNTITUAIAIINNTENTINITAFT Quote U1 ThaiBMA NnFYT

(16:00 u.)

Uselawal:

Wiefianun1iednsnaneuwnunIsiauedovesnalsilniasgndaterguazidu Yield filuldlunisi

Government Bond Yield Curve wagldiludoyadnsddmsuimunsininsaisnd lneauisaihdeyalulddedslunis

v
' a a

MYUATIATOENTIANT viseRnyar1gRsTINTamIEIVEl dwiundunewmu, Useiu videneinnisamudue la

]

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES



16

Fawith: Bond Price > Quotation > State Owned Enterprise Bonds

AnUsEnau:

= Bond Quotation

Treasury Bills Government Bonds State Owned Enterprise Bonds State Agency Bonds Carporate Bonds Foreign Bonds
28/02/2020 =z
State Owned Enterprise Bonds as of 28 February 2020 & Download Excel
Bond Coupon (%) Maturity TTM (¥rs.) Quoted Date Q”Gt('f ]T'E'd
0
BAAC208A 4.050000 15-Aug-2020 0.46 28-Feb-2020 1.023782
BAAC238A 4.130000 01-Aug-2023 3.42 28-Feb-2020 1.025668
BAAC238B 4.450000 30-Aug-2023 3.50 28-Feb-2020 1.028151
BMTA204A 3.545000 29-Apr-2020 0.16 28-Feb-2020 1.060151
BMTA205A 3.660000 05-May-2020 0.18 28-Feb-2020 1.058978
BMTA207A 3.850000 02-Jul-2020 0.34 28-Feb-2020 1.050870
BMTA208A 3.940000 05-Aug-2020 0.43 28-Feb-2020 1.046863
BMTA20DA 4.030000 17-Dec-2020 0.80 28-Feb-2020 1.0348559
BMTA211A 2.600000 23-Jan-2021 0.90 28-Feb-2020 1.038078
BMTA216A 3.750000 16-Jun-2021 1.30 28-Feb-2020 1.007732
4 | 4 . 2 345 .| w B 10 = (v}
Remark:

1. The yield is based upon average bid yields quoted by primary dealers on the 7th . 15“", 22" and the last day the month. If the quotaticn date is non-business day, the quotation
day is postponed to the next business day, except the last day of the month, the quotation day is the previous business day.
2. The cut-off time for daily guotation of bonds is 16:00.

ARSI INARBULULELRTIAY (Average Bid) veiusUnsigliainia (SOE) lnauanudusiensians deyad
wana laun dydnuvalvensiansuil (Bond), snsmanauwnuniiiga (Coupon), Juasuimunely (Maturity), 818AMED

(TTM - Time to Maturity), Sufivhnsiaue®e (Quoted Date) waz Quoted Yield (Average Bid)
uvasdoya:

nnAnaiedeya Bid 71 Dealer MlAsunTsuwaswmINsUIATLIUsEWALNG Quote 11183 ThaiBMA 9 7 Tu

o A

Ao nniuil 7, 15, 22 uwarFuhnsgavheveudou nediull 7, 15 vie 22 asaiuiungavininig ssdewduiuinisdaly

NANNITATUIN:

AM5AUINILUIAT Yield 71 Quote L1UAILA 3 518T3UlUNMA Standard Deviation (SD) 1n@A1984 Yield 57

Tnldeglutag +/- 1 SD azgndneen dw Yield fiwdeazihumnanadeiouansdu Quoted Yield
Uselovil:

Wieldiludeyadradsdmsuimunsmnsaisni lnsawnsaihdeyaluldsrdalunisinunsmdorensians

WieAnyagfssTuvamIan il dmiungunamu Useiu visewesanisawuaug o
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Fawith: Bond Price > Quotation > State Agency Bonds

AnUsEnau:

= Bond Quotation

Treasury Bills Government Bonds State Owned Enterprise Bonds State Agency Bonds Corporate Bonds Foreign Bonds
Download Historical : 2020 ﬂ
04/03/2020 ==
State Agency Bonds as of 04 March 2020 & Download Excel
Symbol Average Bidding Yield (%)* Maturity TTM (Yrs.)
BOT203A 0.991805 27-Mar-2020 0.06
BOT209A 0.859235 25-5ep-2020 0.56
BOT215A 0776732 27-May-2021 1.23
BOT223A 0.757778 25-Mar-2022 2.06
BOT229A 0.75%444 16-5ep-2022 2.54
Remark:

1. The yield is averaged from yields quoted by active dealers.
2. The cut-off time for daily guotation of bonds is 16:00.

Y

WARNITRIINANBULNULELOTOIRAY (Average Bid) vawnsasuiiinanlngeinnininsy (State Agency Bonds) lawn
WusUnsswimsunalszmalng lnsuanudusiensiarsifiluiuiidivun deyadivandldun dydnvelvensiarsnd
(Symbol), snsnanauunulausdoady (Average Bidding Yield), TuasuimumeIy (Maturity) way mqmmﬁa (TT™M -

Time to Maturity)

NunvastayauaznannisAuns:

v
a o

Un19nAaiedeya Bid 9 Dealer NLATUNITUAIAIRINNTENTIINITATS Quote U3 ThaiBMA NNAUT
(16:00 u.)

Uselawl:

iieRinnunednsmanauwnunisiausiorasmsiarsuiliieenlagosdnsninsy  warlfidudeyadiededmiu
Mnuasimnsa i lneaunsadideyalulddddunsimunsia@ersnsians viefnyar1gfsssu vemsiaisnil

dwiungunemu, Ysedu visenesnnisasmudue la
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Fawith: Bond Price > Quotation > Corporate Bonds

AnUsEnau:

= Bond Quotation

Treasury Bills Government Bonds State Owned Enterprise Bonds State Agency Bonds Caorporate Bonds Foreign Bonds

25/08/2017 =]
Corporate Bonds as of 25 August 2017 & Download Excel
Bond Coupon (%) Maturity TTM (¥rs.) Quoted Date Q““t[“f ;"E'd
D
SPI246A 0.700000 29-Jun-2024 5.85 25-Aug-2017 -3.220000
- - . > » N w &

Remark:
1. The yield is averaged from yields quoted by active dealers.
2. The cut-off time for daily quotation of bonds is 16:00.
4

LAnITRIIManBULNULALETOIREY (Average  Bid) vawiufionvulaeuanudusiensiais deyaiuans liwn
dydnwalueansnarsnil (Bond), SRTIWARBULNUNTIAY (Coupon), Tuasuimuneiy (Maturity), mqmmé‘a (TTM - Time

to Maturity), Tufvinnsiauede (Quoted Date) Lay Quoted Yield (Average Bid)
NuvasdayauaznannIsAuInL:

WnanAnadedeya Bid 7 Dealer Quote 1184 ThaiBMA %n9 15 U A NnTul 15 wagiuviin1sgavngves

Wou lnediudl 15 assiutungaiing szdewduiuwhnmsdaly

N3AMIUALEIAT Yield 71 Quote LA 3 $189UlUNMIAN Standard Deviation (SD) wnA1ve4 Yield 518
Tnldeglutag +/- 1 SD azgndneen dw Yield fiwdeazihumnanadeiouansdu Quoted Yield
Uselovi:

wielfiludeyadnadsdmsuimunsmnsiaisni lnsamnsaihdeyaluldsrddunisivunsadeviensias

V3oRnyagAsTINveIMIIEN IV dmsungunemu, Useiu viewesanisamuaug 1a
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Fawith: Bond Price > Quotation > Foreign Bonds

AnUsEnau:

= Bond Quotation

Treasury Bills Government Bonds State Owned Enterprise Bonds State Agency Bonds Corporate Bonds Foreign Bonds

31/05/2011 =
Foreign Bonds as of 31 May 2011 & Download Excel
Bond Coupon (%) Maturity TTHM (¥rs.) Quoted Date Q“"t[?,i;"'"d
SEK126A 2.825000 26-Jun-2012 1.07 31-May-2011
4 “ . . H 20 - &

Remark:
1. The vyield is averaged from vields quoted by active dealers.
2. The cut-off time for daily quotation of bonds is 16:00.

ARSI WARBULNILAUDTRIAGRE (Average Bid) vesiustnsiaszmalnauanadusiensians Toyafiuans liun
Fydnualvensnansuil (Bond), 8nsmanauLnuRtiIfa (Coupon), Tuasuimunele (Maturity), mqmmé‘a (TTM - Time

to Maturity), Tufvinnsiauede (Quoted Date) ay Quoted Yield (Average Bid)
Nunvasdayauaznann1sAILIn:

dnanAnadedeya Bid 7 Dealer Quote 1184 ThaiBMA %n9 15 U A NnTuy 15 uagiuviin1sgavngves
a Y o a YY) ° a & o o o
wau lnedniud 15 asaiuiungnrininig asdeuduivihnisdaly

A5ANLIMAZYIAT Yield 91 Quote WnuAdLA 3 s183ulUnmAn Standard Deviation (SD) nevad Yield 57

Inldeglugag +/- 1 SD aggndneen du Yield NwdeazihumnaAnaiefieuansdu Quoted Yield

Uselovil:

Wielfiludeyadadsdmsuimunsmnsaisni lnsawnsahdeyaluldsrddunsimunsadeviensias

W3eRAnyaA1gRsIINveWMTIa1IUl dvsunqunau, Useiu vseneianisawudug 1o
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%aw‘l’h: Bond Price > RP Reference Yield

AnUsEnau:

l#* RP Reference Yield (T+1)

04/03/2020 =3
Government Bonds Treasury Bills State Agency Bonds SOE(G) SOE(NG) Foreign Bonds Show All
RP Reference Yield (T+1): Government Bonds as of 4 March 2020 & Dovmload Al | ‘ < Download Excel
16:12:02
Settlement ~  Avg. Bidding ~ Clean Price ~ Accrued ~ Gross Price ~ Modified ~ ~ -

Sl Date Yield (%) (%) Interest (%) (%) Duration Convexity (=D
TLB217A 05-Mar-2020 1.022207 100.240661 0.167671 100.408332 1.343124 2.479409 1.09002
ILB283A 05-Mar-2020 1080555 101.298315 -0.023973 101.274342 7.618874 63.556869 1.04579
LB206A 05-Mar-2020 0.912109 100.501031 0.489041 100.990072 0.308184 0.248369
LB213A 05-Mar-2020 0815306 105.350237 2.516301 107.866538 1.026452 1.596685
LB214A 05-Mar-2020 0.811288 106.075420 2.595068 108.670488 1.047365 1.653584
LB21DA 05-Mar-2020 0.703889 105.210807 0.790000 106.000807 1.727425 3.901682
LB226A 05-Mar-2020 0718333 102.613695 0.405822 103.019517 2.231670 6.157625
LB22NA 05-Mar-2020 0.734801 111.615438 1.656849 113.272287 2.497541 7.761047
LB22DA 05-Mar-2020 0736111 103.474490 0.432877 103.907367 2.703304 8.780100
LB233A 05-Mar-2020 0.739612 114.200215 -0.120548 114.079667 2.832227 9.727181

M| 4 . 2 3,45 ] v}
Remark:

1. Traded yield is based on 30360 basis (on coupon payment) which might be different from yield calculated on actual payment. dick here to learn more.

2. This page is designed to provide REFERENCE YIELD of State Owned Enterprise Bonds with MOF guarantee, which came from Market ield on Plain Vanilla MTM pages.

3. The Government interpolated vield is calculated from the interpolation method on the ThaiBMA Government Bond Yield Curve with the same maturity. However,the SOE Bonds with short-ended and long-ended issues (under and over the
curve) are not included in this page.

4. T-Bill Reference Yield is calculated from Simple yields of Government Loan bond, 1-m Treasury bill, and 3-m Treasury bill with comparative ttm by interpolation method.Simple vield of LB is converted from average bidding yield to maturity.

5. The above prices are calculated based upon the provided reference yields on the settlement date today plus one official day (T+1).

&, Duration and Convenity of Floating Rate Note Issues are Effective Duration and Effective Convexity.

7. For Inflatien-Linked Bond, Avg. Bid Yield shown is Avg. Bid Real YTM and the Clean price (%:), Accrued Interest (%), and Gross Price (%) are all in Unadjusted terms. The corresponding Adjusted terms can be obtained by multiplying the
Unadjusted price or accrued interest by the Index Ratio shown in the last column. The modified duration and convexity are calculated based on Avg. Bid Real YTM.

8. Avg. bidding yield of LB206A, LB213A, LB214A, LBZ2NA, LB2334, LB2364A, LB2444, LB24DA, LB267A, LB27DA, LB283A, LB296A, LB3B3A, LB396A, LB06A, LB416A are synthetic yield derived from ThaiBMA pricing model.

9. Bonds in State Owned Enterprise Bonds with non-MOF guarantee, SOE(NG), in RP Reference Yield pages are only rating AAA and Reference Yield of SOE(NG) came from Market Yield on Flain Vanilla MTM pages.

gnTmanaUkULAzyaA eIl TusnanuUssiavvesnsasuiiiteanuazainiunisisenld uson

mnildfosnsguarvenasuilivismeiasavildlaedend Tab Show All

ANUNRUY:
® Symbol: FanualveInsanni
® Settlement Date: JUB1TLIALATEINBURSIANTUT

® Avg. Bidding Yield (%): snswansuwnuausalady vihaduievay
® Clean Price (%): seldsaunendefesu mheduiesaviieuiuyadming

® Accrued Interest (%) aenefneiu mhalufesauiisuiuyaamiing

® Gross Price (%): sasmneniiednedy mhodufesanileutuyarmiih
® Modified Duration:  @miunsnansuiiidegUesuuased miedudl

® Convexity: Conveity wiendut’

® Index Ratio: millivsudusuaznenidoiolfuametudnsiuile
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NUvRIYaAIATNENNITAILINL

SnamaneuLNLTBRUsTIIUA 9 lunth RP Reference Yield #umananiadsvossianauetofivagdman
(Primary Dealer) @319 ThaiBMA

TngUnAfmdnmsnasviazdssanauatonliiunis ThaBMA nnfu dwsuiustngiguna daitundauay
fustimsviasnuresnnasy (State Agency) uardmiuiusinsigiamiaiimuszilasnsensrsnsadednsiauea
N 7 T

srveens1asull aenidedna3u Modified Duration way Convexity fwandlumiind ldnannisiuinge
wdnnsieafufun Calculation Inslddnsmansuunuauedoiads (Ave. Bidding Yield) uazfmualiudweuunas

F13251A1 (Settlement Date) tlu 1 Twvhnawdswiniudeqdu (T +1 fwihnig)

Uselovil:

SnsmanauwuYeIRUsURTIuA199 lunt RP Reference Yield TiJusnsmanasuunudiadslunisigsnssude

AuNUsURT (Repo)
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%wﬁﬂ: Bond Price > RP Reference Yield > RP Reference Yield (T+2)

AnUsEnau:

|#* RP Reference Yield (T+2)

04/03/2020 =2

Government Bonds Treasury Bills State Agency Bonds SOE(G) SOE(NG) Foreign Bonds Show All
RP Reference Yield (T+2): Government Bonds as of 4 March 2020 < Download Al ‘ | < Download Bxcel
16:15:30

Settlement ~  Avg. Bidding ~ Clean Price ~ Accrued ~ Gross Price ~ Modified ~ . -
Sl Date Yield (%) (%) Interest (%) (%) Duration Convexity LaiexRato

ILB217A 05-Mar-2020 1.022207 100.240178 0.170959 100.411137 1.340398 2470738 1.09007
ILB283A 06-Mar-2020 1.080555 101.297881 -0.020548 101.277333 7.616149 63.513998 1.04584
LB206A 06-Mar-2020 0.912109 100.496563 0.496027 100.9925%0 0.305456 0.245338
LB213A 06-Mar-2020 0.815306 105.336614 2.532329 107.868943 1.023723 1.586733
LB214A 06-Mar-2020 0.811288 106.060295 2.612603 108.672898 1.044836 1.646516
LB21DA 06-Mar-2020 (0.703889 105.202848 0.800000 106.002848 1.724695 3.890897
LB226A 05-Mar-2020 (0.718333 102.610582 0.410959 103.021541 2.228940 6.144088
LB22NA 05-Mar-2020 (0.734801 111.603673 1.670890 113.274563 2.494811 7.746059
LB22DA 05-Mar-2020 0.736111 103.471103 0.438356 103.909459 2.700575 8.763989
LB233A 05-Mar-2020 0.739612 114.187454 -0.105479 114.081975 2.820497 0.710367

“ - . 2 3 4 5| | » L 10 v (V]
Remark:

1, Traded vield is based on 30/360 basis (on coupon payment) which might be different from yield calculated on actual payment. dlick here to learn more.

2. This page is designed to provide REFERENCE YIELD of State Owned Enterprise Bonds with MOF guarantee, which came from Market Yield on Plain Vanilla MTM pages.

3. The Government interpolated vield is calculated from the interpolation method on the ThaiBMA Government Bond Yield Curve with the same maturity. However,the SOE Bends with short-ended and long-ended issues {under and over
the curve) are not included in this page.

4. T-Bill Reference Yield is calculated from Simple yields of Government Loan bond, 1-m Treasury bill, and 3-m Treasury bill with comparative ttm by interpolation method.Simple yield of LB is converted from average bidding yield to
maturity,

5. The above prices are calculated based upon the provided reference yields on the settlement date, today plus one official day (T+2).

6, Duration and Convexity of Fleating Rate Note Issues are Effective Duration and Effective Convexity.

7. For Inflation-Linked Bond, Avg. Bid ield shown is Avg. Bid Real YTM and the Clean price (%5), Accrued Interest (%), and Gross Price (%) are all in Unadjusted terms, The comrespending Adjusted terms can be obtained by multiplying
the Unadjusted price or accrued interest by the Index Ratio shown in the last column. The modified duration and convexity are calculated based on Avg. Bid Real YTM.

B. Avg. bidding yield of LB206A, LB213A, LB214A, LB22NA, LB233A, LB236A, LB244A, LB24DA, LB267A, LB27DA, LB283A, LB296A, LB3834, LB396A, LB406A, LB416A are synthetic vield derived from ThaiBMA pricing model.

9. Bonds in State Owned Enterprise Bonds with non-MOF guarantee, SOE(NG), in RP Reference Yield pages are only rating AAA and Reference Yield of SOE[NG) came from Market Yield on Plain Vanilla MTM pages.

NuvasyaAILaTnANNITATINL:

WuLReIiu RP Reference Yield wigansfnvualiiudinaunazdisesian (Settlement Date) Hu 2 Juviinns

wasnTutlagiu (T+2 uvinig)

Uselovil:

o o o ' ' B3 . Y o Y a o &
BAIMNARDULNUYDINUTUATIUAN Tuniln RP Reference Yield I‘ZILUHEJG]TWNEW]E]‘ULLV]UE]'NEJ\‘]IUﬂ']'ﬁVI’]'U:iﬂiﬁJ‘ZIE]

=

Auttusing (Repo) #iil Settlement Date ifu T+2 fuvhnis
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%wﬁﬂ: Bond Price > RP Reference Yield > RP Reference Yield (T+3)

AnUsENaL:

|#* RP Reference Yield (T+3)

04/03/2020 ==}

Government Bonds Treasury Bills State Agency Bonds SOE(G) SOE(NG) Foreign Bonds Show All
RP Reference Yield (T+3): Government Bonds as of 4 March 2020 & Dowmlozd Al | | < Download Excel
16:15:37

Settlement ~  Avg. Bidding ~ Clean Price ~ Accrued ~ Gross Price ~ Modified ~ . .
Sl Date Yield (%) (%) Interest (%) (%) Duration LY LcSEBEne

ILB217A 09-Mar-2020 1.022207 100.238730 0.180822 100.419552 1.332221 2.444816 1.00024
ILB283A 09-Mar-2020 1.080555 101.296577 -0.010274 101.286303 7.607974 63.385475 1.04600
LB206A 09-Mar-2020 0.912109 100.483159 0.516086 101.000145 0.297274 0.236334
LB213A 09-Mar-2020 0.815306 105.295746 2.580411 107.876157 1.015537 1.568063
LB214A 09-Mar-2020 0.811288 106.014925 2.665205 108.680130 1.036650 1.625401
LB21DA 09-Mar-2020 0.703889 105.178970 0.830000 106.008970 1.716505 3.858632
LB226A 09-Mar-2020 0.718333 102.601243 0.426370 103.027613 2.220750 6.103566
LB22NA 09-Mar-2020 0.734801 111.568378 1.713014 113.281392 2.486622 7.701186
LB22DA 09-Mar-2020 0.736111 103.460039 0.454795 103.915734 2.692386 8.715746
LB233A 09-Mar-2020 0.739612 114.149171 -0.060274 114.088897 2.821308 0.660013

- « . 2 3 4 5 | o» Cl 10 - [+
Remark:

1. Traded vyield is based on 30/360 basis {on coupon payment) which might be different from yield calculated on actual payment. dick here to learn more.

2. This page is designed to provide REFERENCE YIELD of State Owned Enterprise Bonds with MOF guarantee, which came from Market Yield on Plain Vanilla MTM pages.

3. The Government interpolated vield is calculated from the interpolation method on the ThaiBMA Government Bond Yield Curve with the same maturity, However,the SOE Bonds with short-ended and long-ended issues (under and over
the curve) are not included in this page.

4, T-Bill Reference Yield is calculated from Simple vields of Government Loan bond, 1-m Treasury bill, and 3-m Treasury bill with comparative ttm by interpolation method.Simple vield of LB is converted from average bidding vield to
maturity.

5. The above prices are calculated based upon the provided reference yields on the settlement date,today plus one official day (T+3).

6. Duration and Convexity of Floating Rate Note Issues are Effective Duration and Effective Convexity.

7. For Inflation-Linked Bond, Avg. Bid Yield shown is Avg. Bid Real YTM and the Clean price (%), Acaued Interest (%), and Gross Price (%) are all in Unadjusted terms. The corresponding Adjusted terms can be obtained by multiplying
the Unadjusted price or accrued interest by the Index Ratio shown in the last column. The medified duration and convexity are calculated based on Avg. Bid Real YTHM.

8. Avg. bidding yield of LB2064A, LB213A, LB214A, LB22NA, LB233A, LB236A, LB2444, LB24DA, LB267A, LB27DA, LB2834, LB296A, LB3B3A, LB396A, LB406A, LB416A are synthetic yield derived from ThaiBMA pricing model.

9, Bonds in State Owned Enterprise Bonds with non-MOF guarantze, SOE(NG), in RP Reference Yield pages are only rating AAA and Reference Yield of SOE(NG) came from Market Yield on Flain Vanilla MTM pages.

MunvasyaAuasanNISATUIM:

WuLiediu RP Reference Yield wigauafitvualiiudiuaunazdisesian (Settlement Date) 1Hu 3 Juviinnsg
wasnIudagiu (T+3 Juvinng)
Uselovil:

o o o ' ' B3 . Y o Y a o &
BAIMNANDULVNUYDINUTUATIUAN Tuniln RP Reference Yield I‘ZILUHEJG]TWNEW]E]‘ULLV]UE]'NEJ\‘]IUﬂ']'ﬁVI’]'U:iﬂiﬁJ‘ZIE]

Austusns (Repo) 713l Settlement Date 1 T+3 Tuvinng
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Mark-to-Market
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swswdeyaiiieitesivyadgfsssunarnangyssian Wluvdudeddu dwsuiludufingaddunindgns

(NAV) snufimunves nag. Uszneulumeiuygesnain 6 wy

1. Plain Vanilla MTM Pages:

2. Structure Note MTM Page:

3. Notice Pending Page:

4. Download Historical MTM:

5. MTM Yield Movement:
6. MTM Price Feedback:

' a °

wansyargsssudmiunsasuiivaly

]

' a ° s

uansyargRsTTdmsuRTATEoYRuS (Structured Note)
wansdeyanansvifidinssuiunisintnd seni
Wansyar1gAsTINSoUNA

uandALIAADUlMYBITIAN Mark-to-Market

Yoaneds Feedback Rgnfudeyansiatsnd a1 ThaiBMA
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Fawth: Bond Price > Mark to Market > Plain Vanilla MTM Pages

AnUsEnau:

|+ ThaiBMA Mark to Market

04/03/2020 =]
Govt. State Agency T-Bill SOE(G) SOE(NG) GRE Corp. cP FB X TBP Show all
ThaiBMA Mark to Market as of 4 March 2020 17:13:44 < Dovniaad Al ‘ | < Dowinload Bxcel
Rating Last Trade Last Quotation
N M~ Coupon  ~
Symbol +~ Coupon+- Maturity v Type v I -
(¥rs.) Type TRIS ~ FITCH ~ Date == Date | B o |
L7 (o_,;.]
4 Government Bonds

ILB217A 1.2 14-Jul-2021 1.36 Straight Fixed 18-Feb-2020 (0.980000 04-Mar-2020 1.022207  1.270000  0.9000
ILB283A 1.25 12-Mar-2028 8.02 Straight Fixed 04-Mar-2020 (0.910000 04-Mar-2020 1.080555 1.320000  0.910(
LB206A 2.55 26-Jun-2020 0.31 Straight Fixed 04-Mar-2020 (0.890000 27-Jun-2019 1.753393  1.780000 1.738
LB213A 5.85 31-Mar-2021 1.07 Straight Fixed 02-Mar-2020 (0.200000 14-Aug-2018 1.026884  2.000000 1.B00(
LB214A 6.4 09-Apr-2021 1.10 Straight Fixed 04-Mar-2020 (0.770000 (03-Jan-2014 3.683750  3.B30000  3.6000
LB21DA 3.65 17-Dec-2021 1.79 Straight Fixed 04-Mar-2020 0.680000 04-Mar-2020 0.703889 0.720000  0.690(
LB226A 1875 17-Jun-2022 2.28 Straight Fixed 04-Mar-2020 0.700000 04-Mar-2020 0.718333  0.730000  0.7050
LB22NA 5.125 08-Mov-2022 2.68 Straight Fixed 03-Feb-2020 1.100000 03-Jan-2014 3.835000 3.940000 3.780(
LB22DA 2 17-Dec-2022 .79 Straight Fixed 04-Mar-2020 (0.730000 04-Mar-2020 0736111 0762987 0.7200
LB233A ] 13-Mar-2023 3.02 Straight Fixed 04-Mar-2020 0.750000 05-Jul-2016 1.836521 1.B80000 1.770(

2 “« . 2 3|45 b 7 8 I 1 S 10« v}

Remark:

1. Traded yield is based on 30/360 basis (on coupon payment) which might be different from vield calculated on actual payment. dlick here to learn more.

2. For Inflation-Linked Bond, Coupon (%) is Real coupon (3t) and all the Yields{%:) shown are Real YTM(%:). The Clean price{%) and Accrued Interest (%:) are all in Unadjusted terms, The corresponding Adjusted terms can be obtained
by multiplying the Unadjusted price or accrued interest by the Index Ratio shown in the last column. Modified duration and convexity are calculated based on Real YTM

3. The prices showmn in the Clean Price Column of the Traded-by-price bonds are gross price.

4, The cut-off time for daily quotation of all bonds is 16:00.

5. Clean price, Accrued interest, Modified duration and Convexity shown in Plain vanilla MTM pages (not Trade-by-price) calculated with Market Yield and settlement date on T+1 {Calendar day).

6. Model yield of LB206A, LB2134, LB214A, LEZZNA, LB2334, LB236A, LE2444A, LB24DA, LB267A, LB27DA, LB2834A, LB296A, LE3B3A, LB396A, LB406A, LB4L6A are synthetic yield derived from ThaiBMA pricing model. But if there are
trading transaction, mode! yield will be traded yield.

7. BEY (3] is Bond Equivalent Yield {calculated with semi-annually compounded vield).

BnTIMANULN Yaduazdeyasie q vewmsamillunihluenmudssianveseeniiieauazainlunisisenld

widngléfesnslivarvemsasuiimunfaunsailalaeidonil Tab “Show All” wiedwnndesnislddeyaiidu

CSV File ﬁmmsmwﬁl Download Excel

AUNNY:

® Symbol: ey Snualvesmsasniinimustlag ThaiBMA

® Coupon: uesiiany mhoidudesaysed

® Maturity: funsurimuaeigngrasuil

e TTM: 91gAuEntuanty settlement T+1 (calendar day) aufisTuiinuneigves
ATEIVE

® Type: Ussnnuemasiilneutsmuntsaefududu

® Coupon Type: UszlanveinsinenUes

® Rating: Suduamnindefiovesuitnipenanansvitsiadudulan TRIS ie/uax
FITCH (Thailand)

® |ast Trade Date: fuiitinisdoumedran

® last Trade Exe. Yield:  dhsmanouunudenioannistonsaign (evat)

® Last Quotation Date: fuﬂ?iqﬁmsdﬁﬂmLauas'??amﬂpﬁaﬁmamwmwﬁﬁgﬂm 3 tulundadign
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Last Quotation Average:

Last Quotation Max:

Last Quotation Min:

Model Yield (%):

Spread:
Market Yield:
BEY (%):
DM (%):

Clean Price (%):
Al (%):
MQOD:

CONV:

Par:

Currency:
Registration Status:
Index Ratio:
Outstanding:
Issuer Rating:
Distribution Type:
ISIN Code:
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ALRRgEnILaueTeluAsIEgn (%)

¥
P

RIGIRENGNAG

Y 9

DN NAUDYRAEN

q

SasmanouLUAINLUUTRenET (Foar) uardruvnreAILIAs
(Spread) wiaeilu bp

AgneAaLdes (bp)

ST HANDULNLTBINSIEANTULTIYEM98 i Auty mhedudesay

Bond equivalent yield

duavesnswanauw (Discount Margin) vheidusesas uazazuaniwa
ﬁ’lw%JUm’]ﬁ’liwﬁﬁﬁi’l‘&J@"LJENLLUU&EJEJ@J’JLVi’ﬁfu

malisunendedeiu mhaduiosaniioutuyarmiih

nonibeAesy mhedudesandisufuyarmihdsamii

o

A1 Modified Duration f‘i’m%”umswmwﬁﬁlﬂﬁmwmwﬁﬁdﬂEJ@‘LJENLLwaast
wagA1 Effective Duration ﬁm%’umwmwﬁﬁﬁiwqﬂmLLU“uaaEJéh e dul
Convexity mihendut’

yariins L isonie mheduum Flaifinsuanseanemiuinsansuiguii
lailfszyyading

analiufleanasnans

anugnsTungifoutuma ThaiBMA
Afliusudutuasnondofieliunmeiusamuie

yarasielagiu Guum)

Susuamnindefiovesuinioenamansvi

ANWULVBINSLAUDVIENSNNTNEG

ISIN code

uvasyaIuazuENNITAIN:

Snsmanouunuilddneds a utu (Market Yield) avanandnsnaneuwnudenisangninsinsdenonsiansvi
Tufuily q uivnlaifinstiouns Market Yield %mmﬂé’mmamauLmuLaua%aLﬂﬁﬂﬁﬂﬂQﬂ'ﬁamamwawwﬁ%uwi 3 578Ul
wagdmnlsiifamsteneuadiisnsmanouumuaustoadsangierioiiu 3 919 Market Yield aldunamnuuusiaes
Mange) (Model Yield)

mamauLmuLaua%ﬁ]Laﬁalﬁmmﬂﬁmmawwcﬁ%éﬁLﬁu@ﬁﬂwé’ﬂﬁ’UﬁuWQWSLLﬁﬂﬂizmml‘m (Primary Dealer) 3saw¥i
N3N IHANDULNUYBINUSUNTIFUIRNTIA ThaiBMA 9niu

Tudhuvesitustnssgiamiaiinuss fulaensensaniseds Q’%amamwmwﬁ (Dealer)  9gd151A1/A1
KamaULNULALDTalHIUNA ThaiBMA A 7 Fu waznn 15 Ju dmiuitusdnsigiamiadlaifimaddssfunasiuduos

YSENLanuY
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11v09n a9l penieA1s5u Modified Duration way Convexity fuamsluninilaunaninnisaiuiumieg
nanMsAItuRuNtn Calculation Inelddnswanauunue1eds i d@uiu lnenvualniudweoulaztnsesnn (Settlement

Date) 10u 1 Junasaniulaqgdu (T +1 Calendar day) tawe

Uselevil:

yargfsssuvensasuilluni Mark to Market gnldilugaddsdalnenamusiuuaznemudiseaiednly

v 6

MIAUIMLAAFUNINGaNS o Ui (NAV)

Y
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Fawth: Bond Price > Mark to Market > Structure Note MTM Page

A nUsenau:
|+ ThaiBMA STN Mark to Market

04/03/2020 8
ThaiBMA STN Mark to Market as of 4 March 2020 & Download Al ‘ ‘ & Download Bxcel
17:19:52
Rating Last Trade Last Quotation
) ™ -
Symbol -~ Maturity ~ Type
(vrs.) TRIS ~ FITCH ~ Date L EEREIS © Date e
Price % Price (%)
CIMBT20DA 18-Dec-2020 0.79  Straight
CIMBT20DB 18-Dec-2020 0.79  Straight
CIMBT212A 11-Feb-2021 0.94  Straight
CIMBT2128 11-Feb-2021 0.94  Straight
CIMBT2INA 15-Mov-2021 170 Straight 07-Dec-2017 100.000000
CIMBT21INB 15-Mov-2021 170 Straight 07-Dec-2017 100.000000
CIMBT21NC 17-Mov-2021 170 Straight 07-Dec-2017 100.000000
CIMBT21ND 15-Mov-2021 170 Straight 07-Dec-2017 100.000000
CIMBT21NE 17-Mov-2021 170 Straight 07-Dec-2017 100.000000
CIMBT21NF 22-Nov-2021 172 Straight 07-Dec-2017 100.000000
CIMBT2ING 22-Nov-2021 172 Straight 07-Dec-2017 100.000000
CIMBT21INH 22-Nov-2021 172 Straight 07-Dec-2017 100.000000
CIMBT21NI 22-Nov-2021 172 Straight 07-Dec-2017 100.000000
CIMBT21NJ 24-Nov-2021 172 Straight 07-Dec-2017 100.000000
CIMBT2INK 24-Nov-2021 172 Straight 07-Dec-2017 100.000000
CIMBT21NL 25-Nov-2021 173 Straight 07-Dec-2017 100.000000
CIMBT21NM 30-Nov-2021 174  Straight 07-Dec-2017 100.000000
CIMBT21NN 20-Nov-2021 174  Straight 07-Dec-2017 100.000000
AMUKRUY:
U L% L3 dy U [
® Symbol: YANVAYBINTIFTNUBYNUS
® [SIN Code: ISIN code
. U o 1
® Maturlty: ’mﬂsumwumlaaau
& v 2 W 1 1 @
® TTM: mqmmaauumaumwuﬂlmau wugllul
e . oA e
L] Type: ‘Ui$LﬂV]‘UENGISWﬁﬁMuIWEJLLUWI’]@Jﬂ”Iif\]”IEJﬂuNu@u
. L% (% 1 d‘ = a o ¥ dyd{ L% U % <~
® Ratmg: auﬂ‘ummmLﬂuaaasuawswQaaﬂmwmsmmaﬂamdma TRIS i99/Wag
FITCH (Thailand)
o aa & '
® | ast Trade Date: UNUNTTRYILANEA

® | ast Trade Exe. Gross Price: swm%amaeﬁqﬂ (508ay)

® Last Quotation Date: Tundasmaustonsanan
® Last Quotation Avg. Gross Price: S1ALaUBTRATIA1AN (FEas)
® Model Gross Price %: yarnuuudiaswmmged] wiheadueazfieutiuganmiingm

® MTM Gross Price %: afmegAsIIUATIAIVE (TIunenideneiu) 91989 o Auy

[Emd

® Registration Status: anurnN15VUNzLdeuiUuNIg ThaiBMA

® Relevant Statistics: UayaliaANNUUUTIABIN NGB (9n3)
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= %
VISJ']‘UEN‘UaSqua:

' a

YAAYATITNATIAN N8 o AuTu (MTM Gross Price) launansiandevigaraniniinisdeviensiansvilluiu

Y 9

1y q winnlifinns@eneaglinanauetonnioenasiarsuilvseddnidnniie (Arranger/Underwriter) unu Falaguni

v
= [ v a

NFeaNATIE IS aRInT Mg azdITIAaUeToulYiiUNIe ThaiBMA nn 15 T (Full 15 uazTuduision)

Uselovil:

yarefsssuvesmsansuiloyiuslunth STN Mark to Market gnlfiluyaridnads
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Fawth: Bond Price > Mark to Market > Notice Pending Page

AnUsEnau:

@ Notice Pending Bonds

28/02/2020

Symbol v Maturity ~  Expected Recovery Rate (%) Pending Reason
+ Long-term Corporate Bonds

anison —— Ths bond  restuctured. Pless ot 1 th bond's mitunty date 5 exenced fox 36 daysfom 6 Ocaber 2018 0 6 Octubes 2020 wihthe Increase ket ate from 6.00% 10 7.50% per anum
- ‘according to the Terms and Conditions Clause 2.1 For More Information: hitps://www.set.or.

This bond s restructured. Accordng to APEX Development PCL meeting resolution 1/2563 for the bond APEX2024, the maturity dae for Gebenture redemption s edended fom 28 Fbrary 20201025

APEX202A 262092020 August 2020. The coupon payment s increased from 6.25% per annum to 8.25% per annum commencing from 28 February 2020 unkil the redemgtion date. In addtion, APEX may redeem the bond
before t reaches the stated matunty. For please visit hetps://www.set.
This bond is restructured. Please note that, according to the amendment of dause 1 of the terms and conditions, the maturiy date for debenture redemption is extended from 23 February 2020 to 23
February 2023. According to the amendment of clause 2.1 of the terms and condtions, the Coupon payment is reduced from 6.5% per annum to 3.0% per annum commending from the interest payment
PACE202A 23-Feb-2023 round May 2020 unkil the redemgtion date. In addion, the Issuer shall pwvm difference of the interest of 3.5% per annum in every round of interest payment commencing from May 2020 upon the
redemption of debentures. For more Infe please visi hitps://w nevsid=157208181577708language=enbcountry=US (EN) or
hetps:/www.set.or, Pnewsld=1573081815777) 4 try=TH (TH)
Ths bond s restructured. CLs Resolution of Meeting No. 1/2020 (TLUXEZQ54), the bond's maturty date s edended from 8 Way 2020 to 8 May 2021 Tn
TLUXE205A 08-May-2021 - ‘addtion, the tarms and conditons of f (O/E Ratio) of 3 : 1 has been exempted. For more information:
betps:/ v set

This bond & restructured. ’s Resoluon of ’ Meeting No. 1/2020 (TLUXEL98A), the bond’s maturty date is extended from 2 July 2020 to 2 July 2021, However,
Sr i the meeting resolved not to approve the amendment of the terms and conditions of the bond issuers and bondhoiders to exempt conditions for maintaining the debt to equity ratio (D/E ratio) of 3 : 1
Therefore, the Company shall mantain the debt to equiy ratio (D/E ratio) as previously spectied. For mare information: https://www.set or thiset/nevsdetads do?
nevwsld=1582755009422084anguage = endcountry=US
Remark:

Expacted Recovery rate Deslers”poll or rate
Disclaimer:
ThaiBA is ot responsble for any drect and indrect losses and o cccurredin ‘and the access to the Dats and ThaBHA's website,

wansloyaveInsasninlasuransenununnsalnivedAy MldamnsadssfiunanlegBunald lnensians
nilfenandgnineena Nt Mark-To-Market Unfi (Plain Vanilla MTM Pages Uag Structure Note MTM Page) uag

wansnay 2 Usznn

1. asasviingeendidliignszuiunmsitulfiansvseduavate: uanidnsmaininaglasutseiulensiaimil

o

\Annsinting szt Expected Recovery Rate (%) wazudsimansalfifiifoddo

2. asasvilidesnidngnsvuiunmsiunianvseduaraie: lduansmnnguuuy wazidavsnisalnddedAnyuu
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%awﬁﬂ: Bond Price > Mark to Market > Download Historical MTM

AnUsEnau:

l#* ThaiBMA Mark to Market

Historical ThaiBMA Daily Report @ March 2020 =
Date v Plain Vanilla v Structure Note
02-Mar-2020 (V) (4]
03-Mar-2020 (1] (4]
04-Mar-2020 (4] (4]

|
' a ° o ' [

dldauannsannilnandeyayarigfsssudmiunsiarsniniliuazyangfsssudmiunsiarsniloyius

3 3

(Structured Note) é’auwé’ﬂugULLUU csv e
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%awﬁﬂ: Bond Price > Mark to Market > MTM Yield Movement

A nUsenau:
|~ Mark to Market Yield Movement

32

Asof: | 01/01/2020 - 05/03/2020 =]
smibal |

Data : Market Yield

Mark to Market Yield Movement
between 1 January 2020 to 5 March 2020

W LB206A W LE326A W LB4GGA
25

Market Yiekl (%)
:

0.5

O 1-Jan-2020
16-Jan-2020
01-Feb-2020

Remark: For Inflation-Linked Bond, all the Yields(%:) shown are Real YTM(32).

[ [

L6-Feb-2020

(1-Mar-2020

& Download Excel

Tunth MTM Yield Movement # anansaisengdeyadeundadu Time Series vosdoya Mark to Market lng

R)

91udentiuans Mark to Market Yield 138 Quotation Ald aunsadenuanwwalansluzuuuunsl uazidonaiilnan

£

magﬂugﬂu‘uu ExceLImﬂﬂﬂﬁ Download Excel
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%awﬁﬂ: Bond Price > Mark to Market > MTM Price feedback

AnUsEnau:

Feedback on Mark-to-Market prices

User Profile :

User name phantira$ E-mail address *
Name Phantira Suksomnirandon Telephone *
Organization The Thai Bond Market Association

Select Bond to Feedback : Feedback Detail :
Mark-to-market date 28/10/2016 *
Bond Type - Select -- v %

%

Bond Symbol * Remark

1. ThaiBMA will respond your feedback to the provided e-mail.
2. User can send feedback from the time that Mark-to-Market data available

Mark-to-market yield % until 12.00 a.m. of the next day.

v

luntih MTM  Price Feedback 1 fl¥aunsansendeyaiiedstoyansiarsuiiidesnisliniaey vsods

@

UolAUBUUEAN9NNES ThaiBMA Taeiisneazidenludiusingeqall

® User Profile

®  User name: Username maﬂﬁﬁﬂ%"ﬁ' Login Wty ibond

" Name: Foweuldil Login 11anlu ibond

" Organization: mamﬂwaa;ﬁ%’ﬁ Login w1y ibond

" E-mail address: E-mail vely ﬁﬁaqmﬂﬁdﬁm;&ammé’u (ldsoensen)
" Telephone: mneaulnsAnivesdldiu @{lddesnsen)

® Select bond to feedback

" Mark-to-market date: 5’14‘171"118@ Mark-to-Market ﬁéfaﬂmi Feedback

" Bond Type: yilnvesnsnansviutadu SA, GB, GSOE, NSOE, FB, CP uag CORP #ladenls)
®  Bond Symbol: dydnvainansviifisioans feedback (ldidentd)

" Mark-to-market yield: §n35IHARDULNUYDINTIENTWLNIABINTT Feedback

®  Feedback Detail: swazBunsaniifliiesnisduni ThaiBMA
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swndeyanifedesiufuilnganswil (Bond Index) varnvareuszuan Wlumiideiu Useneulumeuydes

v
o

NUUA 12 Llﬁé
1. Bond Index:

2. Composite Bond Index:

. T-Bill Index:
. Zero Rate Return Index:

. SOE Zero Rate Return Index:

3
il
5
6. Corporate Zero Rate Return Index:
7. Commercial Paper Index:

8. Short-term Government Bond Index
9. MTM Government Bond Index
10.MTM Corporate Bond Index:
11.Inflation-Linked Bond Index:

12.Customized Bond Index

o vy

ftlvaaiusUnssguia, Wustnssgiamia, ulensu

9 Y

[ o a v v

winAIMTINTausURsigUIa, Wustnsigiamna, udienvu

o« 9 Y

v v 1Y

1MIYNU
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o

AYNYDIAIIUAN T

e

[

yiignsmanauunuvensamuluiusinssguia Nllenani

e

[

wiignmanauunuvensamuluiusinssgiamia Nllonead

o

svlidnnanauLnuvenisasuluuiienyy Nle1yai

v
v [

fulvowmsansutionvussuzd

ftlvaaiusinssgurassevdu

FTlvaIns1aIusEuIaNAILILNIINGIAT Mark-to-Market
AYNYBINTIANTNLLBNTUNANUIUINNGIAT Mark-to-Market
AYUNTIANTNUD19DIDNT IR UL N

AvTldNaeINeIANILNITA LY 1T
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Yauu1: Indices > Bond Index

AMunaneuazUselevivasnsinganswil:

desnlumsasudsuanineg du dnasmuinagiifeiivesiadunldlunsioudisunaneuunuainnis
899U (Benchmark  Index) %qéfﬁmﬁv‘iﬂﬁﬁ’ﬂamuwawﬁmmuzmmm?iau"l,mmamamimamuﬁL?‘imsﬁaaﬁ’umiamu
gndhegraty finasmuinesnnisaspluiusgnimesndeuseneulusevusineg Alfidenly snsmaneuunuilsainms
amuluwesnifausofesiluSeudsutusuinaandnning (SET Index) viadwiiusduisaulaludissesinaives
nsawmuiiviiy Sasiliinasuldidiui nnsuimsesansasuluiuiiflegduanansavildfinidvdiiouieuviold

wumndlunsiauuudagfuiitesldtunnlumfuimsnemu (Fund managen) osmnnidusinauannsely
MsUIMIWETALUY Active Portfolio wasgfuimsneauitagihldfnindnsmansuunuandviianieuiieuniols
EwildRnifuaiguimsnomutug fauannsofindenitlunisdadenndnningihimnamulunesn Fwdnnmsly
mMaFeudisunmsuimanedn msamuiaansmildtunsamulusnasidlfeglddeinmnamidusidiouie

fafins1ansuil (Bond Index) Ao inFastionentsiuiifamulifinnuauadoulmyssmaransamilag s

LYY 13

wienguuamsamilnlidanguld lnedvlasiasviiivareussinniuegivingUssasdvsonanauunuiifen1singinnis
amulunquasianmiliug dasslevivesiviinnarsuiiannsoagllanail
1. Wueiadiefamunnzenundeulmvewnainnsasil lnesudidusmtnmsedeulvessia wazaended

tnamuaglasu waznimsalivdsuudasesdnsnenile
® ynndnsnenidyanat :1ANTIANIULILETU Auiiargedu

o vndammenilaifiviu mamsansuiazanas mdviavanag
2. \ueTesdiefiliiuiouifisunatsznaunisannisasu Tnsiisuiisunansuunuiiduaainardvisy
wamauwnulaunnnsasulunesnvesmues lunsdienafinnsanesdusznaudunugluse Wy orgaisvemeans
UseinNNU09nI1ans wae Duration YeInese
3. HuedesdlelfiuisuifisuanuaieulmsswihsmaaesmaansssLandng Wy nainu aanansIanTvi
panAiu seludunanouinu anadss AruduEawreman Wudy

4. WHuasesdlodrAgyfisessugsnssuludafildlunmsuinisaudes Wy gsnssueyiius suldun Bond Index

Option Dudu
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]
[

AUURTIF1TNUNIATLASLHELNI LAY ThaiBMA:

° ﬁ%ﬁﬁuaﬂ’m%’g‘ma (ThaiBMA Government Bond Index)

AMNUTTNBY:

|+ Bond Index

04/03/2020 =
ThaiBMA Bond Index as of 04 March 2020
Index Average
Type . chg . chg. Total chg Net Total cha. _ . _ Do;mlclvad

Clean Price (poin-t] Gross Price (poil';t) Chir (poir;t] Return (poin-t) Yield Duration Convexity rr
Government Bond Index 121.78 +0.84 122.57 +0.85 333.56 +2.31 104.49 +0.72 147 10.62 222.03 0
Group 1 (1< TTM <=3 75.25 +0.10 75.88 +0.11 211.20 +0.30 101.90 +0.14 0.73 2.03 5.52 0
Group 2 (3<TTM <=7 114.46 +0.47 115.25 +0.47 306.01 +1.26 103.52 +0.43 0.80 4.55 25.56 0
Group 3 (7 < TTM <= 10) 153.80 +1.29 154.97 +1.30 420.70 +3.53 105.15 +0.88 0.95 7.68 68.72 0
Group 4 (> 10) 212.59 +2.01 213.78 +2.03 585.68 +5.56 105.66 +1.00 1.63 16.83 417.16 0
Group 5 (<= 10) 95.83 +0.41 96.54 +0.42 260.50 +1.14 103.35 +0.45 0.86 4.53 30.43 0
Group6 (<=1} 75.64 0.00 76.01 +0.01 137.61 +0.01 100.69 +0.01 0.92 031 0.25 0
Group 7 (10 < TTM <=30) 161.34 +1.18 162.25 +1.19 283.61 +2.08 105.08 +0.77 143 13.59 235.79 0
SOE (G) Bond Index 107.08 +0.44 107.59 +0.44 181.28 +0.75 103.18 +0.42 1.05 3.94 26.52 0
Groupl(1<TTM<=3) 85.40 +0.16 95.99 +0.16 161.43 +0.28 101.90 +0.17 0.87 1.95 5.01 0
Group 2 (3<TTM=<=7) 118.11 +0.60 118.72 +0.61 199.48 +1.02 103.92 +0.53 0.95 4.74 27.14 0
Group 3 (7 < TTM <= 10 ) 138.73 +1.35 139.36 +1.36 233.94 +2.28 105.96 +1.03 1.17 7.96 7231 c
Group 4 (> 10) 151.66 +1.51 152.47 +1.52 257.48 +2.57 106.08 +1.06 1.40 10.12 117.94 0
Group 5 (<= 10) 104.99 +0.38 105.59 +0.39 177.82 +0.66 102.94 +0.38 0.98 348 19.69 0
SOE (NG) Bond Index 116.74 +0.80 117.66 +0.79 203.67 +1.40 103.94 +0.71 1.60 6.17 65.12 0
Group 1 (1< TTM<=23) 97.40 +0.15 08.18 +0.16 164.49 +0.26 102.06 +0.16 0.98 1.87 4.82 0
Group2 (3 <TTM <=7 115.48 +0.46 116.49 +0.47 203.49 +0.83 103.42 +0.42 1.10 4.11 20.63 0
Group 3 (7 < TTM <=10) 132.17 +1.22 133.55 +1.18 235.73 +2.17 104.76 +0.96 1.44 741 64.04 0
Group 4 ( > 10) 138.00 +1.79 138.81 +1.77 244.32 +3.17 105.96 +1.37 1.86 11.29 154.06 0
Group 5 (<=10) 109.82 +0.43 110.80 +0.43 190.84 +0.76 103.02 +0.41 1.22 353 22.65 0

Remark:

1. Government Bond Indices are calculated from government Loan Bond (LB) only.

2, The base date of sub group 4 's index is 12 March 1999, The base date of other indices is 4 January 1999.

3. The net total return indices are calculated by applying the withholding tax rates to accrued interest and coupen payments on all coupon bonds. The tax rates may change from time to time due to changes to the withholding tax
rate applicable in Thailand. The current and historical withholding tax rate is 15%.

4. The base date of the net total return indices is 20 August 2013.

suilinanuedaulmveniusingsguialssian Loan Bond (M3edidusunudyanual ThaiBMA fesnys LB)
IneUsenousiedeyates WU Average Yield, Average Duration uaz Average Convexity Fudupnadeves Yield,
Duration wag Convexity vasnguiusinsildlunisruindvidinhninmeyamaimeesiusinsiguiausiagu
waNIINNGUATERUSURISFUIaTINUTENOUMENUs TN FUIANNTULAY ThaiBMA  diladavidaiiiustngsguia
< 1 1 a ! 1 A v g
wenilunguegess 8n 7 ndulasuusuengaande loun

v oA

1) nausviinsansuiiiustnsSguianiongnsvdesus 1 893 U (1<TTM<=3)

o

2)  naudvinsamiliusinssyuianiongaanionsis 3 89 7 U (3<TTM<=T7)

3) 0

¥
v A IS

wAvllnsansvidiusUnssyunaniongasndenius 7 89 10 U (7<TTM<=10)

i

Gl
G
Gl
09 nauisilsmasmiiusinssguaiidongaandennni1 10 ¥ (>10)
q
q
q

v
v a ] & v '

5  naudviinsamiliusinisguianiongauniotesnimvsewindu 10 U uduinndt 14 Tu (<=10)

6) n

¥
= ]

wRvdasansninusdnssguianiiiongasvdetdosnimsewiniu 1 ¥ (<=10)

' v
v

wavllnsansviliusdnssyunanioneasndenus 10 83 30 U (10<TTM<=10)

3

7N
fatinsasulupsamiianlng Snasimsuiimsamumautnegeing vemsasvi esnnisdeunas
VBIBATIHARDULNY LL@%Naﬂi%‘Vl‘UGiE)ﬂ’]iL‘UgEJuLLUﬁﬂi’]ﬂ’]“UENGli?ﬁ’ﬁﬁﬁﬁﬁ@’]Q§ULLG$813Q51ﬂLﬂWﬁu n3dnvineiingans
niluenfungudeny axeliiindesdioTnnrnedoulmiczidoniunaonuldiuioudisunemuiiiul svrenisamu

wANA1IAULS
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AMURUY:

Clean Price Index:
Clean Price Chg:
Gross Price Index:
Gross Price Chg:
Total Return Index:
Total Return Change:

Net Total Return Index:

Net Total Return Change:

Average Yield:
Average Duration:

Average Convexity:

37

1Y

ildienendemesudnunsinlunsaiuie

AstUaBuLUaIvee Clean Price Index Wiguniuiunaumun

'
1Y

siThinermendeseiudnnsulunsiua
Msasuulasmes Gross Price Index WeufuSunaunt

Total Return Index

mswdsuuUasmes Total Return Index WisufuTunounii

Net Total Return Index

mMswasuuUames Net Total Return Index isufuurounii
FRAEShTNaneULILTE RSN Aaneiuasufimunee
Aadeves Modified Duration

o

ALRAYYRIRNYITINAIAILBBUINIVDITIANNT A SUTILI D DN IHAR DULNU

Wasuuasly

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES



o

o Gyl

anUssnau:

L4 [

ThaiBMA Investment Grade Corporate Bond Index

Type

Corporate Bond Index (BBB+ up)

Group 1 (1 < TTM <=
Group 2 (3 < TTM <=
Group 3 (7 < TTM <=

Corporate Bond Index (BBB up)

Group 1 (1 <TTM <=
Group 2 (3 < TTM <=
Group 3 (7 < TTM <=

il

. chg.
Clean Price [pmg
106.26
3) 97.93
7) 127.05
10) 137.03
105.72
3) 98.16
7) 125.88 3
10) 139.36 +0.10
¥ v al d £
NuNNY

v o

Gross Price

107.10

98.63
128.23
138.37
106.55

98.87
127.06
140.72
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Vuindduduaanindeeluszaultamu (Investment Grade Corporate Bond Index)

& Download Excel

Index

by Total h Net Total h e ?—Yg:% Drvnicsd
[|l:|:0|g Rel:'urn [|l3:0|£I I:emrn (Eoigl!l.t] Vield  Durat.. Conve... Maturity Excel
+0.03 249.94 +0.09 102.31 +0.03 213 3.00 18.37 3.28 o
+0.03 224.19 +0.07 101.83 1.54 1.69 3.02 1.75 o
+0.04 207.35 +0.09 102.98 2.02 413 2084 453 0
+0.11 378.39 +0.30 104.77 2.47 7.22 61.57 8.52 0
+0.03 248.04 +0.08 102.30 213 3.00 18.31 3.27 o
+0.03 224.26 +0.07 101.83 1.55 1.69 3.02 1.75 o
+0.04 205.12 +0.09 102.58 2.04 4.13 20.80 4.53 0
+0.11 384.29 +0.31 104.77 +0.08 2.47 7.22 61.57 8.52 o

wiuAuULTeliolusEAuUIamY (ThalBMA Investment Grade Corporate Bond Index) wus

sonillu 2 nqudesmeriufie udnfiduduanuindetiedus BBB Tuly uaz BBB+ July uenilunqueesq 8n 3 nqulae

q

wUanLe1gALnEe taun

1)
2)

= v yaa

mjzuﬁwumwmimﬁuawuﬂmmammaaml,m

Y

=

ﬂﬁjll wmwmwwawummmammaamLm 3

]

q

v
o ' =%

19939 (1<TTM<=3)
7 U (3<TTM<=7)

€e

N ' =

AN

Qe

3)  NgUe wumwmimﬁuawuﬂmmammaamLm 781910 U (7<TTM<=10)

IﬂﬂﬁUﬂﬂﬂﬂa’]’Jﬁ]uLUULLUU%’]?J@@?\LUEJLLU‘UQQV] ﬂ"li%ﬂ‘ﬁ’]ﬂ‘lf‘u‘ﬁ‘uﬂLLEJﬂ@]’N‘Vi’]ﬂ%’]ﬂﬂ‘U‘HW‘uﬁ‘Umiiﬁ‘U’]aLW’Eﬂ‘Viﬁ’]ll’]iﬂ

U

’?@ﬂ’)’mLﬂé@ﬂiﬂ?ﬂ@ﬂﬂ’liﬁﬂﬂﬂiuwuqLE]ﬂGU‘L!"'ZNLﬂuLﬂi@ﬂN@’JﬂNaﬂﬁifﬂW L‘UUQ’W‘HSUEN‘WEJiGlﬂ?iﬁﬂﬂu%‘i@‘ﬂ@ﬂﬂ@ﬂ‘l/!u(ﬂ’m‘ﬂﬂ@&’ﬂﬁ

azBungady esnmsindeulmivessauiiidnuvauzianizuare1awnnid1ainanunfsulnivesiustnssguia

ThaiBMA Tdi3udnvhavisudieustiu 2 nsngiau 2544 Wusuan

ANURUY:

Clean Price Index:
Clean Price Chg:
Gross Price Index:
Gross Price Chg:
Total Return Index:
Total Return Change:

Net Total Return Index:

Net Total Return Change:

Average Yield:
Average Duration:

Average Convexity:

Average TTM:

suifliiiomenidudeiudnansalumseua
msasunlasmes Clean Price Index Wisusuunounii
Fyiifhinermendedeiudnnsulumseua
MswAsuLUaas Gross Price Index WisuiuSureunt
Total Return Index

msasunlasmes Total Return Index WieuiuSunounti
Net Total Return Index

AstUAsuwUaIved Net Total Return Index Wiguiuiunaumin

v
=1

AedednsHanouuvuYeInIaNsvil MulaileTuasuimuneny
Aladsas Modified Duration
AadsvesvTitiaAmuseulmueITIAATIEN ST BE RS AR ULIY
Wasuwasly

ANLARYDLALNTDYDINTIANTNT
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Fauin: Indices > Composite Bond Index

ANUsENBU:

|## Composite Bond Index

04/03/2020 ]

‘Composite Bond Index as of 04 March 2020 < Download Excel
5 Index Average Download
ype
Clean Price  chg.(point)  Gross Price  chg.(point) Total Return  chg.(point) Yield Duration Convexity Excel
Composite Bond Index 119.95 +0.61 120077 +0.62 209.75 +1.08 1.51 813 152.57 o

Remark:

1, Composite Bond Index is calculated from Government Bond Index, SOE(G) Bond Index, SOE(NG) Bond Index and Corporate Bond Index (BBE up).
2. The base date of Composite Bond Index is 1 September 2006.

sufinsnansnillng (Composite Bond Index) iuswilinnisasuasasuiiyndszianlunainnsiansuillng ns
Invhavtinsiasniivssnniiiiingusvasdieinanuedeulmveinsamulunsaminmain Jugiuvesividnsiaiswil

Inefisusun 100 Tutuil 1 Aueneu 2549 lnedvinsasuiinesrmuinaindsiliustngsguia dvdnusinssyiavie e

o [

AUseiulaensensnsaduasldanyuseiu wagdviluidiensunlisuduanuuneiseyluseduiiamu (Corporate

Bond Index BBB up)

nsiananisamulaglddviinsanmil:

¥
= ' =

dethasmunsiuudrididviinsansuilsngegnareysznndfidnamusiduiewhenudile Ao nsdenldial

Wmangaudunesanisamuiniiansaned nsdiminamuiasuinesansasuiliamuaniyluiusinssyuia deln

' ¥
A v [ Ao aAu Aa ' '

winzadlunsiiuduiiananisudmsnesanisamu fedailiusinsiguia lnedinuidiiinguges (Subgroup) 7iken

1

'
Y o= °

sonudnengaandonie) wu 1 -3 U wiedn 3 - 7 U ludu Fudhamudnduardesginfusdnssguiaiisnihuidszneu

aglunesnamutulndifesiuiustnslungugssmaiiviely
frmnilndidssninsnastdneidiusdnssguraiidungudesdudioumuisasinanzaundt sndregiadu i

WosnN1sasIUsENoUMENusURsSyuaniienyauniedudvuluuintu msitnawuldiyinusdnssgurauninmuimn

v o A

wniusUnssguratuynduergauniefaddmunzantdn Tunsdld dvdnduiiiafivansauaisfudviiusdnsiguia

naugesTivaIeguInnd1 10 U (TTM > 10 U) eghslsiinu fegrnisidenldfviinsaswiifiunzauiuldgnnanisedis

i o a A 1Y)

A3199 neunthiludusdsndnamudsadilaertunsiananisamulagldnul fe dnquszasduazusgelalunislyevil

q

Husiawa

AUNNNY:
® C(Clean Price Index: sinlddenendemesudnunsinluniseul
® (lean Price Chg: nsiasuLUasues Clean Price Index Wiguiuiunaumii
®  Gross Price Index: Ttinuenen a9 UL UNSAWI
®  Gross Price Chg: nsLasULUaIURS Gross Price Index Wisufuiunauntin
® Total Return Index: Total Return Index
® Total Return Change: nsiasuLUaswes Total Return Index Wiguiuiuneuni
® Net Total Return Index: Net Total Return Index
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® Net Total Return Change: mMswasuuUaes Net Total Return Index iisufuiuneunth

® Average Yield: AadusnTMane ULLYRInTIANITE Auanfeiuasufmuney

® Average Duration: Aadevas Modified Duration

® Average Convexity: Auadsresiitinrmnusoulmvesmmasailesnsmaneuunu
Wasuwlasly
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%awﬁﬂ: Indices > T-Bill Index

AnUsEnau:

l#* Treasury Bill Index

20/06/2011 =z

Treasury Bill Index
as of 16 June 2011

2534
25.32
1253
E 25.28
8 125326
=
T gm0
c
— 125322
=
o 1232
125,18
2516
2304
16-Jun-2011  17Jun-2001 204un-20171 21-Jun-2011  22-4un-2011  23Jun-2011  24-Jun-2011 274un-2011  28-Jun-2011  29-Jun-2011
As of
& Download Excel
As of T-Bill Index Change (point) Average Duration Index
28-Jun-2011 125331233 +0.009594 0.000000
28-Jun-2011 125.321639 +0.009519 0.002740
27-Jun-2011 125312120 +0.028169 0.005479
24-Jun-2011 125.283951 +0.002486 0.013699
23-Jun-2011 125274465 +0.009502 0.016438
22-Jun-2011 125264963 +0.009537 0.009589
21-Jun-2011 125255426 +0.009416 0.012329
20-Jun-2011 125246010 +0.028304 0.015068
17-Jun-2011 125217616 +0.009543 0.023288
16-Jun-2011 125.208073 +0.009229 0.026027

Auifniuads (T-Bill Index) Wudrilinnisamulunsasuiissozduiivsaananudes fe mkuads laens

WiguigunanauunuiidnnunddeiiiRuadiiunaneuumuainnsamulunesnvesinasmu nannisasienvdnikuy

AFavas ThaiBMA LUSsulaiioudunisamuluiiduadmnuilieglunain lnedndruvesnisamuluiiduadasayju

9

AwnileaNyaA1Ane (Outstanding Value) vaeikiunsa
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Yauu1: Indices > Zero Rate Return Index

AnUsEnau:

|+# Zero Rate Return Index

04/03/2020 =]

Zero Rate Return (ZRR) Index as of 04 March 2020 & Download all TTM and Date | | & Download Excel

™ Zero Rate Chg.(bp) Zero Rate Return Index Chag.(point) Download Excel
1-Month 0.962037 -2.199118 146.951277 +0.006288 o
3-Month 0.925517 -4.299015 150.408641 +0.019658 o
6-Month 0.887228 -4.930004 154.495063 +0.041128 o
1-Year 0.827383 -5.846524 163.120716 +0.097721 o
2-Year 0.706512 -8.770468 174.998721 +0.308412 o
3-Year 0.740186 -8.666744 194.950856 +0.506409 o
4-Year 0.752024 -8.812624 212.623721 +0.747137 0
5-Year 0.774669 -10.175791 233.701383 +1.183493 o

Download:

ZRR Index Construction Methodology

swil Zero Rate Return (ZRR Index) usiwilianisaaulunsiansuiiongaafiiusisnnanuides i ZRR 1 Year

v

Index tBusviiinnisamulunsasuiifilianudsifiongaia 1 U lnsfuguvesivdazdudui 100 Tutuil 2 unsiay

v
a

2545 giiflaziiuslevidmiulddudviilioudiounesanisamuifiulevisnsamulunsiasmillaeivuneigedsves

NOTNANUNAI
AURUTY:
® Zero Rate: Zero Rate
® Zero Rate Chg: n9UABULUAaIUBY Zero Rate Wisufuiunaumntn
® Zero Rate Index: Zero Rate Index
® Zero Rate Index Chg: M9UABULUaUBS Zero Rate Index WipuAuTunountn
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ﬁawﬁﬂ: Indices > SOE Zero Rate Return Index

A nUsenau:
l#* SOE Zero Rate Return Index

04/03/2020 =z

SOE-Guaranteed Zero Rate Return Index as of 04 March 2020 & Downlozd 31l TTM and Date ‘ ‘ & Download Excel

Zero Rate

™ Zero Rate Chag.(bp) Spread (bp) Chg.(bp) R Chag.(point) Download Excel
1-Year 0.827383 -5.846524 11.682484 0.000000 140.459237 +0.084705 o
2-Year 0.706512 -B.770468 16.126236 0.000000 152.091107 +0.268583 o
3-Year 0.740186 -8.666744 19278080 0.000000 166.763476 +0.433611 o
4-Year 0.752024 -8.812624 21.722359 0.000000 178.080940 +0.625890 o
S5-Year 0.774669 -10.175791 23.719329 0.000000 188.903663 +0.956077 0

SOE-Non Guaranteed Zero Rate Return Index as of 04 March 2020 < Download 3l TTM and Date ‘ ‘ < Download Bxcel

Zero Rate .
™ Zero Rate Chag.(bp) Spread (bp) Chg.(bp) Return Ind Chag.(point) Download Excel
1-Year 0.827383 -5.846524 18.450339 0.000000 142.485491 +0.086323 o
2-Year 0.706512 -B.770468 26.865351 0.000000 154.823700 +0.273846 0
3-Year 0.740186 -8.666744 32.833010 0.000000 170.006244 +0.442417 0
4-Year 0.752024 -B.812624 37.462651 0.000000 181.590875 +0.638399 o
S5-Year 0.774669 -10.175791 41.244181 0.000000 192.520703 +0.974042 0
ThaiBMA Term Structure of Corporate Spread o
as of 28 February 2020
W SOE-G M SOE-NG
60
50
40
=
E=)
2 30
bt
0
w
20
10
0
0 1 2 3 4 5 6 7 8 9 10
M (yrs.)
Download:

ZRR Index Construction Methodology

v o

sediustnsspiamia  Wudvidianisamulunsarsuiiszinniusdnsspiamia Tugruvesiaiiiusdns

v '
a v a a «

SgiamAatlisudAud 100 Tudui 1 Fwneu 2549 lneiustnssgiavaanuiuiAuiamaeilsiuiusUnssgianiaad
AUsiulaensensimsadauazlialseiu el fustnssgiaminiandmwndsituiinasidadenwasgnsnisaiuiu
aviliguRedtudvdiusinssguiaod s Judwiamdsil astarsimihandnadesdongaunie (TTM) 11nndt 14 5y

soadulsziandnenenidensi (Fixed coupon) 1udu
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ANUNUY:

® Zero Rate:

® Zero Rate Chg:
® Spread:

® Spread Change:

® Zero Rate Index:

® Zero Rate Index Chg:

Zero Rate

nsiUAsuulasues Zero Rate WisuiuTurewnti
Spread TiAnandausnIwes Zero Rate
nMsiasuuladues Spread WisuiuTunoumi
Zero Rate Index

AsiUAsuwUaIved Zero Rate Index Wigunuiunaunti
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Yauu1: Indices > Cor

AnUsEnau:

|+ Corporate Zero Rate Return Index

porate Zero Rate Return Index

Corporate Zero Rate Return Index - AAA as of 04 March 2020

04/03/2020

=

& Download all TTM and Date | | & Download Excel |

Zero Rate :
™ Zero Rate Chg.(bp) Spread (bp) Chg.(bp) Return T Chg.(point) Download Excel
1-Year 0.827383 -5.846524 28.778834 (0.000000 145.673008 +0.088958 0
2-Year 0.706512 -B.770468 45.078067 (0.000000 158.646220 +0.281447 o
3-Year (0.740186 -B.666744 56640246 (0.000000 173.868162 +0.453219 0
4-Year 0.752024 -8.812624 65.606258 (0.000000 184.962922 +0.650645 0
5-Year 0.774669 -10.175791 72.931185 0.000000 195.044296 +0.986268 0
Corporate Zero Rate Return Index - AA as of 04 March 2020 < Download all TTH and Date | |  Download Excel |
™ Zero Rate Chg.(bp) spread (bp) Chg.(bp) Zero Rate Chg.(point) Dowmload Excel
g . Return Index .
1-Year 0.827383 -5.846524 64.283234 0.000000 149.864443 +0.092652 0
2-Year 0.706512 -B.770468 80.583367 (0.000000 163.018929 +0.289775 o
3-Year (0.740186 -B.666744 92.144645 (0.000000 178.227501 +0.454688 o
4-Year 0.752024 -8.812624 101.110658 (0.000000 189.049727 +0.664535 0
5-Year 0.774669 -10.175791 108.435595 (0.000000 198.704851 +1.003206 o
Corporate Zero Rate Return Index - A as of 04 March 2020 & Downlozad all TTM and Date | | & Download Excel |
™ Zero Rate Chg.(bp) Spread (bp) Chg.(bp) Ll Chg.(point) Dowmload Excel
. . Return Index :
1-Year 0.827383 -5.846524 70.060950 0.000000 152.796396 +0.094825 0
2-Year 0.706512 -B.770468 89.751346 0.000000 166.895494 +0.297066 0
3-Year (0.740186 -8.666744 103.717254 (0.000000 182783239 +0.476910 0
4-Year 0.752024 -8.812624 114.548105 (0.000000 193.975126 +0.682009 o
5-Year 0.774669 -10.175791 123.396555 (0.000000 203.815608 +1.028713 0
Corporate Zero Rate Return Index - BBB as of 04 March 2020 < Download all TTH and Date | | < Dovnload Excel ‘
Zero Rate -
TTM Zero Rate Chag.(bp) Spread (bp) Chag.(bp) Return T Chg.(point) Download Excel
1-Year 0.827383 -5.846524 145.973792 0.000000 173.628412 +0.113099 0
2-Year 0.706512 -8.770468 210.208512 0.000000 193.745128 +0.350035 (]
3-Year 0.740186 -B.666744 255.768603 0.000000 213.872221 +0.563298 o
4-Year 0.752024 -8.812624 291.101399 0.000000 227.313683 +0.801756 o
5-Year 0.774669 -10.175791 319.967132 0.000000 238.258970 +1.198240 o
ThaiBMA Term Structure of Corporate Spread a
as of 28 February 2020
B OAAAM AA A M BEB
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Download:

ZRR Index Construction Methodslogy
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vaa o o 1 A

svilinnsaulunsiansvilssinniulnisuduanuuneiioseau AAA, AA, A uay BBB Tneviufdaenandntin

Auandriivueendu nquituszneulumeuindduduainunindedossdiu AM, AA, A uay BBB auaiu wagluusag

nauwdanududuaigeiie avuundu 5 nduges mu TIM 911 TU,27,39, 4T waz 5 U wieliasvieudsniny
WANENST TTM 699 397ind1 average spread fignuuseanidudiseny ldun deaniwmiewindu 3 T, sewing 3 69 5 T, uaz

nnIwsewinu 5 U MeliisnisAuiaiagudnnisues Corporate ZRR Index (JululudnwauzadaiunisAuinag

'
a1 v a

1aNN15909 ZRR Index #slunsaluas Corporate ZRR Index azuosludl spread AflAmsiuil TTM Ange uslunsalves ZRR

'
v a

Index axuadlU# YTM AdlA619iud TTM 6ine9)

AURUTY:
® /ero Rate: Zero Rate
® Zero Rate Chg: mMswAsuuUases Zero Rate Wisusutuneunti
® Spread: Spread TiAnandausnwwes Zero Rate
® Spread Change: mMswaesuuUasmes Spread WisuiuTunounth
® Zero Rate Index: Zero Rate Index
® Zero Rate Index Chg: mMIwAeuuUases Zero Rate Index Wisufuuroumth
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Fauin: Indices > Commercial Paper Index

AnUsEnau:

l# Commercial Paper Index

47

04/03/2020 =]
Commercial Paper Index as of 04 March 2020
Index Average o T
verage Time
Type - chg. _ chg. chg. _ Simple _ _ To Maturity Download Excel
Clean Price ) Gross Price (] Total Return (point) Yield Yield Duration Convexity
Commercial Paper Index (AA- up) 120.458188 +0.011586 120.508469 +0.011872 140.075435 +0.014122 1.329726 1.242436 0.111293 0.058990 0.111842 o
‘Commerdal Paper Index (A- up) 124.009012 +0.014910 124.091326 +0.015572 141.507138  +0.017583 1.229300 1.230700 0.201864 0.154081 0.203261 (4]
Commerdial Paper Index (BBB- up) 126843147 +0.015772 126.940988 +0.012910 145.076736  +0.018844 1343796 1.325421 0.209253 0.158672 0.210784 [v]
Remark:
1. Commercial Paper Indices are categorized into 3 types based on different securities composition in their calculation baskets, For instance, the calculation basket of Commercial Paper Index (4A- up) is composed of selected commercial papers of the issuers
with rating AA- and above.
2. The base dates of Commercial Paper Indices are 1 September 2006.
v AU v eL v a & . & v A I =1 O o 1 v a
prtiindayaunluidusseedy (Commercial Paper Index) Wusawiidnnisasuluasiasuilusvinndidyalodusses
v + 1% ¥ ' ' + v
[ YY) v oAU W SLQJQ vele Aa v o a Ivd o I U o sLe.za veleZa1SeC °
AU IUTIUVDINYUAIAYULTLIUTZ AU ULUAUN 100 LWIUN 1 nUegy 2549 Lagnd) U tuaUT e sdUNUINIATUIUNN

o«
'

sudutseanidu 3 ngu laun

o

) naufivsznauludies

[N

2) nauituszneulues 3

3)  nguillseneulued 3
ANURUY:

® (lean Price Index:

® (lean Price Che:

®  (ross Price Index:

®  (ross Price Chg:

® Total Return Index:

® Total Return Change:

® Average Yield:

® Average Simple Yield:

® Average Duration:

® Average Convexity:

°

Average TTM:

grlURusyovdunilse

ity
Ty ldRuszegdunilseduanmniieiiovesosni A- visegind
oy

uANUULeNoYEBaNY BBB- 1i30genin

o

sifiliiemendefeiudnunsalunisiuin
mMsasuulames Clean Price Index Wisufutuneunt
Fyienenoiudnnsulunisdiu
mMssdsuLUames Gross Price Index WieuiuSunaunt

Total Return Index

mswdsuulasmes Total Return Index WisusuTurounti
FRAEShTINAReULILTE RSN Ananeiuasufimunee
Average Simple Yield

ALRagYes Modified Duration

v
@

ALRALYRI YT INANAILERUIMIVRITIANNTIETU TR TR IHAN D UWNY
Wasuwuasld

ALRRERALIEDYDINTIETNT
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Yauu1: Indices > Short-term Government Bond Index

AnUsEnau:

[+ Short-term Government Bond Index

04/03/2020 =
Short-term Government Bond Index as of 04 March 2020 & Download Excel
Index Average o T
werage Time
Type - chag. . chg. chg. - Simple - ; To Maturity Download Excel
Clean Price (point) Gross Price (point) Total Return {point) Yield Yield Duration Convexity

Short-term Government Bond Index 135.916970 +0.029219 135.916870  +0.029219 135916970  +0.029219 0.838175 0.869947 0.275082 0.255981 0.276575 o
Remark:

1. Short-term Government Bond Indices are calculated from short term debt securities issued by The Ministry of Finance and The Bank of Thailand.
2. The base date of Short-term Government Bond Indices is 1%t September 2006.

Audiiusinssguiaszezdu (Short Term Government Bond Index) Juswiiinnisasulunsiaisuiivszian

NusUnIsguIasverdu Juguvewviliustnssguiassosduilsudui 100 Twiuil 1 duensy 2549 laaiusunssyuiasses

dunihunmwnmnaviifenusinssguiassezduiioanlnensensnnsndagsunswislssmelng

AURNNY:
® (Clean Price Index: sudilildomendefdudnslunmsina
® Clean Price Che: mM3wasuulames Clean Price Index WisuffuSureunt
® Gross Price Index: siliiomenitomesudunsalunseun
®  Gross Price Chg: M3AeunUases Gross Price Index Wiaufuuroumth
® Total Return Index: Total Return Index
® Total Return Change: mswasuuUasmes Total Return Index WisusuTunounii
® Average Yield: ANLRAEEHT WANDULUYBINTEN W AbeiuasuAmune
® Average Simple Yield: Average Simple Yield
® Average Duration: Anaduves Modified Duration
® Average Convexity: Aadgewnit inAauseulmesmanasridesaswana ULy
Wasuuladly
® Average TTM: ﬁhLa?istqmm%ama&mwmw‘f‘j
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%awﬁ’l: Indices > MTM Government Bond Index

ANUsENBU:

l#* MTM Government Bond Index

04/03/2020 =]
MTM Government Bond Index as of 04 March 2020 & Download Bxcel
Index Average
. #verage D load
e Clean Price chg.(point) Gross Price chg.(point) Total chg.(point) Net Total «chg.(point) Yield Duration  Convexity T Excel
1g. (e g.(pe Return 1g.(ps Return g.(pe Maturity

MTM Government Bond Index 125.17 +1.16 125.91 +1.17 219.30 +2.03 104.34 +0.97 145 10.50 222,16 130 o
Group1(1<TTM<=3) 88.77 +0.16 89.53 +0.17 157.29 +0.30 101.95 +0.19 0.72 2.03 .51 2.10 [+]
Group2 (3 <TTM <=7 110.42 +0.57 111.07 +0.58 100.32 +1.00 103.60 +0.534 0.78 4.56 25.59 4.90 o
Group3 (7 < TTM <=10) 127.50 +1.35 128.18 +1.37 222.82 +2.37 105.34 +1.12 0.92 7.70 68.87 8.90 [4]
Group 4 ( > 10) 172.40 +2.32 173.34 +2.34 304.12 +4.10 105.34 +1.42 164 17.28 439.81 24.72 o
Group 5 ( <=10) 104.98 +0.58 105.65 +0.59 183.54 +1.02 103.44 +0.58 0.84 4.53 3047 4.83 0
Group 6 ( <=1) 75.42 +0.02 75.79 +0.02 138.31 +0.04 100.70 +0.03 0.89 031 0.25 0.31 o
Group 7 { 10 < TTM <=30) 162.76 +1.98 163.54 +1.99 266.80 +349 105.30 +1.28 1.38 13.81 244.35 17.77 o

Remark:

1. MTM Government Bond Indices are calculated from government Loan Bond (LB} only.

2. The base dates of MTM Government Bond Indices are 1 September 2006.

3. MTM Government Bond Index Article

4. The net total return indices are calculated by applying the withholding tax rates to accrued interest and coupen payments on all coupon bonds. The tax rates may change from time to time due to changes to the withholding tax rate applicable in Thailand. The current
and historical withholding tax rate is 15%.

5. The base date of the net total retum indices is 20 August 2015.

dilarnuadeulmnuesiustngiguiausein Loan Bond (LB) fidnAuanandeya Mark-to-Market wagldiu
gmmaﬁ‘zjﬁﬁué’uﬁ 100 u ¥ufl 01 n.8. 2006 lngUsznaurietayages (U Average Yield, Average Duration Wag
Average Convexity uduAiadeves Yield, Duration uaz Convexity GU@ﬁﬂa;EJ‘WJUSﬂJGIiﬁiﬂuﬂ’liﬁ’]WJmﬁ‘ﬁﬁﬁ’Nﬁﬂﬂﬁﬂ511’3E’J
YarA1AIANYBITUsURTITUaULARE U

MTM Government Bond Index agiinsuansnateyanangiu ThaiBMA Government Bond Index lagdnyinavil

< ] = -
Wungueoys) 8n 7 ngu el

v
o o o

1) nqudvtinsiansuiliustnssguraiengauvaednaws 1 fs 3 Y (1<TTM<=3)

v v
v a A v '

wsvilaansviliustnssyunanioneasvaencusd 3 89 7 U (3<TTM<=7)

]

2)
3) N

¥
v oA IS

wRvdasiansniinusdnssguraniilongasvdanaus 7 89 10 U (7<TTM<=10)

q
q
q
) nauisilsmasmiiustnsdguaidorgaandeunnd1 10 ¥ (>10)
i .
q
q

wavilnansviliusdnssyunanioneasvdetesniviewiiu 10 U usunnnd 14 Fu (<=10)

]

5 n
6) 1

v & o v W o A v oA | =
HATUATIFNTUUNUTUATIZUIANUDIYAILNRDUBYNINNIBLNINTY 11 (<=10)

i

v

7 nandviiasanmiliusinssguianiengaaniionsusd 10 3 30 U (10<TTM<=10)
MTM Government Bond Index #1931n ThaiBMA Government Bond Index laguian@anisiadsia1 Mark-to-
Market o duiunnldlunisiwindviivasiustnszgnuiusenanmsmuwineied 1 funewiuasuivualdneu fatu

MTM Government Bond Index 9ziinsindioulmifiaenndesiusnnainvesiusinssguiauindu

AUNNNY:
® (Clean Price Index: sesilaiviennenitefeudhunsalunsduam
® Clean Price Chg: MswasuuUasmes Clean Price Index iisuuTunountih
®  Gross Price Index: sydienendoeiudnansaulunisdun
®  Gross Price Chg: M3swAsunUasmas Gross Price Index iisuiuunoumti
® Total Return Index: Total Return Index
® Total Return Change: mswasunUasmes Total Return Index isufiuSurawnii
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® Net Total Return Index:

® Net Total Return Change:

® Average Yield:
® Average Duration:

® Average Convexity:

® Average TTM:

50

Net Total Return Index

AstUAsuLUaIvDY Net Total Return Index Wiguniuiunaumntin

¥
a o

AR AT WM ULTILYEINT 1A ST AuansiuasuAmUnee
ARAsves Modified Duration
Anadsvessitiarmuseulmvassimanasuiilesnsmanauwny
Wasuwasly

ARAYDILANVRDYDINT AN TN
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Fawth: Indices > MTM Corporate Bond Index

AnUsEnau:

|~ MTM Corporate Bond Index

MTM Corporate Bend Index as of 13 May 2020

Index Average Average ) .
L 2= hg. chg. Total chg. Net Total chg. L= [};hsturllcallj
Clean Price {point) Gross Price (point) E— {point) - {point) Yield Duration Conve... Maturity o=

MTM Corporate Bond Index (A- up) 108.52 +0.04 11013 +0.05 18471 101.96 +0.05 241 3.29 2118 3.66 e
Group 1[1<TIM <=3] 101.04 -0.02 101.52 -0.01 17443 101.50 -0.01 1.81 1.85 460 1.92 o
Group2[3«TTM <=7] 123.61 +0.08 126.37 +0.09 22617 102.51 +0.07 2.27 431 2277 474 0
Group 3[7 <TTM <= 10] 136.29 +0.24 137.54 +0.26 258.51 103.00 +0.19 275 7.24 61.51 8.53 e
Group 4 [ TTM <=101] 108.13 +0.04 108.72 +0.05 191.34 101.87 +0.04 2.30 2,94 16.32 3.20 0
Group 5[ TTM <=1] 84.63 -0.01 85.05 +0.01 216.94 100.96 0.00 1.52 0.55 0.63 0.55 e
MTM Corporate Bond Index (BEB+ up) 109.45 +0.05 110,02 +0.05 195.68 102.06 +0.05 249 311 19.18 344 0
Group 1[1<TTM <=3] 101.76 -0.01 102.20 -0.01 177.22 101.65 0.00 205 1.84 4351 1.91 e
Group2[3<TTM <=7] 123.69 +0.00 12640 +0.11 22745 102,73 +0.08 2,44 423 21.86 485 B
Group 3[7 <TTM <= 10] 136.52 +0.24 137.46 +0.26 239,80 103.00 +0.19 275 7.24 61.51 8.53 B
Group 4 [ TTM <=101] 108.15 +0.04 108.70 +0.05 182,52 101.99 +0.04 2,40 2.80 14.89 303 B
Group 5[TTM <=1] 85.09 -0.01 85.50 +0.01 220,78 101.09 0.00 1.62 0.53 0.59 0.53 B
MTM Corporate Bond Index (BEB up) 109,42 +0.05 110.01 +0.05 196.08 102.14 +0.05 2.57 3.00 19.07 344 B
Group 1[1<TIM <=3] 102.00 -0.01 10245 -0.01 178.26 101.72 0.00 215 1.84 451 1.92 0
Group2[3<TTM <=7] 125.69 +0.09 126.44 +0.11 227.93 102.83 +0.09 2,48 422 2173 464 Q
Group 3[7<TTM <= 10] 136.45 +0.24 137.40 +0.26 250.77 103.09 +0.19 2.81 7.22 61.24 8.52 o
Group 4 [TTM <=101] 108,14 +0.04 108,70 +0.05 162,05 102.06 +0.05 2,46 2.78 14.66 3.01 Q
Group 5[TTM <=1] 85.19 -0.01 85,61 +0.01 222.08 101.14 0.00 1.68 0.52 0.58 0.53 o
MTM Corporate Bond Index (BEB- up) 108.33 +0.05 100.82 +0.05 106,32 102,15 +0.05 2.59 3.06 18.83 3.40 Q
Group 1[1<TTM <=3] 102.13 0.00 102.57 -0.01 179.11 101.75 0.00 218 1.84 449 1.01 ()
Group2[3<TTM «=7] 125.66 +0.09 126.41 +0.11 228.00 102.82 +0.09 2,50 421 21.66 4,64 ()
Group 3[7 <TTM == 10] 136.45 +0.24 137.40 +0.26 250.77 103.09 +0.19 2.81 7.22 61.24 8.52 ()
Group 4 [TTM <= 10] 108.06 +0.04 108.63 +0.053 183,24 102.07 +0.04 2,48 275 1447 2,028 ()
Group5[TTM<=1] 8531 -0.01 8573 +0.01 223.41 101.20 0.00 173 0.52 0.58 0.53 ()

Remark:

1.The base date is 1 Seprember 2006.

2_The net total return indices are calculated by applying the withholding tax rates to accrued interest and coupon payments on all coupon bonds. The tax rates may change from time to time due to changes ta the withholding tax
rate applicable in Thailand. The current and historical withholding tax rate is 15%.

3.The base date of the net total return indices is 20 August 2079.

v
= a =

AutiuiNAnAwInAINToya Mark-to-Market fatiilagiinuasi8unannni Investment Grade Corporate Bond

Index lngazuisoandu 4 nquees fis auduiuiasinAus BBB- July, saws BBB uly, faws BBB+ TulU uazdius A-

v o A A o

ulU uenntl fernuenauYiegauvieluliardudunsie wilouiudsiuindsuduanuindeelusedui

amu warduiiudiegauviednngunils Ae nduvesiulnlengaunialiiu 10 ¥ Fanduilazaseunquijuivionun sauds
viuindengldds 1 8neae Tasudaviduilvudaudiui 1 fueneu 2549 Wuduan

MTM Corporate bond index 96193917 Investment Grade Corporate bond Index lngudnasazlysian Mark-
to-Market o autualdlunsiuasaiuazarldldmildennndosensasuiazin wisgldnsasiomn (Fixed
coupon with no option embedded) fifidusiuiasinuldlunisrunnsed e19na17l61 Mark-to-Market Corporate
Bond Index agiinsindeulmilaonadesiusamainvesiuiuinninilenU3ouliisuiiu investment Grade Corporate

Bond Index wis1¢3in151151A1 Mark-to-Market ad @udusnlgluniseuiuaiset

AUNNNY:
® Clean Price Index: sriinlddeinenemesudnunsinlunismuin
® C(Clean Price Chg: nsiasuLUaswes Clean Price Index Wisuiuiunauni
®  Gross Price Index: syinineinendenasuitansinluniseuan
® Gross Price Chg: nsiasuLUasues Gross Price Index ieuiuiunsumiin
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® Total Return Index:
® Total Return Change:

® Net Total Return Index:

® Net Total Return Change:

® Average Yield:
® Average Duration:

® Average Convexity:

® Average TTM:

52

Total Return Index

msasuulasmes Total Return Index WisusuTurounii

Net Total Return Index

mMswasuuUasmes Net Total Return Index isufuTurounii
ARSI INaREULITE NI IAN T Aadviuasuivuney
Aadsvas Modified Duration

ALRAYYRIR YT INANMILERUIMIVBITIANNSIETUTIEID TR S IHANDUWNY

Wasuuasly

ALRRYRYALEDYDINTIAI
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%awﬁ’l: Indices > Inflation-Linked Bond Index

AINUsENaU:

|»* Inflation-Linked Bond Index

Inflation-Linked Bond Index as of 04 March 2020

Type

Clean Price chg.(point)

Unadjusted Inflation-Linked Bond Index 100.44
Adjusted Inflation-Linked Bond Index 104.99

Remark:

1. The base dates of Inflation-Linked Bond Indices are 12 March 2013.

2. Inflation-Linked Bond Index Article

04/03/2020 =]
& Download Excel
Index Average Average
Time To DDE""IDIBd
Gross Price «chg.(point) Total Return «chg.(point) Yield Duration Convexity Maturity LiE

100.51 +1.11 11033 +1.22 0.92 4.78 35.92 4.96 [4]
105.06 +1.15 114.80 +1.25 0.92 471 35.29 4.96 o

Ailngransnilansddnsduile (Inflation-Linked Bond Index) iusiwdlinnanauwnunisaswuluiiusdnssgua

Uszinndnsmenileudstiumunisiudsuudaeasiuie (inflation-Linked Bond) ngldiugruvesiuiisudun 100 o Jud

12 $u1Ad 2556 wars1ATbBlUNISAIUIMAYT 1197051A7 Mark-to-Market a4 AuSu dadiaanaitazwusaanlaiu 2

UseLnn A

[

1. Unadjusted Inflation-Linked Bond Index susins1a1suiiansdeonsitunedlifnnaves Index Ratio Tuns

AISIAT Clean Price wag Gross Price

2. Adjusted Inflation-Linked Bond Index fiafinsia1suilonedeonsiduiilotdfnnaves Index Ratio Tunns

AISIAT Clean Price wag Gross Price

wenanilfaildeyatdandus vewivil Usenaume Average Yield, Average Duration uaz Average Convexity @

Judnadeves Yield, Duration waz Convexity wasnguiusins fildlunisAindviisnhndndeyaniniiiwes

NUsUNTT usazu
AUNNNY:

® (lean Price Index:

® (lean Price Chg:

®  Gross Price Index:

® Gross Price Chg:

® Total Return Index:
® Total Return Change:

® Net Total Return Index:

® Net Total Return Change:

® Average Yield:
® Average Duration:

® Average Convexity:

® Average TTM:

sriinlddneinenemesudnunsinlunismuin

AstUasuwUaIvee Clean Price Index Wigunuiunaumun

aa

sestiiienenidefnsuhunsalunisiuam
MswdsuLUames Gross Price Index WieuiuSunaunt

Total Return Index

msasunlasmes Total Return Index WisusuTuroumnii

Net Total Return Index

mswdsuulasmes Net Total Return Index wisufuurounii
AR TINAREULYILTINTIAN ST AIudsiuAsuAmUAeIY

AaAeved Modified Duration

v
@

ALRAYYRITYTTINANAILERUIMIVDITIANNT 1A TUTIEID TR T IHAN D UWNY

Wasuuasly

ANLARYDLANNTDYDINT AN TNT
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Yau1: Indices > Customized Bond Index

54

Customized Bond Index tJutasasiiavislunisiananisanduanuveamasansiaisvil lng Customized Bond

Index lasausiudviinndiluiuvled iBond Widléidenasiwisiidnasmesanunisamuvesldnuliies iiemnuazainse

Wnamulun1seBanueiinIg Ui UNana ULNAINN1TAY (Benchmark)

ad v
sl

AINUsENaU:

#A Home Indices

@ Customized Index®E™

@ Processing Time : 0.436 seconds.
v

mngldrenisaseuivin

anUsEnau:

€ Customized Index Portfolio 55T

Select Portfolio

1. Portfolio : Portfolio 1
2. Portfolio Name : * Portfolic 1
3. Inception Date : * 04 July 2018

1l Delete H

Select Bond Indices

4. Indices : * Please select bond index

5.TTM : * Please select ttm

6. Weight (%) : * 1

N3aamuINEes Port nsasulindnd Edit Portfolio Aidnuaile

Tunti Edit Portfolio Hldansnsaashe Index lamesaiestail

® Select Portfolio
" Portfolio:
" Portfolio Name:
®  Inception Date:
® Select Bond Indices

®  |ndices:

B TTM: Sub - index kU3 TTM %30018AwEvemsan st

& Helpdesk : Laksika (0-2257-0357 ext. 453)

£ Edit Portfolio

D Back to Customized Index

@%ﬂﬂmﬂiaﬁuﬁﬂ Customized Index e 5 Portfolios Ineadnidanil Drop down

Hldausansie Portfolio 161

JUSUAUYBY Index

fdanunsadaniiuntaly Port

" Weight (%): Wasidu n15aeyuved Index fuulu Port*

® .+ ADD: fl¥unauiial Index 1l Port

*{ldanunsaiiy Index 16l U Weight % ¥8¢ Index usiazdasauiu winiu 100%
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Aaaeing: nslateyalunii Customized Index

AnUsEnau:

€ Customized Index Portfolio 5F™

‘D Back to Customized Index

Select Portfolio

1. Portfolio : ThaiBMA
2. Portfolio Name : * ThaiBMA
3. Inception Date: * 02 February 2012 B

1l Delete |

Select Bond Indices

4. Indices : * MTM Government Bond Index '
5.TTM:* 3<TTM = 7 Year L4
6. Weight (%) : * 30

4

® Composite of Portfolio: ndsangldauld Index 1y Port 1SguTaeud? iBond Azwaninansil
1. M9NUEAITIUazLdeALAaAIuDY Index

2. nskanedngdln index Tu Port

awdsznau:
Composite of Portfolio
# % Bond Index ™ IncDe:tt;un % Weight % Weight Composite of Portfolio
ThaiBMA
1 % ZRRIndex 1-Year 02-Jan-2002 35.00 35
2 % Corporate ZRR Index (AAA) 1-Year 15-Jun-2007 35.00 35 MTM Government Bond Index
[ 3 TTM= 7 Year 30.00 %

3<TIM<7 |

3 % MTM Gevernment Bond Index v 01-5ep-2006 30.00 30
ear

% Clear All

Corporate ZRR Index (AAA)
1-Year: 35.00 %

_ ZRRIndex
1-Year 35.00 %

3. Tuduiildanunsaud % Weight ¥es index Tu Portfolio Iilutesanvnenai hitight Tugusnuuu

4. vaanglinsaasudeyalu Portfolio 9gneiBsasuIu NA Save LieszuLYINSTUTINLa AN

Customized Bond Index 2g¥1N15AUIMMAL LEAINANEDBNUAIT

AnUsenau:
Performance
Historical Returns as of 10 May 2018
Portfolio % Cumulative Return % Annualized Return ERTeE
YTD 1-Day 1-Month 3-Month &-Month 1-Year 3-Year 5-Year 10-Year Inception

ThaiBhA +0.46 0.00 -0.01 +0.28 +0.66 +1.58 +1.71 N/A N/A +1.96

® Performance: M3 1lazlEADINANIIATUIIUYBS Portfolio

" YTD: HanBUWNUUBY Portfolio Wuu Cumulative Retumn (%) Tul

Jagtuaudaiuyhnisaraauasduavil 9din1s Update yniu
®  1-Day, 1-Month, 3- Month, 6 Month:  wamaunuwas Portfolio wuu Cumulative Return (%) T 174,

1 1f0y, 3 WU Wag 6 ey AuE1aU kardin1s Update yniu
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AINUsENaU:

Bond Indices

Portfolio

ThaiBMA

1-Year, 3-year, 5-year, 10 Year:

Since Inception:

Inception Date Total Return

Index

03-Nov-2014 107.059888

® Bond Indices

A nuUsEnau:

Inception Date:

Total Return Index (%):
Change:

Change (%):
Average YTM:

Average TTM:

Average Duration:

Average Convexity:

Total Return Index Movement

Remark:

Change

56

NagaULLNUYaY Portfolio tuu Cumulative Time Weight
Return (%) Tu 17, 39, 5U uaz 10U mud1du wagazgnudadly
agluguuuy vi3e Annualized HanouuvuRABsel UazAILAYaL
§in"5 Update nniu

NanaUkNUYee Portfolio wuu Cumulative Time Weight
Return (%) austiuriada Portfolio aufieTuvhnisilagtu uay
avgnuvastusgluzuiuy w3e Annualized nanauumuLRABsBT)

wazavil 9ein1s Update nniu

As of 10 May 2018

Average Average

%Change Average YTM Average TTM
& & e Duration Convexity

-0.002878 -0.002688 /A /A /A /A

fuSurias Portfolio wiefuiiBumsasu
dilitananssuiiunuves Portfolio Artufifesauisfusi
nstagdu
nMsdsuutasesiuiiiioyfuvhnstagiuduudeun
mMswdsuuasesiuiiiioufuvinistiagtiuduiuneunth (%)
Snrmaneuunuiiviuasuimunadees Bond Ao
u Portfolio

91gAuMABIaALvas Bond Thirsnduaailu Portfolio
mqLa?{EJGUaamwmwﬁlﬁd’;dﬁmﬁﬂé’w;ﬂam{]af\;ﬁummﬂisLLa
nonubusufialdluaunan

ANMURUNIULRABVDITIAINT AN NuAulasly Portfolio

Total Return Index Movement of Portfolio

ThaiBMA

between 3 November 2014 and 10 May 2018

01/2013 07/2015

ZRR Index does not consider YTM, TTM, duration and convexity.

01/2016

07,2016 01/2017 0772017 01/2018

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES



57

® Total Return Index Movement: n51vluansmIuAGUlITaY Index faws sy Portfolio Aviudagiu

AInUseNaU:

€ Customized Index Portfolio 5™

D Back to Customized Index

#a991n#1a519 Portfolio  Customized Index 38U5eauda wrawsanduluntdmdnlaeadniiUy Back to

Customized Index yuauuwanile wihvaasuludamin Main Customized Bond Index

AnUsEnau:

€ Customized Index®™

# Edit Portfolio
10 May 2018 [::]
Performance
& Download Excel
Historical Returns as of 10 May 2018
Portfolio % Cumulative Return % Annualized Return
¥TD 1-Day 1-Month 3-Month 6-Month 1-year 3-Year 5-Year 10-vear
Bond Pricing +0.54 000 -0.10 +0.20 +0.78 +2.08 +2.06 +2.74 N/A +2.79
ThalBMA +0.46 000 -0.01 +0.28 +0.66 +1.58 +1.71 NIA +1.96
Bond Indices
& Download Excel
Portfolio Inception Date Total Return Index Change %Change Average YTM Average TTM Average Duration Average Convexity
8ond Pricing 06-Apr-2013 115142282 +0.001664 +0.001445 1673717 1.418515 1,364659 3.329923 V]
ThaiBMA 03-Nov-2014 107.059888 -0.002878 -0.002688 NiAl N/a! N/A N/A! (V]
Total Return Index Movement
a
Total Return Index Movement
between 6 April 2013 and 10 May 2018
= Bond Pricing @ ThaiBMA
116
14
12
110
108
106
104
102
100
98
2013 2014 2015 2016 2017 2018

Remark:

ZRR Index does not censider YTM, TTM, duration and convexity.

711 Main 9zuansHa Performance, Bond Indices wag n51w Total Return Index Movement ¥84v)n Portfolio 7

-1 ~ vem v v v S o 44' o ado '
Eﬂ‘uai?wu LW@Iﬂmﬁﬂmaﬂuaiﬂagﬂ'Jﬂ 'VNHﬂaiﬂﬂ'ﬂuLﬂaaubLW’JGUa\'iﬂsﬂuslnmﬂq'ﬁaQVJULLﬂagLLUU

Bnsaniluandaya:

1. fl¥a13130 Download Yeyan1319 Performance Way Bond Indices 31nuau Download Excel Anuuuves

AT NANULATOINLEY

2. {ldfanunsa Download Historical 84 Bond Indice visedayadounaalaaniinenisne audayanuaiil ©

Uselevil:

ayUdoyadudyinnsasuues Portfolio awnsalfifudeyadndumazitSeuiisunisamunsasusasuuy 19

Aase anevsewuiliuveanisamulunsiasil
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AnUsENaU:

€ Customized Index Portfolio °™*

58

Composite of Portfolio

£ Edit Portfolic | 'DBack to Customized Index

Bond Pricing

10 May 2018 ]

#

Bond Index ™ Inception Date

% Weight
Composite of Portfolio

1 Government Bond Index 1<TTM < 3 Year 04-Jan-1999
2 short-term Government Bond Index AllTTM 01-5ep-2006
3 MTM Corporate Bond Index (A- up) 1=TTM = 3 Year 01-5ep-2006

Performance

30 Bond Pricing
30

40 MTM Corporate Bond Index (A- up)
1< TTH = 3 Year. 40.00 %

Government Bend Index

T 1<TTM s 3 Year 30,00 %

/
Short-term Govemment Bond Index
AITTM: 30.00 %

Portfolio

YTD 1-Day 1-Month

Historical Returns as of 10 May 2018

% Cumulative Return % Annualized Return

3-Month 6-Month 1-Year 3-Year 5-Year

Since Inception
10-Year

Bond Pricing

+0.54 0.00

Bond Indices

-0.10 +0.20 +0.78 +2.06 +2.06 +2.74

N/A +2.79

Portfolio Inception Date
Total Return Index

As of 10 May 2018

Change %Change Average YTM Average TTM Average Duration

Average Download Excel

Convexity

Bond Pricing

06-Apr-2013 115.142282

Total Return Index Movement

+0.001664 +0.001445 1.673717 1.418515 1.364859

3320023 V]

18

114

112

110

108

106

104

102

100

98
2013

Remark:

2014 2015

ZRR Index does not consider YTM, TTM, duration and convexity.

Hldausandniidoves Portfolio wiagiitaisungdeyaldmeiuiu lneasuanmaddlugy wagldnuladal

Total Return Index Movement of Portfolio
Beond Pricing
between 6 April 2013 and 10 May 2018

2016 2017

1. gldanansadeniunlinnludesfiiu iedengleyadeundsluiundenisla

éﬂ‘ﬁlmmm Save 3U N3 Composite of Portfolio

2
3. ldanunsaidion Download Historical Data laltum1snsanuinfiauriu
a

éﬂ‘ﬁlmmm Save E‘U Total Return Index Movement of Portfolio

2018

@
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