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Favith: Reports > Daily Reports > ThaiBMA Daily Report

anusznau:
ThaiBMA DAILY REPORT
April 30 2019
Price IndexGovt.Bond  Change{bp) Trading value THB Change
Clean(?%) 105.12 0.02 Qutright 87,127,926,906.38 - 7,532,499,957.35
Gross{) 106.34 0.03 Financing & Others 792,602,226,379.79 - 83,728,407,923.42
Total Return{%:) 282.48 0.08 Total 879,730,153,286.17 - 91,260,907,880.77 Time - 16:55:59
Outright Transaction Repart
- Fiegsorig Dealers
famn T ety | B | mm“’" TEr WK BrwET WEET B T Tt wseuied T WE
Symbel miing e ™ [1Y Yiekt Fomark  idd Tied ikt Tied ekt — — — Yiedd Total
e Pim Fig  Frics Frica Pics Frica Prics e oV - Fig | Priee G'nr:-\!'r&
1.Government Debt Securities
1.1 Treasury Bill
TB13918A 1810819 039 050419 1.690000 1.680000 1.760000 169,861,509.36 1.760000 169.861,500.36
1,000.00 93269188 99260188 99.334216 99.334216
Tatal 169 861,500 36
1.2 Government Bond
ILB217A 140721 221 1.2000 29/0419 1.490000 1476773 1.520000 1.556426 1.550000 1.465296 1.419600 221,763.223.92 1.423333 443.490,802.97
1,000.00 88.379030 99.407455 99315448 90237385 90425251 99.432826 99531006 99.522986
ILE283A 12/03/28 B.87 1.2500 26/0419 2010000 SL 2010000  1.935000 1.985372 1.850000 1.901340 1.830000 78681,940.72 1.940584 254 204 895.08
1.000.00 90.848074 3848074 94440550 ©4.045665 94720024 04705434 84479845 94.306181
LE196A 13/06/19 0.12 38750 29/0419 1.740000 1.738829 1.750000 122,085 ,819.60 1.742051 684.700,958.18
1,000.00 100248186 100.256032 100241265 100.242707
LB18DA o3n2ng 0.58 53750 26/04/19 1.790001 1.790001 1.800000 521,500,980.00 1.797313 558,055,775.26
1,000.00 1021217 102121017 102076568 102.078810
LB208A 26/06/20 1.16 2.5500 26/04119 1.725000 1731558 1.720000 1.750330 1.730000 1.713664 1.740000 305,439,771.00 1.739785 582 235,532.48
1,000.00 100 942684 100936329 100941810 100907237 100949725 100 848035 100919010 100 920208
LB21DA 17z 264 36500 28/04119 1.850000 1.850413  1.856000 1.866071 1.855000 1.846429 1.860000 105,935,727 .00 1.856690 2,022 965,630.38
1,000.00 104605842 104601215 104 576207 104548624 104623858 104.601287 104 565727 104.574411
LB228A 17/06/22 313 18750 29/0419 1 892500 1896083  1.890000 1.893810 1880000 1.875714 1.885000 10,067 01500 1.887599 405 6B 484 &2
1,000.00 98.948748 99937896 90956463 D0.944963 100.003130 99.899588 99.971520 99.963710
LB22DA 17222 364 20000 29/0419 1 860000 1.960000  1.960000 1.965000 1950850 1944843 1 860000 20,178,353 20 1.954053 G983 583365 24
1,000.00 100141346 100.141346 100.141081 100.123660 100.206565 100.194608 100.141081 100.161815
LB236A 160623 4.13 36250 2904119 2030000 2030000 2024466 2041786  2.040000 2.014846 2.025000 48,450,891 60 2031175 386.569,023.55
1,000.00 106281681 106.261691 106300278 106.220685 106.337948 106.340326 106298100 106.272965
LB23DA 17N223 464 24000 29/04119 2085000 2083154 2085000 2.090000 2080000 2.070476 2.080000 10,230,655.70 2081610 914,232 784.97
1,000.00 101.384391 101.383129 101383628 101.361527 101.4606890 101.447358 101.405735 101.398028
LB24DA 201224 565 4.7500 11/04/19 2200000 2207497 2230000 230,029,918.00 2.230000 345,044, 877.00
1,000.00 113.532768 113.484529 113271123 113271123
LB25DA 12n225 6.62 3.8500 280419 2272000 2271185 2257000 2.274643 2253747  2.247T857 2260000 111,212 446.00 2257681 179.689,173.66
1,000.00 109641034 109.648282 100733066 100.620354 109.834320 109.702396 109.714638 109.729582
LB26DA 1712126 764 21250 29/04119 2350000 2350000 2345000 2350476 2340000 2.336905 2.345000 49,635,880.50 2.347005 3,527,711, 766.69
1,000.00 98.439212 OE.438004 QB4T4I58 OGE436467 SB.560133 08.520006 0B.4T415E 98460319
Thai Bond Market Association Page 1
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[3) Daily Market Summary as of 30 April 2019

ports > Daily Reports > Daily Market Summary

30/04/2019 B
Market Wrap up Trading & Outstanding value Min. (THB) Chg.(%)
Total trading value decreased by 9%.5A gained the major portion -
or by 71% of total outright trading value . following by Govt and Outstanding Value 12.944,692.86 *0.09
CORP bends,respectively.Govt bonds yields fluctuated within a Number of issues 2,703.00 0.00
range of -1 to 1 bp.Govt clean price index ended higher by 2 bp Total Trading Value 879,730.15 0.40
and corp index (BBB up) closed higher by 1 bp.The most active — e
issue was CE19514A. Outright/Cash Trading 87,127.93 -7.96
Financing 792,602.23 -2.45
Others 0.00 -100.00
Price value of basis point (PVBP) BAHT
PVBP of Government bond 390,027,875.54
ThaiBMA Bond Index
Clean Price Gross Price Total Return
Type Avg. Yield Avg. Duration Avg. Conv
Index Chg Index Chg Index Chg
Government Bond Index 105.12 +0.02 106.34 +0.03 282.48 +0.08 2.95 8.84 161.18
Group 1(1<TTM=<=3) 74,67 -0.01 75.41 -0.01 203.71 -0.01 1.84 2.06 5.70
Group 2{3<TTM==7) 109.43 +0.01 110,54 +0.02 285.24 +0.05 2.08 4,13 21.04
Group 3(7<TTM<=10) 138.71 -0.06 140.02 -0.04 369.95 -0.12 2.38 7.23 60.99
Group 4{=10) 164.71 +0.08 166.83 +0.10 443,02 +0.26 3.20 14.33 315.03
Group 5(<=10) 91.16 -0.01 92.12 0.00 241.79 0.00 2.18 J-57F 24,64
SOE{G) Bond Index 102.01 -0.08 102.78 -0.08 168.80 -0.11 2.52 3.48 22,45
SOE (NG) Bond Index 107.82 +0.02 108.60 -0.03 183.31 +0.05 2.99 5.70 58.09
Corporate Bond Index (BBB up) 103.37 +0.01 104.15 -0.08 236.00 +0.05 2.92 2.28 11.05
Corporate Bond Index (BBB+ up) 103.89 +0.01 104.68 -0.08 237.80 +0.06 2.92 2.28 11.07
Top 5 Most Active Bond
Type/ Issue . Last Weight Trading Value
Bond - Coupon Rate(% Maturity Date TTM (Years ] =
Rating P [R38) & ( ) Exec.Yield(%) Avg.Price(%) (THB min.)
1 CB15514A SA 0.000000 14-May-2019 0.04 1.650000 59.936692 9,021.29
2 CB19905B SA 0.000000 05-5ep-2019 0.35 1.750000 99.404381 6.,258.53
3 BOT212A SA 1.750000 18-Feb-2021 1.81 1.880000 99.772352 6.107.71
4 BOT213A SA 1.620000 12-Mar-2021 1.87 1.888000 99.504459 4,335.49
5 LB28DA GB 2.875000 17-Dec-2028 9.64 2.452000 103.686338 4.221.21
Executed Yield & Trading Value Clean Price Index & Trading Value
as of 30 April 2019 as of 30 April 2019
B Executed Yield m Trading Value a W Trading ® Govt Clean Price Index ®m Corp Clean Price Index a
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nhdmsunenuasuanueadeulnveinis@evie (Trading), 8nsmanauuny (Yield), dhsinenide (Interest

Rate), §nsuanil@eu (Exchange Rate) saulufiarndetl (Index) uazdavsneiiieitasiunainduiasaainyu Tuusiay

o
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® Trading & Outstanding Value

® ThaiBMA Bond Index

® Top 5 Most Active Bond

® fFxecuted Yield & Trading Value

® (lean Price Index & Trading Value

® Government Bond Yield Curve

® Yield Movement

® Change of Bidding Yield (bp)

® Bid-Offer Spread

® ThaiBMA Govt. Bond vs US Treasury

® (orporate Static Spread

® Volatility of Government Yield based on TTM
® \olatility of Government Yield based on Duration
® \Volatility of Corporate Spread based on TTM
® \olatility of Corporate Spread based on Duration
® Var of Government Bond

® THB HIR-T-BILL

® |nterbank Offered Rates

® Repo - Bibor - THB IR

® FED Funds Rate vs RP 1-Day

® fxchange Rates

® Stock Market
uvasdaya uazn1sAIULIN:

nUeyan159ev1e (Trading Transaction) N151891UE1Ee ThaiBMA lusiagiu uazdeyaiiiieitosainniisay
AU WU sUIAITUsUEIAlNng (Teyadnsuanidey, dnsinenideussiandnes), waraaianannsnduisusemnalne

(Poyadvill waryarn1svouelunainranninduislsemelng)
Uszlol:

Ifiefanunznatnnsiarsuillundaziu awnsaldiiiedudoyaasy uasdrededesdinausingg NdrAgyuas

Wetasiunaintusasnaayuluwsagiu

THE THAI BOND MARKET ASSOCIATION REPORT



%awm Reports > Weekly Report > Foreign Trading
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Non-Resident Trading Weekly Report

Year:; = —oelect— '| Manth : ‘ - Select - " Week | —-Select— v

22 APR 2019 - 26 APR 2019

Non-Resident investor cutright trading value during last week (22- 26 Apr 2019) increased 2.46% from 22,332 to 22,8281 million baht, accounting 3.68% of total outright trading value and most
trades were on bonds >10 Yr tenor.

NR investors had Net Sell of 4,673 million baht for last week. As of 26 Apr 2019, NR Net Holding stood at 932,646 million baht, accounting for 7.22% of total outstanding value.

Trading Composition of Investor % Trading Value of Non-resident (NR)
EElFunds [JOthers [EEinsurance [JNOL [ Ind - % of total curght  =@= % of D2 transactions
E0co  EFerein fi
e 18 L TN e 1530%
0.50% 14 M /1}?-“” ﬁ' TTETT 12.20%
HDL 12 Wt Sy
432% 1o 12&*% 5 | 1238% %
Insurance PO LT 1498% - . o
5.12% M B.26% e 8P 77p Ay
Fareign i 10.08% _geps, sy
6.86% 2 aare,
Others
pedfiod] ¢ P H H B 2 D B D .‘Q Pd\ P§\ '93
nco C N T T I I I
13.04% @‘J?@gﬁ&f@? ‘{Q‘ o7
Rk NS’ @»ﬂ‘
‘Composition of NR Trading by TTM Composition of NR Trading by Type of Bond
Y RS0y [C135Y Emi-dY Emo-1y %L EmFE Emcosr

Net Holding by Type of Bond Net Holding by TTM
BEIGE EESA [ JCORF @116 EEFE [E2]S0E / EE>10Y EE5-10Y 1357 @137 @Emo-1Y
1Y

0.00% 10.38%

F8

001%

T8

0.20%

CORP

0.24%

SA

9.15%

GB
90.40%
Net Holding by Type of Bond & TTM Net Holding & Net Trading
Ry 0-1Y @AY [R5 EEG-10Y iy pr =l Holding [ et Trading
%
e 1000000 4 12846
. 400000
0% =
% i 800,000
o §  aco0eo
0% ; 200000
0% - 4,673
2%
% +200.000
5 .8 ERCCC ]
6 N e A

R
‘\1

Last Adjusted : 23-Msr-2012
Expired Amount = 980.00 Min. Bant
Helding amount and trading amount was ealculated by value at par and value at trade,respectively.

Disclaimer :

The abave information is based on reporting of dealers to ThaiBMA. Discrepancy from actual data might occur due to error or missing report. ThaiBMA makes no guarantee regarding the accuracy or completeness of the
information provided by this repart.

Remark:

ThaiBMa ‘et holding’ data is reconciled with the data provided by BOT on a monthly basis. Then, the amount of ‘net helding’ may be agjusted at the beginning of avery menth. 'Last adjusted date’ is the date of latest EOT data
used for reconcilistion. Expired smount is the amount of expiring bonds during that week.
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WAAINNSBOUIERT A INTVOITNAW AR (Non-resident Investor - NR) lusedun dayafiuansleun

® Trading Composition of Investor:

® % of Trading Value of Non-resident:

® Composition of NR Trading by TTM:

fndun19eenTIasniiues NR Wguiuveanguinamuaus

o 1

AnaIUN15T0V 18NS 1@SU VDS NR WIgUAUNISYRUeRSIE1TUT

o
o

MnuakazisuiunsPeviensiasuiivesinasyusleiu

dneunIvevIenI@sUilued NR UunA1LYI9e1gYeInsIasnl

® Composition of NR Trading by Type of Bond: &ndiun15@9160518151 103 NR LunauUszlnnuss

® Net Holding by Type of Bond:
® Net Holding by TTM:
® Net Holding by Type of Bond & TTM:

Net Holding & Net Trading:

Munvastaya/ wannisAun:

ASIAITNU
AndUYBADBATRINSIESUTLVDY NR LuNANUTELANVBINSE1TUT
dnaiugonionTomINa1sntiues NR wonA1ut901e09nsIansnd

dnehugenionTaemTasuilued NR kenauUszanLazYdI90e

YDINS1ANTNY

dnehugennsteransuazeoniionsadgnsued NR

W8TV 187 Dealer viiutinaausine@ 151897185 ThaiBMA

Uselovil:

LBANAILNIENTTOUULALNNTNOATOINTIANTUTVDINFUENAMUFIYA
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Fawth: Reports > Weekly Report > Private Repo

AnUsENaU:

Private Repo Weekly Report

Vear: | —Selec— V| Momth: | —Selec— V| iyeek:| 224pr2019-26Apr2018 v |

22 APR 2019 - 26 APR 2019

Private Repo value during the week of April 22-26, 2019 increased 69.00% from 541,659.72 to 915,891.74 million baht, accounting for 21.71% of total financing value and most transactions fall
on 1 day financing term.

Weighted Average Rates were 1.74% for 1 day term, 1.74% for 3 days term, 1.75% for 7 days term and 1.75% for 14 days term. As of 26/04/2019, Private Repo Outstanding Value stood at
519,259.44 million baht.

Compeosition of Repo Term Weighted Average Repo Rate by Term
" o= 1day -g-ddapy —=Tdayp —g-14days —m-30dmys —p-00 dapy
B 1 day 147 days [EE]6-14 days [ 15-30 days [E]31-80 days
[ 2-2 days 18
31-60 days
0.05% 7
15-30 days
1.04%
8-14 days
12.56% & =}
4-T days
12.34%
e
T4
T T R R I T I
e A
A
i “vd\ & '{L\#’
Composition of Investor : Lending Compeosition of Investor : Borrowing
I Insurance  [EEINDL ERlimswance [ESNOL [ Others
Insurance Others
.73% EE L —
NDL
0.75%
Investor Lending Value 291,519.00 Min. Investor Borrowing Value 13,394.00 Min.
Composition of Investor : Total Private Repo % of Financing Value
4 Buy Back [ Bdatersl Aeps £ Pr |
100.000
Bl Irsuwrance [ESINOL [ Others d ’
5 Insurance 10.000 I I
0.15% £82% ‘ ‘
1,008 4- i
0.100 ‘ [
0010 ‘l‘l ' F r
BT i | | | il
AT A T I S S )
o @ P & F P a & o @
Investor Total Private Repo Value 304,913.00 Min. ¥ o & « o L .v@' o vd.'q'
et AT

AIUNRUY:

< A o ¢ ° g a .
JunenuaglanundeulmsedUanvivenisviigsnssuderuniaenyu (Private Repo)
® Composition of Repo Term: dnduvesszeriamsfoy

® \Weighted Average Repo Rate by Term: 8ns1nenilefdaie Lennuszesiansioy
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® Composition of Investor

" Lending: Fnduveli wenauUszinvvengutinamu

"  Borrowing: Fnduvever wenmuUszinnvengutinamu

®  Total Private Repo: fnduvesinasulszinnenaglugsnssudofuniaienu
® % of Financing Value: dndInveIN39gINTsy Financing Ustaneingg Laun

Sell&Buy Back, Private Repo ia¢ Bilateral Repo

® Composition of TTM Group of Bond:  #A@3uu83§3n353 Private Repo kenANUIELANYBIYI90"E

AILNRDVBINTIETNU (TTM)

® Composition of Type of Bond: ﬂﬁiuﬁuadﬁqiﬂiim Private Repo W8AAINUIZLANVDINTIANTHL

® Outstanding Value by Type of Bond:  dnauvaeyar1AIA9vedgsnssy Private Repo henaauselan

S ENEERGAE]

® Qutstanding Value: YaAIAIAINYBITINTIY Private Repo Aot
fuvesdoya uaznisdunn:

91ndeyanisviganssu Private repo vosanTunsiuiistenuitiangs ThaisMA Tuusaziu
Usglowl:

Wewaninuafoulmsieduniuein1singsnssu Private Repo waziiteiludeyaasy wazdnededaiuavads

o

#1199 NdAtyuee5INTIU Private Repo lupaiansianswillng
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Favith: Reports > Weekly Report > Thai Bond Update

anusenau:
-
<) ThaiBMA Thai Bond Update
PRI RS TRV L
Issue 17,2019 Apr 26, 2019
|.i'. Weekly Trading value (Apr 22 - 26, 2019
MARKET AT A GLANCE Thly Wesl: Frevige Week Change
15 davs) 13 davsh
Total Trading Value (THB mln.) 4,623 775 67 1.316,307.9] 39.41%
Ciright A0S, K61 5 216,116.84 £7.44%
Financing 4,218,074 80 3,100.191.07 36.06%
Others 10472 0.0 na.
Daily Average 924,655.13 1,105,435.97 -16.35%
Government Bond Index (Clean Price) 10503 10507 004
Corporate Bond Index (Clean Price) 10335 10338 002
Date Trading Value Index
140,004 1065 Dutright Fin&{hiher Total CiPrice CPrice
120,000 P 2 Aq-19 3890744 B44,504.51 3 431 4 106.16 1050
£ 100,000 - 3-A-19 11711637 TI0ETH.E ES7.599.71 106,07 10491
E 80000 0ss §
0,000 1050 2 4-Ape-19 64,327 16 EIR 423 05 E52,750.15 10610 10454
o
40,000 25 Ap-19 33,E58.74 S 460 K2 852,319.5 106 .05 1451
20,000 104:3
26-Agu-19 100,865 54 sosonlm| LT 106.21 105.03
i} 104.0
22.4pr 23-Apr 24-Apr 25-Apr 26-Apr Total WA A5 43IM0T95E | 4623 77567

|l Weekly Movement

1.1 ThaiBMA Government Bond Yield Curve (Apr 19 & Apr 16, 2019)

2.2 ThaiBMA Interpolation Yield (%)

Term This Week Last Week Cheg i bpi
1 YR 1.0 1.80 i
IYR 181 180 1
IYR 1.89 1.87 3
35 YR 213 214 -1
_an 7YR 232 233 -1
¥ 10 '(.R.. 255 2 is o
- 25 12 YR, 2.73 172 1
a 15 ¥R. 291 289 1
= 20 18 YR 102 300 1
19 YR. 306 305 1
1.5 4 YR 310 310 o
21 YR. 3.15 314 1
= o 5 I.EI 1.5 le} 2I5 3IIJ SIS -1Il} 4I5 50 — e 2 .
Time to Maturity (Years) 7T, 22l . 2L
2R YER. 323 M -1
YR, 326 137 a1
Remark: YR 129 3.30 -1
1) The above reference yields are based upon average bids quoted by 35 YR. 344 344 o
BoT's % primary dealers with minimun value to THB 20 million 20 YR, 158 338 o
23 1,36 M interpolation yields are based upon bond equivalent yields 45 YR. 166 36h o

Note: 1. ThaiBMA trading statistics carried in this publication i based on trading data reported fo ThaiBMA by all dealers
2. Data excludes FX Band.
. The yiekd on Inflation-linked bond is & real vield to maturity.

(%

Thai Bond Update \Jusienuasunnzaaiansaismilsnedunv lnsagudeyanisussyalunainusn, n1sdevy

a1

Asnasrilunainses, avilnsiansvl, nswwdeulmvesdusnsnanaunuludUavicuuSeuiisuiuduaivneuniin

o

Thai Bond Update tunisiauelugluuunisns uazgunin deusenaulumedeyaniddy laun

® \Weekly Trading Value: Toyaasuusinunsdeviensiansuiluseu 1 dUam

® Weekly Movement: AnuAdioulvedu Yield Curve way Index Useinningg saufiadeyanis
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Fouensrasuilsnesi luseu 1 dUan

® Registered Bond Information Update: Yeyaiutlinayanzidounsiansnil luseu 1 dUam

® New Debt Securities: Joyansnanmileanininmuenusiuseuauiduamillagiu
®  Market News 1126199 NAEBIRUATIEIIULA § 919 astansulosnlvdluduaivingn

unvastaya/ wdnnnsAun:

Yoy 5%
= o

NYoyan1sTUnziiyuLarn15TeUIN I TNLNTENUINET ThaiBMA wagd1ifedfunsiansuiliiuuu Website

294 ThaiBMA
Uselovil:

iedusienuaglifeatunannsasuilveluseu 1 dUam
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Favith: Reports > Weekly Report > ThaiBMA Corner

AnUsEnau:

. fharfiuaua
# TP_PIBM'-A ﬂuﬁﬁ:&nﬂ'&ﬁn?‘mwuﬁhﬂ
ThaiEA CORNER
arsrdaulnlusaaasmsuling dlamid dlaminauwtih | iisuulas ArauFuART
{22 - 26 wu.a. 62) (17 - 19 8. 62) (%) (1 WA, - 26 .8 62)
ag-ﬁﬁhmifﬁmu uLnd - Cutright 405,096.15 218116884 | 4 | BT.44% f,561,526.36
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Favith: Reports > Monthly Reports > Monthly Market Summary

AnUsENau:

e ThaiBMA iheriiugua

Aur P TR AL ﬂ:.l"lﬂl-lnsl"lﬂﬂ‘i“"lﬂ"li‘“ﬁﬂﬂ

AruARaulvITaIRA AR AT Iy
Usedriuil 1-29 fiunau 2562

aRTIHARBULUYUSURSADUTSEuNIY

*  A3AUTH

yaemsms ATt unz Dol ThaBma a fuil 29 funau 2562 (uimussasviianadusaszmea)
UARTAIAIITTINIAY 12,769,719.39 Fwum windunsiarmiinindy 9,269,323 63 v amaiswi
AIRENEY 3,396,560.76 S1UUTn uasuriinalssma (Fareign Bond) 103,831.00 fuum TresisbasSenu
s s AT A

i = . w &S = 3 w o -
AI1THW 1 11ua=munuanm&mqmm'l':wummuw'lu ThaiBMA U 29 duRy 2562
ThalEIMA, Registered Bonds

as of March 29, 2019

Ho.of lssues  Dwistanding Value{TH8 min}  Currency

1 Government Debit Secusities 253 9,269 37363 THE
11 Treamry Bl & 10573200 THE
12 Government Bord 55 4, 7T AFLAS THE

121 Loan Bong 3% 4,565 50730 THE
1.2.2 Saving Bond 15 21227373 THE
1.2 Inflation-Linked Bond z 20754000 THE
13 State Agency Bond £ ] 3,579 306.00 THE
111 Contral Bark Bl a5 2,155,400.00 THE
1.2 Bark of Thalland Bord 1 1,495 505 00 THE
14 State Owned Enterprise Band a5 210.464.60 THE

2 Coaporate Bond 2167 3,396,564 76 THE
2.1 Long-tem Corporate Bond 1575 312903126 THE
22 Commarclal Faper L) 26713350 THE

221 Debenture 17 11355150 THE

232 @il of Exchange a5 153,582 00 THE

3 Foreign Sond a8 103,831 00 THE

3.1 Fareign Bond an 26E3100 THE

3.3 Debentues & 17.000.00 THE
Totl 2578 12,769,T19.33

4 Foreign Cumency Denominated Bond k]

4.1 ush Band 38 109087 usn
4.3 EUR Bond 1 BOOG EUR

wi 110
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Fawth: Reports > Monthly Reports > Thai Bond Summary

AnUsENaU:

ThUIBM,A Thai Bond Summary (Part I) Maonthly Report: March 2019

RrwEEwaTE i
L. Total Transaction Report
L1 Qrutright Transaction Report (Rank by Alphabetical Order)

Unit : THE mla.
: : . Wavg. Total % of Total | Turnever
Symbol Type! | Cowpan | Materity | Yeen | Ave BdVMLCK) | Buecuted Vied (%) | o C0 | pppey | Teading | Ratio
Rating | (%) Dade | Matucly | o High L High | viL(%) | Value Value | (%)
Treasury Bill
TRI%2TA 27-Mar-1% - | S50000 | 363000 | 362500 129,94 aal Ly
THIGEI4A - = 14-Aus-l% .38 - = | T 1. T4000K0 1. 725500 913.12 L) 913
THIGEIEA - - FEAus-l% .42 - - | THMMMH) 1. T4000K0 1.739272 5.571.92 il 3715
THI%HA = - 4-8ep-19 044 - = | T4 1. T4000K0 1, 740080 111592 L T4
TR 1A = - 1 1-Sep-19 .43 - - | 5N 1. T42500 1.71357% 5,463 50 L] 3473
THISIEA - = |&-Sep-19 0.47 - = | M) 1. TR0 1. 7300 14 330642 L L] i
THIIEA = =|  iSep-l9 0.4% - - | S0 1. T | BR0GTT 576.17 L] EN]
Sab Total 17.077.00
> a o Haa o a o a v oo
wansfeyaasuiieiunsiarsuiiniinisindeulniluseu 1 \Weou Jayafiuans laun
® Total Transaction Report: wansdeyaienfiunisteviensasuiiludeuius \Wusensans
® Corporate Bond Breakdown:  uanssgazideadeyainedfiuruiionyu o Twhnsaavingvesieu

unvasdaya/ nannsAIIn:

2]
P

YnndoyansTunzileuuazn1sgevens e milnisenuings ThaiBMA
Usglowl:

Py 1% = Y L A
LW@%‘UEJ;J‘J@?IEU LﬂEJ’JﬂUGliﬂﬁﬂWﬂUi’e)U 1 09U

THE THAI BOND MARKET ASSOCIATION REPORT



Fawth: Reports > Monthly Reports > Registered Bond

AnUsENau:

2 Corporate Bond

2.1 Long-term Corporate Bond

Plain Vanilla Issue

List of ThaiBMA Registered Bonds

as of 30 April 2019
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10 ABPSPY

11 ABPSPY

12 ABPSPYV

13 ABPSPY

14 ABPSPY

15 ABPSPY

16 ABPSPYV

17 ABPSPY

18 ABPSPY

g 9|98 8 88 8\ %9/9/8/8/3/23/83/383,2,8¢

19 ABPSPYV

ABPSPYZIA

ABPSPYZ14A

ABPSPVIZLA

ABPSPVZI4A

ABPSPYZELA

ABPSPYZE4A

ABPSPVITAA

ABPSPYZELA

ABPSPYZILA

ABPSPVIIA

A

Ae

UNSECURESen

UNSECURE/Sen

UNSECURETSE

UNSECURESen

UNSECURESen

UNSECURETSm

£

£

HEHNW 646,80 646 80 20102016 20072019 27 50000 201, 2004, 2047, 2010 CIMBT  ASPS

HEHNW 654.50 BS450  IAVIONT IWU2020 300 53500 304 CIMBET ~ ASPS

HBHNW 1,500.00 150000 05042017 0504/2020  3.00 =8500 51, 54, 57, 510 CIMBT  ASPS.CNS BAY
HEHNW 1.000.00 100000 OSOEDI6 0WIN2020 399 54000 &1, 54, 57, 510 CIMBT  CNS

NBHNW 63420 63420 3A0NZNT 3M04/2021 350 58500 3171, 307, 310 CIMBT  CHNS

HEHNW 208.10 17689 302017 30N04/2021 350 s8500 3111, 37, 3010 CIMET  CNS

HEHNW 250.00 25000 IWI0I0NE 19102021 300 E0S00 1911, 1904, 197, 19110 CIMBT  YUANTA BAY
NEHNW 2.000.00 200000 01042019 OBIN2021 252 E7500 &1, 84, 87, 810 CIMBT ASPSCGSYUANTA  CGS
HEHNW 166.60 18660  2H1UI0NE WA 3B 60500 302, 225, 28, 221 CIMBT CNS BAY
HEHNW 1,800.00 1E00.00 21042017 21042020 3.00 26800 214, 2110 BAY CIMBT,SCB BAY
HEHNW 600.00 600.00  21IA4Z017 21042021 400 30000 214, 2010 BAY CIMBT,SCB BAY
HEHNW 1,500.00 150000 21042017 21042022 500 32500 21,210 BAY CIMBT SCB BAY
HEHNW 900.00 50000  21M42017 21042023 600 35800 214, 2010 BAY CIMBT,SCB BAY
HBHNW 900.00 BO0.00  21A4Z0NT 210402024 01 a7E00 214, 2010 BAY CIMBT,SCE BAY
HEHNW 1.000.00 100000 21042017 2042026 80 40100 2144, 2010 BAY CIMBT.SCB BAY
HEHNW 1,500.00 150000 21042017 210402027 1001 41700 214, 2010 BAY CIMET,SCE BAY
HBHNW 800.00 BOO.OD  21A4Z0NT 2042028 1101 43300 214, 2910 BAY CIMBT,SCB BAY
NEHNWY 1,000.00 100000 21042017 210402028 1200 43500 214, 2110 BAY CIMBT,SCE BAY
HEHNW 600.00 B00D  21M42017 21042030 1301 44800 21,2010 BAY CIMBT SCB BAY

378914 ThaiBMA Registered Bonds 1Jusiaauiisiusindeyansiansuiinnuszunniitunzideuiu ThaiBMA lny

euimuneenyniwhnsdusew tiaweluguwuuvedie POF ienmvesseauuseneusiedeya 3 daudsil

e asUyafIAIineInTaIvll lagasudnuiularyarvensansvwild
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® seYeuarIIvaridsanTIasTunziisunialy Uaueteyanuuszianvensianivil lagde
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Bond Symbol:

Sign:

Type of Bond:

Issue Name:

Issue Rating:

Current Par:

Issue Size:

Outstanding Value:
Issue Date:
Maturity Date:

Term:
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Coupon and Payment Date:

Registered Date:

Registrar:
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Bond Symbol:
Sign:

Type of Bond:
Issue Rating:
Current Par:

Issue Size:
Outstanding Value:
Issue Date:
Maturity Date:

Term:

Coupon and Payment Date:

Registered Date:
Registrar:

Underwriter:

Bondholder Representative:
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Favith: Reports > Monthly Reports > Month - end Closing Price

ANUsENaU:
ThaiBMA Month-end Closing Price
April 30,2019
Price Index Govl.Bond Change(bp) Trading value THE Change
Clean(2e) 105.12 0.02 Outright 87,127,926,906.38 - 7.532,499,957.35
Gross(%) 106.34 0.03 Financing & Others 792,602,226,379.79 - 83,728,407,923.42
Total Return(%s) 262.48 0.08 Total 679,730,153,286.17 - 91,260,507,880.77 Time - 17:35:01
Outright Transaction Report
T [ oo Trevious execuied Tndlcative or Fieterence Tram Reporing Deshers
lssue Type/ Maturity | Attribute | 7S) | (6 =T WA BT WEEd Be=TEr WA Oler Tasl execule: WRE Total
Symbd | raling date Dste Visd  Remark Vied Vield Yiskd Vield Vield = Ve T T Vied Gross Value
Par Price Flag Price Price Price Price Price pice  YICNTP (THE) Flag Price e
1.Government Debt Securitiss
1.1 Treasury Bill
TB19814A 140818 0.29 0710318 1.720000 1728500
1.000.0000 99256312 99252665
TB19628A 2808118 0.33 130318 1.740000 1.739267
1,000.0000 99214871 99.215108
TE19004A 04/00/18 0.35 14/0318  1.740000 1.740000
1,000.0000 99.196104 99.192803
TBI190114 1100118 0.37 0504119 1.690000 1680000
1,000.0000 99301138 99.301138
TB199184 180919 0.39 050418 1.690000 1680000 1.760000 169,861,509 36 1.760000 169.861,500.36
1,000.0000 99.260188 99.260188 00.334216 90334216
TB198254 250019 041 250318 1.700000 1680977
1,000.0000 99154874 99.169330
TB19N20A 2011118 0.56 12102118 1.785000 1747500
1.000.0000 9B.641TIT 98639851
TB20401A 01/04/20 0.82 01/0418 1798000 1743000
1,000.0000 88238511 98243324
TB204084 08/04/20 0.84 23/0419  1.785000 1.785000
1,000.0000 98321888 98.3218868
Total 169.861,509.36
1.2 Government Bond
ILB217A 14007721 221 12000 290419 1.490000 1476773 1520000 1556426 1550000 1465206  1.419600 221,763.223.92 1.423333 443.490,602.97
1,000.0000 99.379030 99407455 99315440 90237385 900425251 00432826 09.531006 99522886
ILB263A 12/03/26 887 12500 2600418 2010000 g 2010000 1835000 19885372  1.950000 1901340 1.930000 78,681,840.72 1940564 254 294,805,086
1.000.0000 93848074 93845074 4440550 94045665 04720024 94705434 04.479845 94.396181
LB196A 120618 012 36750 290419 1.740000 1736829 1.750000 122,085,819.50 1.742051 664.700,966.18
1.000.0000 100.248186 100.256032 100241285 100.242707
Thai Bond Market Association,Page 1
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Favith: Report > Annual Summary

AnUsENau:

2018 Thai Bond Market Review

Highlights of 2018

* Total outstanding value of Thai bond market at the end of 2018
surpassed THB 13 trillion for the first time, rising 12% from last year.

* Long term corporate bond issuance hit new record high for three
consecutive years, reaching THB 879 billion.

* Green bond was first issued in Thailand.

*+ Non-resident investor holding of Thai bond reached new all-time high
and touched trillion-level to THB 1.002 trillion in November 2018.

= For the first time, since the early of the year 10-year Thai government
bond yield has declined to stay below 10-year US Treasury yield until
now.

» The Securities and Exchange Commission of Thailand (SEC) amended
regulations effective from April 2018 to tighten selling of bill of
exchange (BE) to enhance investor protection.

Outstanding Value: Totally grew by 12% while corporate bond ranked 2™
behind government bond in terms of outstanding

Total outstanding value of Thai bond market at the end of 2018 was at
THB 13.06 trillion, increasing 12%from the end of last year. Government bond
remained the majority at 37% of total outstanding value, while the runner-up
was corporate bond with 29% portion which marked two straight years of
surpassing BOT bond. The remainders were Bank of Thailand (BOT) bond for
27%, State Owned Enterprise (SOE) bond for 6% and foreign bond for 1%,
respectively. (see Figure 1)

Figure 1: Outstanding Value of Thai Bond Market

THE Trillion Outstanding value of Thai Bond Market (THB Trillion)

14 fRol boiy
1 ® foreign Bond —T
O State Cemed Enderpriss Bond [17)
10 1 O Corporofe Bond
O BonkoffhaoilondBand = ~ E7 B 0 B8 TN B 12%]
g 1 0 Government Bond
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