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Bond Price/ Indices
Bond Price

sdeyafiierdeiusmnsansni lizdusnenle, s1a1sznineiy, sianfiauslae Dealer wazsaniild
d95U Mark-to-Market Usgnaulumeiuugasniaun 4 iy

1. End of day trading:

1.1 Daily Trading Movement: a@%a;gama%ama‘[.u1.wiaﬁu (U%mmmi‘%@?ﬂﬁ, iﬂmLQ?iIEJ, ﬁmqmﬁ’l‘a)
1.2 Daily Trading Movement (Fx): aqﬂmaqﬁqiﬂiiumisﬁya‘ma‘uaqmwmwﬁaqaLﬁumwmwizmﬂ
1.3 Spread & Duration: LLam‘ﬁa;ga Spread LLazﬂi’Jjaada Duration ¥84lsiag Symbol ﬁﬁﬁjﬂiiu%a
elunsiaziu
1.4 Trading Movement: #Taagamsmﬁammawaa Yield lutasszezinaniiiivug
1.5 Trading Summary: Gﬁagaaiﬂﬂuaqqﬁﬂﬁumsﬁa‘ma
2. Intraday Trading: %@Qaﬂ’]i%@‘ﬂ’l&ﬁLﬁfﬂ‘ﬁuiu‘zi’miij?\‘l’qf‘HLLUU Real-Time

2.1 Basic view mode

2.2 Advanced view mode

3. Quotation: 'ﬁmLaua%EJLLaxLaua‘m ii Quote 1ng Dealer
3.1 Treasury Bills: SN AN UL AL DAL ALY ELRAE VBN 1A SRS NI LRSS
3.2 Government Bonds: é’mwamuLmuLaua%aLa?{wmﬁuﬁﬂ’m%’gmaﬂszmw Loan Bond (LB)
3.3 State Owned Enterprise Bonds: AT HanauLyuaueteindsvasiustnssgiamia
3.4 State Agency Bonds: ShsnaneuwnuaLeTaadsveusURssUIMsWUsTmAlng
3.5 Corporate Bonds: E"J’G\iwamULWIULauEJ%EJLaSEJ (Average Bid) maaﬁuﬁwﬂmu
3.6 Foreign Bonds: SasmaneuunudeTeadY (Average Bid) v0iusUnIeeUseina

4. RP Reference Yield:

4.1 RP Reference Yield (T+1): sAuitel§81984 (Reference) lumsvigsnssudda (Repo) (T+1)
4.2 RP Reference Yield (T+2): sraiield8n98s (Reference) Tumiﬁ’lﬁqiﬂiiuﬁgm (Repo) (T+2)
4.3 RP Reference Yield (T+3): sAitel§81989 (Reference) lumsvigsnssuida (Repo) (T+3)
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Fawth: Bond Price > End of day trading > Daily Trading Movement

AnUsEnau:

Daily Trading Movement

Daily Trading Movement Daily Trading Movement (Fx}) Spread & Duration Trading Movement Trading Summary
08/08/2022 =]

Daily Trading Movement As of 2022-08-08 ° °
Trading Value ThaiBMA Government Bond Index
Total Trading Value (THE ) 1,0683,724,132,012.09 Clean Price : 101.08 -0.19
Qutright Trading Value (THB ) 20.839.650,184.98 Gross Price: 101.51 -0.19
Financing Value (THE ) 1.042,850,302,859.91 Total Return: 298.57 -0.55
Other Value (THB ) 34,178,967.20

° & Download Excel

Qutright Trading Transactions

Bond Information Previous
PE. last PE. PE.
S Type Rating Maturity Attribute ™ Coupon Psa‘::t P;:‘:T;t Ps;ilf;t Remark Weigllﬂt We ighlt
flag Avg. Yield  Awg. Price

TB22D21A 21-Dec-2022 0.37 0.0000 03-Aug-2022 0.730000 99.732716 0.728882 99.733C
TB22N23A 23-Nov-2022 0.29 0.0000 03-Aug-2022 0.650000 99.800814 0.655000 99.808:=
TB22012A 12-Oct-2022 0.18 0.0000 04-Aug-2022 0.660000 99.875388 5L 0.660000 99.875=
TB23118A 18-Jan-2023 0.45 0.0000 01-Aug-2022 0.780000 99.644392 aL 0.780000 §99.544=
1.2 Government Bond
ESGLB35DA 17-Dec-2035 12.37 1.5850 03-Aug-2022 2.910000 85.422409 2.907862 85.4431
ILB283A 12-Mar-2028 5.60 1.2500 05-Aug-2022 0.770000 102618718 0.770000 102.618
LB22DA 17-Dec-2022 0.36 2.0000 05-Aug-2022 0.850000 100.404930 0.824815 100.421
LB23DA 17-Dec-2023 136 2.4000 05-Aug-2022 1340000 101.418586 1.343235 101.412
LB246A 17-un-2024 1.86 0.7500 05-Aug-2022 1.605000 98.441201 1.609155 98.433%
LB249A 17-5ep-2024 2.1 0.7500 05-Aug-2022 1.635000 98.171172 1.636332 98.168=
LB24DB 17-Dec-2024 2.36 1.4500 03-Aug-2022 1.740000 99.330737 1.740141 099.330<
LB256A 17-Jun-2025 2.86 0.9500 035-Aug-2022 1.800000 97.642190 1.800000 97.6421
LB25DA 12-Dec-2025 335 3.8500 0D4-Aug-2022 1.945000 106.133609 1.947995 106.123
LB26DA a 17-Dec-2026 436 21250 05-Aug-2022 1.940000 100.765246 1.964998 100.660'
LB276A 17-Jun-2027 486 1.0000 05-Aug-2022 2.000000 95.392220 2.009754 95.349C
LB27DA 17-Dec-2027 5.36 3.5800 03-Aug-2022 2170000  107.086715 2.170000 107.086
LB286A 17-Jun-2028 5.86 2.6500 03-Aug-2022 1.990000  103.621052 1.997774 103.587.
LB28DA 17-Dec-2028 6.36 2.8750 05-Aug-2022 2.170000 104.160924 2.198618 103.986
LB2%6A 22-lun-2029 6.88 4.8750 04-Aug-2022 2350000  115.946676 5L 2.350000 115.916\ e

AUNUY ﬁuwae%’ayja KAZNITATUIOL

ThaiBMA Daily Report L‘ﬂuiwamuaqﬂmss?}laﬂmaﬂizﬁﬁu Tnawvadu 4 dauwdn

@ 1: Trading Value (fruuwdne) wansasUeansIu (Gross Value) maqqiﬂiim%asuwﬁu’wmm LAYEOATINTINTTY
%amwsmmmﬂixmw Outright Trading, Financing ia¢ Other

d?uﬁ 2: ThaiBMA Government Bond Index (AMuU131) LLamejam‘ja Index wan@1u Clean Price, Gross Price
way Total Return (518azi8untoyalayn1sALINENTARLARNLLY Indices)

gl 3: Outright Trading Transactions LLam'ﬁEJazLﬁsm‘uaﬂﬁjﬂﬁmﬁamHﬂssﬁﬁfuaqﬂLLEJﬂsz Symbol Tngians
mudTuUsTAMTRNsTeus wuady

(3.1) Cash Trading Transactions fi® §3n33u@@ULKUU Outright Teyaiiuanivasusias Symbol Usenaume

- Symbol: dyfnvalvesnsansuiiuenmulssinvvensansvi

- TTM: 91gAwnae (U)

- Coupon: Al (%)

- Bid Yield (%): Jaya Quote 711 Bid LaN12¥83 Government Bond lnguszneausiey
- Best Bid (%): Bid Yield ﬁ@i’]ﬁqm}’mﬂﬁ Quote U84 Primary Dealer
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- Average (%):
- Best Bid Price:
- Best Offer Yield (%):
- Last:
- Executed Yield (%):
- DM
- YTP/YTC
- Price (%):

- Gross Value:

- Flag SL:

- Flag NL:

- Weighted Average:
- Yield (%):
- Price (%):

- Total Gross Value:

Aade Bid Yield 91nn13 Quote 184 Primary Dealer

s1ATicualliann Best Bid Yield (Settlemnent date = t+2)

%’a;&a Offer Yield ﬁqaﬁqmmﬂmi Quote ¥84 Primary Dealer
FouammUavesusias Symbol Uszd1iu desznousie

Yield 9ns1emstereananilidusnda

Discount Margin @13U Floating Rate Bonds

Yield to Put wag Yield to Call 15U Puttable wag Callable Bonds
Clean Price fifnua891n Last Executed Yield a1y Settlement Date
ECRIRER

Qammﬁa‘ma (U) = Gross Price * Volume

dwsusensiidu small Lot (Heend 10 &uum dmsu Government
Bonds uag tUaeni 5 a1uuIm @13y Corporate Bonds)
dmsuseiifinsanudaiesllisnsmaneuunuiinasazduluany
P9t (Not in Line) wazensliimngitazthsindululéluns Mark-

To-Market

ALRRYYe Executed Yields ¥04518N15909189N518N1S
FIANRdY (Average Clean Price) ¥84318M1540YEYNTINNS

YAATINVBITIYNTFOVILNNTILNTT (U)

(3.2) Financing Transactions R ﬁqiﬂﬁiu%ammmu Financing %’a;&a%uamuaﬂm’mﬂizLﬂw“ua\‘l Bond tagLlans

Joyadnuiuiu (Terms) Aafivvesdnsinenile (Weighted Average Rate (%)) Uagyar1TI1Y89gINTINUENAMTILIUTY

(Total Gross Value)

(3.3) Other Transactions fie §3nT3u@RVIERUUIUY Nlailduuy Outright 38 Financing nedayadzianduen

MUUIELANTY Bond wazuansloyadtuiuiu (Terms) Anadevesdnsinenily (Weighted Average Rate (%)) Uagslam

FIUYBIGINTTIY

dwdt a: dmunaniivanivid ThaiBMA Daily Report luguuuy 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 2022-08-08

Trading Value

Total Trading Value (THE ) 0.00
OQutright Trading Value (THB ) 0.00
Financing Value (THE ) 0.00
Other Value (THB) 0.00

& Download Excel

Qutright Trading Transactions

Bond Information Previous
Symbol PE.last = PE. last PE. last PE. last PE. PE. £
Type 7 Rating 7 Maturity ¥ Attributew TTM Coupon’@ @ -8 -3 Remark Weight Weight
Date Yield Price 5 q
flag Avg. Yield  Avg. Price

4 Foreign Currency Denominated Bond
4.1 UsD Bond

4.2 CNY Bond

4.3 EUR Bond

4.4 )Py Bond

nsalngldanudenisteyaaiuvesgsnTsunsderigvemstasvilanalunswnausemea gldnuaunsaiiony

Y

IR
aa Yy

Joyaludiu Daily Trading Movement (FX) laganansaidenunindesansusinugufiiu visidenaitlvandeyaluguiuy
Excel Ingna Download Excel
AIUUUYDINTNUANIATULDATINVDITINTTUTBV AU TUNNF LT mUA wenmuUseLan Outright, Financing

way Other lup1s13drua1saziinsivaziBenvesgsnssulszsiananeg ifinisdevieluiutdug wuadu Cash Trading

Transactions, Financial Transactions kag Other Transactions

Uselovil:

JoyaagussnssudorevemsasuianaiunsiinsUseing awnsalidudoyadneda uagldusznoumsinszi

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

ANUsENBU:

Daily Trading Movement

Dally Trading Movement  Daily Trading Movement(Fx)  Spread & Duration  Trading Movement  Trading Summary
08/08/2022 =]
& Download Excel
Rating
Symbol s [ ™ Last Executed Yield(%) we ‘ghm:‘ :“;g‘;;g( uted Spread(bp) MOD Duration* MAC Duration Convexity*
(Thai...

1 Government Dabt Sacurities
1.1 Treasury 8ill
TB22817A 0.02 0.300000 0.301250 0 0.024656 0.024658 0.001216
TB22831A 0.06 0.520000 0.525000 0 0.062993 0.063014 0.007936
TB22DO7A 033 0.790000 0.791000 [ 0330641 0331507 0.218647
TB22D21A 037 0.700000 0.714999 0 0.368908 0369863 0.272186
TB22N23A 0.29 0.730909 0.739999 0 0.202516 0.203151 0471131
TB22012A 018 0.620000 0.630000 [ 0.177886 0.178082 0.063287
TB23118A 045 0.830000 0.832500 0 0.444926 0.446575 0395019
1.2 Government Bond
ESGLB35DA 13.37 2.955000 2927775 0 11.748776 11.923379 154.546296
LB22DA 036 0.865000 0.856548 0 0357359 0358905 0305615
LB23DA 136 1.300000 1310537 [ 1.332682 1341344 2452233
LB246A 1.86 1.580000 1.600608 0 1.833135 1.847617 4282629
LB245A 21 1.642500 1.650520 0 2.073702 2.090732 5356197
LB24DB 236 1.725000 1.728750 [ 2303165 2323030 6498085
LB256A 286 1.830000 1.834146 0 2797513 2823110 0275582
LB25DA 335 1.020000 1.031478 [ 3130128 3160177 11.700523
LB26DA 436 2.000000 2.000000 0 4.133508 4174343 19.613672 v

ATUNUNY ﬁuwm%’aga HAZNITANUIN:

Spread & Duration wamsd1 Spread a Duration wasksiay Symbol fifigsnssudergluusaziu Insuanstoya
Usenausieg
- Symbol: oy SnvalvosrmaavikenmuUssantem el
- Rating TRIS/ FITCH: LASAALSVAg
SR 91gAvae (T)
- Last Executed Yield (%): Yield mﬂmms%a‘madwqﬂmﬁ’ﬂﬁmwm%
- Average Executed Yield (%): AnaBered Executed Yields ‘UEJ\‘mEJﬂWi%EJ‘ZJWEJVJﬂﬁEJﬂWiLLGiaz Symbol
- Spread (bp): A1 Nominal Spread 484SOEWazCorporate Bonds Auaa1n Duration base

- Mod Duration: A" Modified Duration #1128491n Last Executed Yield and Price il

Macauley Duration
YTM )

1+

et YTM = &asmaneuunuidlefiosunsuivunen

Modified Duration =

H = {dwiunamsieguewsield

- Mac Duration: A1 Macaulay Duration A1384310 Last Executed Yield ngldgns Asil

N

. PV,
Macaulay Duration = (T) th

n=1
et PV, = yarUaqtuvesnssuativan o vl n
tn
P

sreghatiuantagiuauntaned n

S1AYBIRNSIANTNL
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- Convexity: A1 Convexity ANUI4AIN Last Executed Yield Iﬂﬂi‘l’fﬁ;ﬂmiﬁdﬁf
n
C ity = — x » ! c (t2 + 1)
onvexity = — X = X X _t
YT TP (14 YTM)Z (14 YTM)t
H H

t=1
e P - siavewmsiaswi

CF,

YTM = daswaneuunudletiesuasuinuneny

AELANUER (Cash Flow) g Lan t

H = dnunenisieaveswsiel
visll Foyaluduiianunsa annilvnan WWulndluguuuy Excel lofiguwuy
Uszlovil:

faya Spread & Duration anunsaldidudeyausenau ThaiBMA Daily Report wazdalunisudmsannudes lng

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

AnUsEnau:

Daily Trading Movement

Daily Trading Mowvement Daily Trading Mowvement (Fx) Spread & Duration Trading Movement Trading Summary
As of: 01/01/2022 - 09/08/2022 B
Data : Trading

L Download Excel

) o
Trading Movement
between 1 January 2022 to @ August 2022
W LEZ5DA W LE3E8A M LEA4TSA

45
£
S
=
z
-
g
& s
()
2
15

o4 ™ ™ ™~ ™~ ™~ ™ ] ~ ™ ™~

g & & & g & & g &£ g & & g 3z

b b 5 5 08 = = b = = = % & & 5

i & & : £ z = 2 Z =z = = =2 = =

~ n T T = T T = = = = =] T

R s sz £ 5 2 = 2 . = 5 = s

Aldnuannsadengdeyanisiuisuniasmes Yield ludnsseznaifimuuandouduliassagliiu 5 su lay
annsasmualdindesnistoya Yield 99 Trading, Quotation n3elu Spread (Nominal) waraiuisaiionguuuuves

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

AnUsEnau:

Daily Trading Movement

Daily Trading Movement

Trading Summary

®Time Selection

Trading Summary - From 01-Jan-2022 To 09-Aug-2022

Total Trading Value (THE )
Outrigt Trading Value (THE )
Financing Value THE )

Other Value (THB }

1 Government Debt Securities
1.1 Treasury Bill

1.2 Gavernment Bond

1.3 State Agency Bond

1.4 State Own Enterprise Bond
‘1.5 Government Related Entity
2 Corporate Bond

2.1 Long-term Corparate Band
22 Commercial Faper

3 Foreign Bond

Spread &Duration  Trading Movement

Total Trading Value
(THB Min.)

1,078511.82
39,200,24222
135,278,521.21
172,41354

37470654
32052837
34372

Trading Summary

176,515,268,521,527.88
5,739,012,105762 56
167,736,270,193,862.03
39,986,221,902.32

Outrignt Trading Value
(THE Min.)

1,055,356.3¢
231683550
4,640,001 35

4284018

361,040.64
320529.37
34372

O Manth Selection

Financing Trading Value
(THB Min.)

22,500.00
36,537,83152
130,638,282 85

12589368

11,761.75

Other Trading Value
(THE Min.)

65354
35511.80
237.02
1,679.72

1,804.15

sugust 1022 t

nsflgldanudienisdeyaasuvesgsnssunisyeviy gldnuaiunsaiiengdeyaludiu Trading Summary lag

anunsafvuaglaidensseidengdoyaiduneiiou danunTemNIIaRIETEaNTINVBIEINTTNTRUIBAINYINIAT

Mgldauimun Lenauuszamn Outright, Financing kag Other Tum1ssdiua19tin1sUUTayAMNUTEANTBINTIANS

£

il

Uselovil:

=23

ayaasUgsnssudevieaninsaliidudeyadneds uagldusznounsiessiansvionnliuvemainnsiansd
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%awﬁﬂ: Bond Price > Stressed Bonds

AnUsEnau:

Stressed Bonds

Symbol T Date

Price (%)

19/05/2022

& Download Excel

Executed Weighted Average Executed

v Yield (%) \ § Value (THB) ki Price (%) v Yield (%) v Value (THB) v

CGD213A oz IIFHNW 15-May-2022

Remark:

99818458

7.858087 1,919,545.51 99.818458 7.858087 1,9158,545.91

Pricing data displayed on this page is derived from actual reported trading transactions, The data does not represent Mark to Market prices. ThaiBMA accepts no responsibility for any inaccuracy or unsuitability of

such price.

Drstrbution type remark

Abbr after Symbel Hame (€46)
%0 Pubic Ofeing
u Briate Pacement o insbtutionsi investors
W Friate Facement t insbt. o’ nvestos 5k high net worth
imvezors
o Wi Nt ot vestors
3 Govurnmant 8t sacuty offring (Check i ragtra £ thare 4 sy
ansler taton)
w10 Frosta Pacement 1 nct more £ 10 imestors
pecc Briate Facament 1 the comowny s redtar
woEx Frvats Blacament wth g axampton from SEC
o Right Offeng
Event Sign |
sign Hame Explanation(ENG)
[ Recuest informaton Tha B4 1 recuestig addbons nformation from the asver
x Tnvastor Cauton - < of bonchaidars’ masting bt
Toaures resciution passed by a maorty f not lws than 75% in the folwvg matters:
(3) Amancimant the redengtion dee o« Poymt dus dte.
(2) Recucbom, Cancelation or ntarest o
() Changing st
oy o
tre mectrg, i
" Resructre The dabt sacirits have buen e by e resoiton of bondhakers mestg for Garzng £ i o
peod of et
» - i an s company s unatie o pay the preceel o intarest s 3 resut of s L iasants Sutomati oy
utemati stay.. D 1o baing & condition of automati: say. n ‘o
2 Tanows or Bond Holders dnfat of bonds cmared by
Gross Dot (Event of Defaut.
Disctaimar

The B0 Market Assocaton (TREIBHA") pubishes w1 5308 and datn sspeed on th st of ThaBHAs sebites which ane for ganens|
5Gns and data, Usars have read, understood, accaptad and full consented to this deciamer as folows!

honl o actty [Users"). By accessng or using the

1 ThaBsA cone okt vacurton coly. T . exresned or mpiad: repreventabion: o Guarantee s o the cantank vegimnce, CUTeNSy. MCEUraCy, Lmalems, Complataness of merchantabiity of the wgns and dats provded cr the Fnmss fo & parbicule Ut
2 ths ot of any form of sdice. whather legal. financal, tax. sccountng or any other respect.
e shes speckc or cthar deciwons.
3 o
Satviamiwiuie
Comnan) CoftiAng) ERER -

wanseyanisdorevesnsiansuiiifinsemuefidumanisalddaiesiunsiasnilduiug loun Default

Payment (DP) uag Restructure (RS) gldansnsadnudeduieindesngldannasa Event Sign lngazuansdoyaiudid
nstoreanaiifinaiiy

- Symbol: fodnualvemmaviuazieiomneiiieades

- Date: fuivhnstoue

- Executed: i?ﬂﬂﬁi%@ﬂﬂﬂ?jﬂﬁ’lﬂ%@xﬁu

- Price (%): aderemieduiesasvosian Par

- Yield (%): é’mwamaumeuawmawmﬁﬁ%”asmmﬁaﬁaﬁmmumq

- Value (THB): ;Juamm'ﬁ%a‘uw (um)

- Weighted Average Executed: 3'1ams%aﬁmaLaﬁadwﬁfmﬁ’ﬂimauﬂa@hms%ama

- Price (%): sﬂmm?ﬂlaﬁuamﬂiwmiﬁama

- Yield (%): é’mwamauLmuLaﬁmmaamiWﬂwsuﬁnﬂiw8ms*§aﬁm&1

- Value (THB): uuammﬁ%amas’;m!mwms (U )
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Fawith: Bond Price > Intraday Trading > Basic view mode

AnUsEnau:

ll Intraday Trading
09/08/2022 B

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

Intraday Trading as of 09 August 2022 < Download Exce

Symbol Flag Yield DM Report Time Trade Date
LEZ&EDA 1.570000 13:55:05 09-Aug-2022
LEZGEDA 1.570000 13:58:04 09-Aug-2022
LEZ4DE 1.710000 13:56:56 09-Aug-2022
LE318A 2.420000 13:55:47 09-Aug-2022
CE22017A 0.850000 13:51:06 09-Aug-2022
CE22017A 0550000 13:50:07 09-Aug-2022
CB22017A 0.550000 13:50:06 09-Aug-2022
LEZSDA 2.340000 13:459:38 09-Aug-2022
CE22D0BA 0.760000 13:42:46 09-Aug-2022
CEZ2N10A 0.580000 13:41:53 09-Aug-2022

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 (THE) figures are in Adjusted terms.

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

3. [D]is displayed on transactions which are edited or deleted.
WARIII8NNTTOVIETENINTY Toyaniuans laun asia1smiliviin1sdevie (Symbol), §nsHansuwnuiizgeuty

(Yield), 1381915189750V 8LNE3 ThaiBMA (Report Time) waziia17tins1en135%9ev18933 (Trade Date)
uvasdaya/ ndnnisAuan:

111191N518N15F0v789 Dealer 51897UNET ThaiBMA Tnsdnauanady 2 wuu Ao
- Non-Corporate Bond:  azuaniniglu 15 uiivdslasusesnu

- Corporate Bond: UARS 2 50U Ao 12:00 U. Uaz 16:00 u.

Uselawal:

5%
N

WaRAMINN1ITNSTRVASIENTNRTEMINTTUTINTaNSAaaUlved Yield NFavne

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES



11

Fawith: Bond Price > Intraday Trading > Advanced view mode

anUsEnau:

LB26DA .9 09-Aug-2022

.l Top Most Active by Transaction (TTM = 1 Yr)

LB316A X 09-Aug-2022

LB24DB - 3:54: 09-Aug-2022

LBZ29DA .34 3:53: 09-Aug-2022

(B22017A . 3 09-Aug-2022

CB22D0OSA . 3 09-Aug-2022

CB22N10A . 3:41: 09-Aug-2022

CB22N03A . =35:. 09-Aug-2022

LB22DA k. 3:31: 09-Aug-2022 vy
(B22825A . 3:26:49 09-Aug-2022

ESGLB35DA .93 12:45:40 09-Aug-2022

TB22D21A - 12:20:44 09-Aug-2022

CB22006A . 12:19:12 09-Aug-2022

LB28DA E 12:03:37 09-Aug-2022

TB22N09A .63 11:59:32 09-Aug-2022 0.68

CPN22NOGA i 11:50:09 09-Aug-2022 066

& R .
IRPC229A .04 11:41:43 09-Aug-2022 LR R

wansIENITteresEniteTu oyaiiuans Ifun asransvilfiviinisdenns (Symbol), Snsnanouunuiitens
(Yield), NaisBUnSTeELE ThaiBMA (Report Time) Way AMANSIBNSTev18939 (Trade Date) WuLReafufiU
Basic view mode udgudnail Scatter Plot aumesunsasiin1stoveuniian 5 riunsn

fdnuannsadonlying Weouansanuedoulmvomaarsiiladmiliauladuiiesld Tedusunis
uanINaTIENIstereargnisaliinngenis dldvuauisafunsuansdoyafiuislasnisnaly Advanced View
sudeuy gléaansadengdeyald 2 38 fie

AMNUIENBU:

09/08/2022

Search by Issuer Type :
Select Issuer Type...

or Search by Symbeols (10 symbols) :

Enter symb

1. msidengdaya Intraday MuUsEANYaIRsIE5ULl (Search by Issuer Type)
nAYx Search by Issuer Type TitdanUseinnueans1a1suiiifenIsAum) Laana Submit ndsRINTutayady

[

WARINA LRINEUaYavRINgUNTIANTTIRRINTSAUeYa nganansalionatayaaniznaunsiansudl Al

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES
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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

awuUsEnau:

09/08/2022

Search by Issuer Type :
Select Issuer Type...

or Search by Symbeols (10 symbols) :
Enter symb

_ Se Criteria : (B22929A,LB25DA, LB23DA

C(B22929A 3 11:35:06 09-Aug-2022

il Top Most Active by Transaction (TTM = 1Y)

LB23DA - 11:05:41 09-Aug-2022

LB25DA 1 ! 11:01:33 09-Aug-2022

L - Previous Date Trading , BL - Big Lot , [E] - Edited , - Deleted

W Market Yiekl (%) ® Yiekd (%}

2. nsidengdaya Intraday lawizdayansnansuiliinuiasaula (Search by Symbols)
IAfun Symbol feen1sAunIlutes Search by Symbols 31nWulving Submit n15AUNITeYaRIN Symbol

anansarumdeyalaasgail 10 Symbols

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES
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AnUsenau:

.l Top Most Active by Transaction

1.270
1.260
1.200
1.250
1.180
1.160
140 ——0—y o 4000, .,
1.120

1.10

.l Top Most Active by Transaction

g, o ———e——_, .
1.120

1.100
08:00 08:01 08:01 08:02 09:08 16:02 1613 1613 1613 1614 1618 16:19 17:11 16:13  16:13  16:13 16014 16218 16019 17:11

Top Most Active by Transaction n =

w

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

wenaninglunihdfsanunsauiugluuunisuansuarensivl e 3 sUwuu fe uanwa 1, 2 uar 3 n51l lag

AldnuaunsanadydnualuIuLNULAILYIIVEY Widget Top Most Active By Transaction

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES
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Yaui1: 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 : 2022 E

08/08/2022 iz

X Diow .
Treasury Bills as of 08 August 2022

Simple Yield * (%)
Treasury Bill

Bid Offer
T-BILL1M (2B) days 0.512701 0.440024
T-BILLEM (91) days 0854027 0.592611
T-BILLGM {182) days 0.858357 0.789689
T-BILL1Y (364) days 1.117136 1.055807

Remark:
1. The yield iz bssed upon average bid and offer yields guoted by primary deslers.
2. The cut-off time for daily quotation of bonds is 16:00.

LARSSRTINANDULNULEUDTD (Bid) lauevie (Offer) ladvsinsarsniuszinnaaiuads (Treasury Bills) 1y

wUsBunguaaeny laun 1 ey, 3 ey, 6 Weu uay 17

Munvastaya/ wdnnnsAun:

WunAnadedeya Bid/Offer 71 Dealer NASUNTUWAIAIINNTENTINITARS Quote 18 ThaiBMA nawuTu

(16:00 u.)

Uselawl:
lﬂl a % -ﬂy ‘&J g: = Ta | v & v
\iafanun1EdnsWanauLNUNMI@LaYelauavIBremaTUilsrerdueauvioliiu 1 U wagldludeya
g1 msuimunsiaesamil lngaunsatdeyalulddnddunsimmunsmdenensians vieRnyar1gRsTTuTes

Asansnil dwsungunesy, Useiu viiewesansamudug 1a

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES
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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
0B/08/2022 i)
& Dow ,
Government Bonds as of 08 August 2022
Bond Coupon (%) Maturity TTM (Yrs.) Quoted Date Quoted Yield (%)
ESGLB35DA 1.585000 17-Dec-2035 13.37 08-Aug-2022 2.965802
ILB283A 1.250000 12-Mar-2028 5.60 08-Aug-2022 0.800000
LB23DA 2400000 17-Dec-2023 1.36 08-Aug-2022 1.381571
LB246A 0.750000 17-Jun-2024 1.86 08-Aug-2022 1.631440
LB249A 0.750000 17-5ep-2024 21 08-Aug-2022 1.665000
LB24DB 1.450000 17-Dec-2024 236 08-Aug-2022 1.776667
LB256A 0.950000 17-Jun-2025 286 0B8-Aug-2022 1.849506
LB25DA 3.850000 12-Dec-2025 3.35 08-Aug-2022 1.934568
LB26DA 2.125000 17-Dec-2026 436 08-Aug-2022 1.992507
LB276A 1.000000 17-Jun-2027 4.86 08-Aug-2022 2.056451
LB2&6A 2.650000 17-Jun-2028 5.86 0B8-Aug-2022 2055720

LEnISRIIMANDULULEUETBLRAY (Average Bid) 9a9usUnsSguraUszian Loan Bond (LB) lnsuanadusie
31213 Teyaiuan laun dydnvalvesnsiasvil (Bond), snsuanauwnumingl (Coupon), uasuimuneny (Maturity),

918AINED (TTM - Time to Maturity), Suiivinsiauede (Quoted Date) way Quoted Yield (Average Bid)

Munvasdaya/ vannisAuan:

v
a o

11131nARAeTaya Bid 11 Dealer #lATUNITUAIAIIINNTENTINITARY Quote 11T ThaiBMA ynaUT

(16:00 u.)

Uselawal:

Wefinaun1ednsnaneuwnunisiauedevensiaisuiiniasgyndiseguazidu Yield Aluldlunisvin

Government Bond Yield Curve waslfidudayadisdadmsuimunsmnsaisull lneausaidoyaluldiddunis

v
' a a

MYUATIATOENIIENT viseRnyar1gRsTINTamIEIWEl dwiundunewmy, Useiu viieneinnisasudue la

q
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Fawith: Bond Price > Quotation > State Owned Enterprise Bonds

anUsenau:

= Bond Quotation

Treasury Bills Government Bonds State Owned Enterprise Bonds State Agency Bonds Corporate Bonds Foreign Bonds
08/08/2022 iz}
& Diow -
State Owned Enterprise Bonds as of 08 August 2022
Bond Coupon (%) Maturity TTM (¥rs.) Quoted Date Quoted Yield (%)

BAACZ3BA 4.130000 01-Aug-2023 0.88 08-Aug-2022 1.302757
BAAC238B 4.490000 30-Aug-2023 1.06 08-Aug-2022 1.360508
EXATZZ9A 1.830000 27-5ep-2022 013 08-Aug-2022 0.710360
EXAT233A 3.830000 21-Mar-2023 0.61 08-Aug-2022 1.091637
NHAZZEA 1.920000 28-Aug-2022 0.05 08-Aug-2022 0.663258
NHAZ235A 2110000 30-May-2023 0.81 08-Aug-2022 1.202753
NHAZIBA 2.520000 20-Aug-2023 1.03 08-Aug-2022 1.339501
NHAZ243A 2.270000 28-Mar-2024 1.64 08-Aug-2022 1.743312
NHAZ59A 1.020000 23-5ep-2025 313 08-Aug-2022 2178737
NHA268A 1.835000 13-Aug-2026 4.01 08-Aug-2022 2.310976

- “ . 2 3 4 5 3 L] 10 - V]
Remark:

1. The yield iz based upon average bid yields quoted by primary dealers on the 7', 1 5th 227 and the last day the month. If the quotation date is non-business dsy, the quotation day is

postponed ta the next business day, except the last day of the month, the quotation day is the previcus business day.

2. The cut-off time for daily quotation of bonds is 16:00.

LRSI HARDUUTIULAURTBLRAY (Average Bid) TauiusUnssgiaivwia (SOE) lnsuanudusiensians doyad

[ %

wans bawn dudnwalvensiaisuil (Bond), Snsmanauununiinga (Coupon), Junsuimunete (Maturity), 81gAunae

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

WmnanAnadedeya Bid 1 Dealer 7ilasunT1suastIINsUIAITURIUTEWAING Quote WS ThaiBMA 9ne 7 Tu

o A

Ao nniufl 7, 15, 22 uwarFuwhnisaavheveudou nediull 7, 15 vie 22 asaiuiungaininig ssdewduiuinisdaly

NANNITATUINL:

AMIAUIUATENAT Yield 71 Quote WAIws 3 5183ulUu1AY Standard Deviation (SD) ¥nne1wa4 Yield 57

Tnldeglutag +/- 1 SD azgndneen dw Yield fiwdeazihumnanadeiiouansdu Quoted Yield
Uszlovil:

Wieldiludeyadrdedmsuimuasansaisni lnganunsahdeyalulddnddunisinun siandeviensians

W3oAnyaeRAsTINVRIMIIEN T dmSungunemu Useiu vizewesanisawmudug la

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES
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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 : | 2022 H
08/08/2022 2]
& Dow -
State Agency Bonds as of 08 August 2022
Symbol Average Bidding Yield (3)* Maturity TTM (¥rs.)
BOT229A 0.730487 16-Sep-2022 011
BOT233A 1.088124 23-Mar-2023 0.62
BOT245A 1.667956 17-May-2024 1.78

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

¥

WARNITRIINANBULNULELOTOIRAY (Average Bid) vawnsasuiifioanlageinnininsy (State Agency Bonds) lawn
Wustnssuiasuialsznalng lnsuanudusieasarsidlutufidvun deyaniuanddiun dydnvalvemsiaisnd
(Symbol), §n5manauwnuiauediaiade (Average Bidding Yield), Tuasufiinuneny (Maturity) waz 81gAsnae (TTM -

Time to Maturity)

NuvasdayauaznannIsAInL:

v
a o

11131nARAetaya Bid 11 Dealer #lATUNITUAIAIIINNTENTINITARY Quote 11T ThaiBMA ynauT

(16:00 U.)
Uselawl:

WefinnunizdnsmanauuunIsiauedevemasviliiesnlns esdnsnnsy wasldiludoyadiededmiv

v
' a =

AvuasiAIns1asni lagauisatdeyalulddneddunsimunsin@evisnsians viieAnyar1gfisssy vemsa1svil

9

dwiungunemu, Ysedu visenesnnisamudue 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 Corporate Bonds Foreign Bonds
25/08/2017 i
i Dow -
Corporate Bonds as of 25 August 2017
Bond Coupon (%) Maturity TTM (¥rs.) Quoted Date Quoted Yield (%)
SPI246A 0.700000 29-Jun-2024 6.85 25-Aug-217 -3.220000

- 1.- » 20w [

Remark:
1. The yield iz sveraged from yields quoted by active dealers.

2. The cut-off time for daily quotation of bonds is 16:00.

LanIgRTIMaRaULNUANeTaIRAY (Average Bid) vewiudienvulasuwanudusiensians deyafiuans laun
dydnuwalveens1ani (Bond), dnsmanauwnuniigg (Coupon), TuAsuivuaeiy (Maturity), 81gadnas (TTM - Time

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

WannAadedeya Bid 91 Dealer Quote 118 ThaiBMA 9n9 15 Fu fe nniuf 15 uaziuyinisgaviieves

= Y q" YY) o a ) o o £y
wou lagdnFud 15 assiuiungniinng sudewduiwinisdaly
MIAUIUATLNAT Yield 71 Quote WAIws 3 5183UlUNMIAN Standard Deviation (SD) ¥nne1wa4 Yield 57
Inldeglugag +/- 1 SD aggndneen du Yield Nwdeazihumnanaiefieuansdu Quoted Yield
Uselovil:

Wielfdudoyasdedwmiuimuasiansiaiswil lngaunsatdeyaluldsnddunisimuasadeviensians

VseRAnaA1gRsIINveIWMTIaIVl dvsunqunau, Useiu vseneainnisasudun 1o
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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 ]
& Dow) Cl
Foreign Bonds as of 31 May 2011
Bond Coupon (34) Maturity TTM (Yrs.) Quoted Date Quoted Yield (%)
SEK126A 2.825000 26-un-2012 1.07 31-May-2011

- 4.. " 0 v Lv]

Remark:
1. The yield iz sversged from yields quoted by sctive deslers.

2. The cut-off time for daily quotation of bonds is 16:00.
o X a . o o | < v PN v
LanIBnTManaUWUELEYBLRRY (Average Bid) vesiustnsinUseinalasuanadusensians deyaiiuans laun
dryanualveansransvil (Bond), dnsmanauunumiifng (Coupon), Juasuimuneiy (Maturity), 81gaunde (TTM - Time

to Maturity), Tufvinnsiauede (Quoted Date) Lay Quoted Yield (Average Bid)
Nuvasdayauaznann1sAILIn:

Wnnaadedeya Bid 7 Dealer Quote 118 ThaiBMA N9 15 Fu e nniun 15 uaziuvinisgaviieves
a Y o a YY) ° a & o o o
wau lnedniud 15 asaiuiungnrinnig asdeuduivinisdaly

AM3AUIMALLNAT Yield 91 Quote WNIAIWE 3 5183UlUNNAN Standard Deviation (SD) #nne1w89 Yield 51

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

Uselawl:

Welfidudayasdedmiuimuasiaesiasuil lnsawisaideyal Ulddeddumsinunsadonensians

V3eRAnaA1gRsIINveIWMTIaIUl dvsunqunau, Useiu veneinnisasudun 16
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%awfh: Bond Price > RP Reference Yield

anusenau:
l~? RP Reference Yield (T+1)
08/08/2022 =

Government Bonds Treasury Bills State Agency Bonds SOEG) SOE[NG) Foreign Bonds Show All

MOWT ad Al X Dow T
RP Reference Yield [T+1): Government Bonds as of 8 August 2022 16:15:50 & Devmlead Al | & Downioad Bres
Symibol . SetlementDate .~ B E-m(;’w]ng Yield Y Ceanprice (%) v A“"“E&‘;'te"e“ " GrossPrice(®) - '::[‘:g: - Convexity ~  IndexRatio .

ESGLBI5DA 09-Aug-2022 2965802 4860229 0230151 85090380 11 745395 154 445829
11B283A 09-Aug-2022 0800000 102 451311 0513699 102 865010 5374127 32272873 111771
LBZ2NA 09-Aug 2022 0656210 101.089141 1305822 102.394963 0.248499 0185395
LB22DA 09-Aug-2022 0748829 100.441076 0290411 100.731487 0354336 0302885
LB233A 05-Aug-2022 0.907185 102.699708 2245205 104.944913 05807163 0531638
LB236A 05-Aug-2022 1037358 102.187020 0536301 102.723321 0.840276 1.128308
LB23DA 05-Aug-2022 1381571 101359505 0348403 101.707998 1329410 2441627
LB244A 05-Aug-2022 1552850 104823448 1.504110 106.327358 1591769 3392072
LB246A 09-Aug-2022 1631440 28383527 0.108904 98.502431 1829943 2269124
1B249A 09-Aug-2022 1 665000 38110015 0297945 98 407960 2 070747 5347375

“« | 4 . 213 4|5 ] oo [+]
Remark:

1. Traded yield is based on 30/350 basis (on coupen payment] which might be different from yield cslculated on actual payment. dlick here to lesrn more.

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

3. The Government interpalated yield is calculated from the interpalztion methad on the ThaiSMA Governmant Bond Yield Curve with the same maturity. Howsverthe SOE Bands with short-ended and long-ended issuss (under and over the curve)
sre not includsd in this page

4. T-Bill Referance Yield is caleulated from Simple yields of Government Lozn band. 1-m Treasury bill. and 3-m Treasury bill with comparative tm by interpolation method.Simple yield of LE is converted from average bidding yield to maturity.

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

5. Duration and Convexity of Fioating Rate Note lssuss are Effective Duration and Efective Convexizy.

7. Far Inflation-Linked Bond, Avg. Bid Yield shown i Avg. Bid Real YTM and the Clean price (%), Accrued Interest (%), and Gross Price (%) are all in Unadjusted terms. The correspanding Adjusted terms can be obtained by multiplying the Unadjusted

price or accrued interest by the Index Ratio shown in the last column. The modi duration and convexity are calculated based on Avg. Bid Real YTh.

8. Avg. bidding yield of LE22DA, LB22NA, LE233A, LB236A, LE244A, LE24DA, LB267A, LE2ZT7DA, LE2B3A, LB29EA, LE35EA, LE3B3A, LE39EA, LBA0EA, LE415A, LBT16A are synthetic yield derived from ThaiBMA pricing model.

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

gnmanaUwULAzLAAITawm T Ilunth TuenauUssiavvesnsansuiiiteanuazainiun1sisentd wein

wingldfensguarvemsasiliouaiansavilalaedonst Tab Show All

ANUNUNY:
- Symbol: SudnvaivensEnsul
- Settlement Date: fudrsymeuazdsuounsianil
- Avg. Bidding Yield (%): SnsmansuunuaLatoiady miodudosay
- Clean Price (%): slsismnondefeiu mhedudosanioutuyadmiig
- Accrued Interest (%): nonilednsdu mheifudesasifeutuyadmiing
- Gross Price (%): simrmaendefedy mhodufosanieutuyasuti
- Modified Duration: dnsunnasuiiianonUeauuuanes mioldud
- Convexity: Convexity vt dutl?
- Index Ratio: Aildusuduiunasnondofielinmeiusamiude

NuNvBIyaAILaTANNSATLINL

8N ManaULNUYRITUSTRIIUAS 9 Tunin RP Reference Yield ldunannaadsvessiaauedennisgamen

(Primary Dealer) @311l ThaiBMA
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TngUnffdmdnasaviazdesaiauedoulsiiumg ThaiBMA nntu dmsuiustnsiguia fduaduay

NusURIMeuveInIAsy (State Agency) LLaxé’m%’uﬁuﬁﬂ’mi%’ﬁa’mﬁaﬁéﬁﬂisﬁ’uiﬂaﬂizmanmiﬂé’q%ﬁmil,auaiwm
N 7

s1A1v8ens @3l nendefne3u Modified Duration waz Convexity Aiuaaslumtii 1dunainniseuadie

wdnmsieafufunth Calculation Tnglddnsnaneuunuiausdoads (Ave. Bidding Yield) wazivunldSudumounas

F13251A1 (Settlement Date) tlu 1 fwvhnawdswiniuideqdu (T +1 fwinig)

Uselevil:

gnananauLnuYasiusUnITus1 lunmin RP Reference Yield 1idudnsmanouunusisddlunisvigsnssude

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

AnUsEnau:

|+ RP Reference Yield (T+2)

08/03/2022 8

Government Bonds Treasury Bills State Agency Bonds SOE(G) SOE(NG) Foreign Bonds Show Al

< Download All ‘ & Download Excel

RP Reference Yield (T+2): Government Bonds as of 8 August 2022 16:18:09

Avg. Bidding Yield -~ Accrued Interest Modified

Symbol Settlement Date Clean Price (3] Gross Price (%] - Convexi Index Ratio
S - (%) T (%) S Duration ty - -

ESGLB35DA 10-Aug-2022 2965802 848362730 0234453 85.097243 11.7425% 154381089
ILB283A 10-Aug-2022 0.800000 102.450138 0517123 102.967262 5371398 32242192 1.11803
LB22NA 10-Aug-2022 0.656810 101.076540 13198563 102396803 0245768 0.182834
LB22DA 10-Aug-2022 0.748829 100.437660 0295890 100.733550 0352106 0.299375
LB233A 10-Aug-2022 0.907186 102.687241 2260274 104.847515 0577441 0827171
LB236A 10-Aug-2022 1.037355 102.180000 0.546233 102.726233 0.837351 1.122379
LB23DA 10-Aug-2022 1.381571 101.356766 0355068 101.711834 1.326689 2433049
LB244A 10-Aug-2022 1.552920 104.8156826 1.516438 106.332064 1.589050 3.382076
LB246A 10-Aug-2022 1.631440 98.395857 0.11095% 98.506816 1827226 4.257838
LB249A 10-Aug-2022 1.665000 98.112431 0.300000 8B.412431 2.068030 5329732

‘< . 21345 [ 82 s O
Remark:

1. Traded yield is based on 301360 basis (on coupan payment) which might be different from yield calculated an actusl payment. dick here ta 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 interpalated yield is calc d from the interpolation method on the ThaiBMA Government Band Yield Curve with the same maturity. However the SOE Bonds with short-ended and long-ended issues (under and aver the curve)

are nat included in this page.

4. T-Bill Referance Yield is calculated from Simple yields of Government Loan bond. 1-m Treasury bill, and 3-m Treasury bill with comparative ttm by interpalation method.Simple yield of LB is converted from sverage bidding yield ta maturity.
5. The above prices are czlculated based upon the provided reference yields on the settlement date todsy plus one official day (T+2).

5. Durstion and Convexity of Flosting Rate ot lssues sre Effective Duration and Effective Convexity.

7. Far Inflation-Linked Bond, Ave. Bid Yield shown is Avg. Bid Real YTM and the Clzan price (%), Accrusd Interest (

. =nd Gross Price (%) are il in Unadjusted terms. The correspending Adjusted terms c2n be obtzined by multiplying the Unadjusted

price or accrued interest by the Index Ratio shown in the last column. The medified duration and convexity are cakculated based on Avg. Bid Real YTM.

8. Avg. bidding yield of LB22DA, LB22NA, LB233A, LBZ36A. LB244A, LB24DA, LB257A, LBZTDA, LB283A, LB296A, LB356A, LB3B3A. LB396A, LB4A06A, LB415A, LBT16A are synthetic yield derived fram ThaiBMA pricing model.

9. Bands in Sate Cwned Enterprise Bonds with nan-MOF guaranzes, SOE(NG). in RP Reference Yield pages are only rating AAA and Refersnce Yisld of SOE(NG) came from Market Yield on Plzin Vanills MTM pages.

MunvasyaAuasanNISAUIM:

WuLAs2AU RP Reference Yield g auwsnivualiiudiuaukasd15251a7 (Settlement Date) 1 2 Fuvinnns

wasnIulagiu (T+2 Juvinng)

Uselawal:

dnsmanauunuvesiusUnsgusie) lunih RP Reference Yield 1idudnsmansuunudsdslunisvigsnssude

Ausiusins (Repo) 713l Settlement Date 1 T+2 Tuvinns
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%'wﬁ'l: Bond Price > RP Reference Yield > RP Reference Yield (T+3)

nnudsEnau:

|#* RP Reference Yield (T+3)

Government Bands Treasury Bills State Agency Bonds SOEG)

RP Reference Yield (T+3): Government Bonds as of 8 August 2022 16:18:32

Avg. Bidding Yield -

SOENG)

Fareign Bonds.

Show Al

Accrued Interest =

23

08/08/2022 =]

|| & Download Excel

Symbol ~  Settlement Date v ) Clean Price (%) - ) Gross Price (%) ~ Modified Duration Convexity w Index Ratia v
ESGLB35DA 11-Aug-2022 2965302 84865271 0238836 85104107 11.739896 154316363
ILB283A 11-Aug-2022 0.800000 102.448966 0.520548 102.965514 5.368669 32211525 1.11836
LB2ZNA 11-Aug-2022 0.656310 101.084739 1.333904 102.398643 0.243037 0.180188
LB22DA 11-Aug-2022 0.748329 100.434243 0.301370 100.735613 0.349377 0.290101
LB233A 11-Aug-2022 0507136 102674776 2275342 104550118 0574713 0622671
LB236A 11-Aug-2022 1.037355 102.172981 0.556164 102.725145 0.834825 1.116465
LB23DA 11-Aug-2022 1.381571 101.334027 0.387044 101.715671 1.323968 2424456
LB244A 11-Aug-2022 1.552950 104 807804 1.528767 106336571 1586332 3372004
LB246A 11-Aug-2022 1631420 98398187 0113014 98.511201 1.824508 4 245566
LB249A 11-Aug-2022 1.665000 98.114847 0.302055 98.416502 2.065313 5.317204
“« | < . 203 45 e (4]
Remark:

1. Traded yield is based on 30/350 basis (on coupon payment) which might be different from yield calculate:

actusl payment. click here t learn more.
2. This page is designed t provide REFERENCE YIELD of State Owned Enterprise Bonds with MOF guzrantee, which came from Market Yield on Plain Vanilla MTM pages.
3. The Government interpolated yield is calculated from the interpalstion method on the ThaiBMA Government Sond Yield Curve with the same maturity. Howsver,the SOE Bonds with short-ended and long-ended issues (under and over the curve) are
not included in this page
4. T-Bill Referance Yisld is calculatad from Simple yields of Government Loan bond, 1-m Treasury bill, and 3-m Treasury bill with comparative ttm by interpolation method.Simple yisld of LB is convarted from sverage bidding yield to maturicy.
5. The abave prices are calculated based upon the provided reference yields on the sertlement date todsy plus one official day (T=3).
&. Duration and Convexity of Flosting Rate Note lssues are Effective Duration and Effective Convexity

7. For Inflation-Linked Bond, Avg. Bid Yield shown is Avg. Sid Real ¥TM and the Clean price (%), Accrusd Interest (%), and Gross Price (%) are all in Unadjusted tarms. The corresponding Adjusted terms can b obtained by multiplying the Unadjusted price

or accrued interest by the Index Ratio shown in the Iast column. The medified duration and convexity are calculated based on Avg. Bid Real YTM.

8. Avg. bidding yield of LE22DA, LB22NA, LB233A, LB236A, LB244A, LE24DA, LE26TA, LB27DA, LE283A, LE29EA, LB3SEA, LE383A, LB396A, LB40GA, LE416A, LBT16A are synthetic yield derived from ThaiBMA pricing madel.

3. Bonds in State Cwned Enterprise Bonds with non-MOF guarantes, SOE(NG), in RP Reference Yield pages are only rating AAA snd Reference Yield of SOE(NG) came from Market Yield on Plain Vanills MTM pages.

NuvasyaAILaTnANNITATINL:

WuLAs2AU RP Reference Yield Wigausininualiiudiuauwazs15¢51a1 (Settlement Date) Wu 3 Juviinns
wasnIudagiu (T+3 Juvinng)
Uselawal:

dnsmanauunuuesiusUnsgusie lunih RP Reference Yield THidudnsmanauunusredlunisigsnssude

Aususins (Repo) 713l Settlement Date 1 T+3 Tuvinng
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Mark-to-Market

wnuteyaiifeidestuyacesssunainuatedssian Wlundudeddu dwsuildduiingaddunindgns

(NAV) snufimunves nag. Uszneulumeiygesyianun 6 wu

1. Plain Vanilla MTM Pages: LLam;gaﬂ"]qaﬁiiuﬁm%’um’lmmﬁﬁﬂﬂ

2. Structure Note MTM Page: LLam;&aﬂ'wqaﬁiiuﬁm%’umwmwﬁawﬁuﬁ’ (Structured Note)
3. Notice Pending Page: wansdeyanansvifidinssuiunisintnd seni

4. Download Historical MTM: Wansyar1gAsTINSoUNA

5. MTM Yield Movement: wansAAReUlmYRIIA1 Mark-to-Market

6. MTM Price Feedback: %09 Feedback 1iatutoyansananil 1nds ThaiBMA

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES
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Fawth: Bond Price > Mark to Market > Plain Vanilla MTM Pages

AnUsEnau:

|+ ThaiBMA Mark to Market

08/08/2022 iz}
Gow.  SmeAgency  T-Bil  SOEG)  SOEING)  GRE  Corp P FB  FX TBP | Showall
& Dow ad Al & Dow ot
ThaiBMA Mark to Market as of 8 August 2022 16:5%13 - Downlezd Al ‘ < Downioad Excel
Rating Last Trade Last Quotation Model Daily Reference Settlement on 09
= = Exe.vld Avgvid Model Yield Spread v TRl gy o
Type TRIS ~ FTCH ~ Date L Beedid > Date v MBIV ey o Min o MOSEITEID v Spread vyl YoM v TSN Y A .
% (%) (5) (op) = (%) Price (%) (%)
Fixed 08-Aug-2022 2055000 08-Aug-2022 2965802 3000000  2.540000 2555000 2555000 2955000 84958262 0230151
Fixed 05-Aug-2022 0770000  08-Aug-2022 0.800000 1.500000 0.729957 0.800000 0.800000  0.300000 102.451311 0513699
Fixed 03-Aug-2022 0750000 03Jan-2014 3835000 3940000 3730000 0656310 0656310 0558510 101.089141 1308822
Fixed 08-4ug-2022 0865000  26-Apr-2022 0599481 0700000 (0.570000 0.865000 0.865000  0.365000 100.399574 0290411
Fixed 03-Aug-2022 0950000  05-ul-2016 1.836521 1.880000  1.770000 0.907186 0907186  0.907186 102.699708 2245205
Fixed 05-Aug-2022 1100000 27-Aug-2019 1410900 1.430000 1.400000 1037355 1037355 1.037355 102.187020 0536301
Fixed 08-4ug-2022 1300000 08-Aug-2022 1381571 1.500000  1.340000 1.300000 1300000 1.300000 101.459881 0348493
Fixed 03-Aug-2022 1500000  31-Mar-2015 2679235 2750000 2.620000 1552950 1552950 1552950 104 523448 1504110
Fixed 08-4ug-2022 1580000  08-Aug-2022 1631440 1.674630 1.610000 1.580000 1.580000  1.580000 98486305 0.108904
Fixed 08-Aug-2022 1642500 08-Aug-2022 1665000 1708731 1550000 1.642500 1642500 1642500 98 155879 0297945
o | . 2(3|4|s|6|7|8|09]|10 [ 0 v (4
Remark:

1. Traded yield is based on 30/350 basis (on coupen payment) which might be different fram yield calculated an actual payment. click here t learn more.

2. For Infl

inked Bond, Coupon (3] is Real coupon (3) and all the Yields(%] shown sre Real YTM[3). The Clean price(3) and Accrued Interest (3) are ll in Unadjusted terms. The correspending 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 convesity are calculsted based on Real YTM

3. For Traded-by-price bonds shown Gross Price (%] anly. ThaiZMA do not provide Market Yield (%), Clean Price (3) and Al %],

4. The cut-off time for daily quotation of a =i 16:00.

5. Clean price, Accruad imerest, Modified duration and Convesity shawn in Plain vanills MTM pages [nat Trade-by-price] calculated with Market Yield and serlement date on T+1 (Calendar day).
5. Model yield of LE22DA, LEZZNA, LEZ334, LBI36A, LE244A, LEZ4DA, LE2ETA, LB27DA, L2834, L3298A, LBISEA, L3834, L3954, LB405A. LBA1EA, LET1EA sre synthetic yield derived from ThaiBMA pricing model. But if thers sre trading transaction,

model yield will be traded yield

7. BEY (%) is Bond Equivalent Yield (calculated with semi-annually compounded yield).

8. Since 1-Apr-2020 , Markst Yisld of Long-term corparate bond that have ons time cash flow (zerc-coupon bond snd Coupon st maturity) is semi-annual compaunding yield (8EY)

BnTINaNBULNY YA uaztayanne o vewsasuillumhdugnmuussinnvesesnitoauazaintunmssenld

¥ v '
o

widngldfesnisldyadvensasuiiianuaiansavildlaedenil Tab “Show All” wiedmmnsisanisldtoyaiidu

CSV File ﬁmmsmwﬁl Download Excel

AUNNY:

- Symbol: ey Snualvesmsasniinimustlag ThaiBMA

- Coupon: uesiiany mhodudesaysed

- Maturity: funsussuaegnsrasuil

- TTM: 91gAuvdotiuINTu settlement T+1 (calendar day) aufisTuiiviuno1gves
ATIETVE

- Type: Ussnnuemasiileutsmuntseiududu

- Coupon Type: UszlanveinsinenUes

- Rating: Susuamnindefiovesuitnioenamannifeiasudulng TRIS uie/uat
FITCH (Thailand)

- Last Trade Date: fuiitinisdoumedran

- Last Trade Exe. Yield: ShsManaULLIaIEINNToeaan (Souaz)

- Last Quotation Date: fudsdinsdmaaustonniBeronsaamisud 3 etuluadsdan

- Last Quotation Average:  ALRAEENTIAUBTRILATIEER (%)

THE THAI BOND MARKET ASSOCIATION BOND PRICE&INDICES



Last Quotation Max:
Last Quotation Min:
Model Yield (%):

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

26

BN LAUDYDAIEN

Y 9

Y
o

BAIGITRERENG

SasmaneuLuIINLUUTIaewamg ] (Fovay) uavdiuvaueaandes
(Spread) wiaeilu bp

AvaEAILEss (bp)

SRS IHANULTLTBINS AN SUITIEN98e & AuTu mhodudevay

Bond equivalent yield

druavessnsmanaulny (Discount Margin) nleluievay wazazlanwa

dmsunansuiiidneaveswuuasefviniu

- Clean Price (%): smldsaueendefssu mhaduesazifisuivyanmiing

=A%) nonioAneiy mihedudesandeufugammindmamim

- MOD: A1 Modified Duration dwisunsansvisfslldnsauiiigouvuassd
wazA1 Effective Duration ﬁm%’umwmwﬁﬁﬁiwqﬂmLLU“uaaEJéh e dul

- CONV: Convexity niheidud?

- Par warfinslironae mheduum ldfinsuansdmaneemuiasasviiuiu
lailszyyanding 3

- Currency: analiufloonnstans

- Registration Status: A0ULNTVUNZLTYUAUNIE ThaiBMA

- Index Ratio: ATTUSURUA ULz AaNDeLiB Ae A UEnI kUL

- Outstanding: yaAsAedagdu @uuimn)

[ 1

- Issuer Rating: JuUANUULTBNDYDIUTENEDRNAT TN

- Distribution Type: ANWUTTOINTLAUDVIRANNING

- ISIN Code: ISIN code

v IYARILAZNANNTATUIL:

BNTHANDULNUNLTE198Y o uu (Market Yield) 9231980 MR ULNUTDUHEIFANTINTTRUIENTIAN TN
Tuduily 9 wivnlaidins@evie Market Yield 9zanandnsranauwnuauedowasandadouensiasnilaag 3 Mevuld
wazdnnliivians@ensuariifidasmansuunuiauedeiaisnnd@eueiiu 3 518 Market Yield agldiunainuuuinass

Mngug (Model Yield)

v o

nanauwuausfeandsldunainsuimsdudidugindniusuiaisuey ssmelng (Primary Dealer) §3azvin

N3EAIPNTNANDULNUTBINUTURTSFUIANLY ThaiBMA 10T

FiavianeAIUseiulngnsensanIsaas §Eev1eas1a159ll (Dealer) 9d951A1/8951

Y

HARDULNULAUDTBNTIANIUNIG ThaiBMA 9 7 Tu wagnn 15 Ju dwsuiustnssgiamiailufinnseussduuasiudues

Tuduveaiusing

USEnenuy
5119990518151 nontieA195u Modified Duration wag Convexity ikansluniflaunainnisaiuiusiy
paNNSLRgINUAUNLN Calculation Iaglddnsnanaulnusneds o dutu Inefrualiiudauaunardnsesia (Settlement

Date) 10u 1 Jundsaniulaqlu (T +1 Calendar day) e
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Uselgvil:

yargfsssuvemsasuillumin Mark to Market gnlfiduyariddilaenemusiuuasnaaudiseadodnly

v 6

MIAUIMLAAEUNINGaNS o U (NAV)

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

AnUsEnau:

|+ ThaiBMA STN Mark to Market

ThaiBMA STN Mark ta Market as of 8 August 2022 16:59:56

Rating Last Trade Last Quotatian
™o Model Gross - MTMGross  ~
res) - THE . FTOH - ) L Exefross e L MwgGress - pricepy Price (%)

. Price (%)

symbol v Maturity

CIMBT2324
CIMBT2328
CIMBT232C
CIMBT232D
CIMBT2326

CIMBT232F

CIMBT2326
CIMBT232H
CIMBT2321

CIMBT232)

CIMBT232K
CIMBT232L
CIMBT232M
CIMBT232N
CIMBT2320
CIMBT2334

AU
- Symbol: dydnuaivesnmansvioysius
- ISIN Code: ISIN code
- Maturity: Tuasuimualanou
- TTM argasmdetuiviunsunualanou wiedul
- Type: UsEnnuaInsansilneutsunsse Aukug
- Rating: Susuamnindefiovesuitnipenananvidsiadudulan TRIS vie/uay
FITCH (Thailand)
- Last Trade Date: fuiifinsderuaan
- Last Trade Exe. Gross Price: SWm%’aﬂnaEﬁqm (Sovay)
- Last Quotation Date: fuidseiausdondedign
- Last Quotation Avg. Gross Price: 'iﬂml,aua%aﬂ%déﬂqm (Soway)
- Model Gross Price %: yamanuuuaesmqud mhoduesaziiieuiuyadiutih
- MTM Gross Price %: Qamgaﬁismmwmwﬁ (s1unonidodnesu) $1989 au A
- Registration Status: anuznstunzdeufiunie ThaiBMA
- Relevant Statistics: FoyaiianAunuuusaommeud @i
fuvesdoya:

' a v a ) . v & ! v & 0 o
;&amqmﬁﬁumwmwumqm 84 dwiw (MTM Gross Price) immmﬂﬁm%mamqmmumwamamﬂmwﬁimu

W 9 wivnlufinisteviearldsanauseangeennsnasuiiniegdndivineg (Arranger/Underwriter) uwnu Fslaguni

U

=] [

NFeaNATIEIUivSaRInT M gazdITIAaueTounlviiunIe ThaiBMA mn 15 Tu (Tuil 15 uazTuduisiou)

Uselawl:

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

AnUsEnau:

@ Notice Pending Bonds

D8/DE 2022

‘Current

Restructured © riginel € «  Expected R Rat
Syrnbol » i Coupan rEn EaREn RECtes ReeavEny R TradeBy - Pending Reason .
Matuirity . Rate 15%)
ate
+ Longterm Corporate Bands
APCOMZOMA - IVHNW 09-Now-2022 65 Yield
ol For rivoee: infarénation, please visit
APEX202A 5 IVHNW 26-Sep-2022 635 Yield o LW/ENNews/D et ail, aspo el =12558265-1deT-ec11-a303
CED206A 5 IHNW 25 Jun-2023 75 7 Field
s restiuttured. Fov ivore mlGreration, pleade visi
CEDZIBA, ¢ WHNW D6-Sep-2023 75 735 Field beria. o L WEN News/Detail aspyTid-Sechlade- 312 ed11-4306
Remark:
Experted Recovery rate calculaned fram Desers’ poll o Surveyed recovery rate thal represent ONLY “indicative price”
Disclairmer:

ThaiBMA is et resporsibile far arry direct and mdined loses and damages cased by o ocourred in conneclion wilh Uhe use of and Lhe 2006 Lo the Data and ThaiBMA'S webile.

wansdayavesnsasnintasuransenunnmansainiitdeddey ldansausediusalagizundld lnensians
nildenanaggniteendanuin Mark-To-Market Uné (Plain Vanilla MTM Pages Wag Structure Note MTM Page) way

wansnau 2 Uszn

a

1. asnansniiiigeendldiingnssuiumsilurfianisvieduazans: wanidnsnianinaglasutseuiensianmil

Y

saa o o

\inn1sinatnsenil Expected Recovery Rate (%) hagiiaivsnisalfidldedfaytuy

2. anransviiigesnidndnszuiunsiluyianisvieduaraie: luuansAmniuuuy wazudavsnisaiididuddeytu
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%awﬁﬂ: Bond Price > Mark to Market > Download Historical MTM

A nUsenau:
[+ ThaiBMA Mark to Market

Historical ThaiBMA Daily Report: | August 2022 B
Date Plain Vanilla Structure Note
01-Aug-2022 © o
02-Aug-2022 o o
03-Aug-2022 o o
04-Aug-2022 O o
05-Aug-2022 o (]
08-Aug-2022 o (]

1 a ° ' a ° @

Bﬂ%’mummmmaﬂwamsﬁa;ﬂa J;IJﬁV’ﬁﬂﬁﬁiiﬂﬁqﬂ%}Uﬂiqﬁqiﬁﬁﬁ’ﬂﬂ LLaggaﬂ’lEJG]ﬁiilJﬂ’]W%lUﬁiﬂﬁ’liﬁﬁ@uwué

q q q

(Structured Note) goundsluguuuu CSV
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%awﬁﬂ: Bond Price > Mark to Market > MTM Yield Movement

AnUsEnau:

[ Mark to Market Yield Movement

31

Asof: | 01/01/2022 - 09/08/2022 izl
symbol: cmjmm |
Data: Market Yield
Mark to Market Yield Movement
between 1 January 2022 to 9 August 2022
W CEZ3511A W LE245A
2
15
g
=]
=z
-
-
o
-
&
=
L.e ™ o o ™
A A A A ~ ~ 5 5 = ~
= f=g o= f=g = = = =
T F 3§ 35 7§ 3§ % % i i
EF f ¢ o2 2 8 ¢ 2
5 = & 2z = 5 & z E

Remark: For Inflation-Linked Bond, all the Yields{%) shown are Real YT([%).

£ @

01-Jun-2022

16 Jun-2022

O1-Jul-2122

L Download Excel

16-Jul-2022
O1-Aup-2022

Tuntih MTM Yield Movement  a1unsaisengdeyadeundudu Time Series vasdaya Mark to Market lag

Y

a1aidenliuans Mark to Market Yield %38 Quotation Ailél aunsadienuansmalsvidluzuuuunsin uasidenaiilnan

£

magﬂugﬂu‘uu ExceLIﬂﬂﬂﬂﬁ 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
Mame

Organization

Select Bond to Feedback :
Mark-to-market date
Bond Type
Eond Symbal

Mark-to-market yield

=% Send Email

phantira
Phantira Suksomnirundon

THE THAI EOND MARKET ASSOCIATION

17/08/2022

--Select —- el

E-mail address

Telephone

Feedback Detail :

4

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
until 12.00 a.m. of the next day.

32

luntin MTM Price Feedback # Jldarursansendeyaiiiedidayansiarsniiiaen1slingiaasy visds

UolduBUUEAN9INES ThaiBMA Taeilsneazidenludiusingsaall

- User Profile

- User name:

- Name:

- Organization:
- E-mail address:

- Telephone:

Username ‘Ua\‘léﬂ%'ﬁ Login 101ty ibond

Youauldn Login 1wl ibond

- Select bond to feedback

- Mark-to-market date:

MUY L7 Login 1anlu ibond
E-mail vedld Adeenslvidstosanaundu ({lddesnsen)

mneaulnsAnivesdldnu @{lddesnsen)

Sufiues Mark-to-Market Aidosn1s Feedback

- Bond Type: yilavesmsansuiluuadu SA, GB, GSOE, NSOE, FB, CP uaz CORP (§lfidanls)
- Bond Symbol: dydnvainansvisficioans feedback (l4identd)

- Mark-to-market yield:
- Feedback Detail:

DT INANDULNUYDINT1@NSNUNABINNS Feedback

Tuazdeanegl¥aen1sdeni ThaiBMA

THE THAI BOND MARKET ASSOCIATION

BOND PRICE&INDICES



Indices

33

wswdeyaiiieitesiudviingaisni (Bond Index) nanuaneussnn Hluntiideadu Useneulumemugey

v
o

YNUUA 12 Llﬁd
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. Fixed-Term Corporate Bond Index
13. ESG Bond Index

14.Customized Bond Index

o

filvoaiusUnsiguia, Wustnssgiamia

1Y

A IMTImNUsTRgUe, Wusdnsigiamae, fudlenvu

v v 1Y

1MIYNU

o—

o

AYNYDIAIIUAN T

e

[

wlignTmanauwnuvensamuluiusinsiguia Nllengnm

e

[

wiignmanauunuvensamuluiusinssgiamia Nllonead

o

svlidnnanauLnuvenisasuluuiienyy Nle1yai

v

futlvowmsnansutiionvussezdu

ftlvaaiusinssgurassevdu

Avilupans1asMTTUIaNA1LILAINTIAT Mark-to-Market

1Y

YRVBINTIANTUULBNVUTIAIWIUIINGIAT Mark-to-Market

v
o a =

AYUNTIANTNUD19DIDNT IR UL N

o o

svlidnTnanauwnuesnsasuluiuiienyulszinnivuaey

v

fuiidnTnanauLnuven sasmuluiuiussian £SG

AvTldnaeInesAnILNITAUYRIR 1T
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Yaui1: Indices > Bond Index

AMunaneuazUselevivasnsingansvil:

desnnlunsasudssansineg du dhamuinegiifeiivnesiadunldlunsisuiisunanouunuainnis
899U (Benchmark Index) %n@hi’mﬁﬁﬂﬁ’ﬁﬂamumwﬁnam’mxmmLﬂﬁ?{aulmﬁuaama’mifﬂﬂiauﬁtﬁlmﬁmﬁ’mﬁamu
gndhegratu finasmuinesnnisaspluiusgnimesndeuseneulusevuseg Aldidenly snsmaneuunuiilsannms
amuluwesnifausofesiluSeudeutusuinaandnning (SET Index) wiadwiusduiisaulaludissesinaves
nsawmuiiiiy Sasiliinasuldidiui nnsuimsesansasuluiuiiflegduanansavildfinidvdiiouieuviold

wumdlumsiauuuiasduiitonldiusnnlumfuivsnesmu (Fund manager) iilosannidusainauaunselu
MsUIMINBIALUY Active Portfolio aagfuimsnasuinasyildfinindnsmansuunuandeiiiundieuiieuniols
EwildAnifulaguimenemuiug Sanuansofimiendflunisdadonvdnnindfiunanulunesn fmdnmsly
mMaFeudisunmsuimanedn msamuiaansmilildtunsamuluanaemidlfadldednmnamidusiiouio

Avtingasndl (Bond Index) Ao Laseslieniinstuigamuldfnnuanunfoulnivewainnsiarmillagsi

¥ o
o ' YY)

wsenauvewmsamiiladanguly lnedvlinsansmilivareUssnviued fiuingussasdrionanauwnuifen1singinnis

9 Y

v v
=1

amulungunsanviituy elsslovivesivinmansviianansoagulasd
1. Juedesflefanunnzanuedeulmvssainnsasvi Inedeiiduiatninedeulmuesnm uazaondei
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AUURTIF1TNUNIATLALLHELNI LAY ThaiBMA:

- fvilusUnsSguna (ThaiBMA Government Bond Index)

AINUTLNBU:

|+ Bond Index

ThaiBMA Bond Index as of 08 August 2022

e Clean Price t;:iilt] Gross Price
Government Bond Index 101.08 -0 101.51
Group 1(1<TTM <=3} 71.32 -0.01 7151
Group 2(3=TTM==7) 106.81 -018 10710
Group 3(7<TTM<=10) 13631 -0.42 136.79

15442 -044 155.18

88.76 -0.13 B9.11

Group&({=<=1) 55.94 +0.02 7044
Group 7 (10 < TTM <=30) 126.71 -038 12728
SOE (G) Bond Index 93,85 -014 10042
Group 1(1<TTM=<=3) 90.73 -0.02 91.21
Group 2({3<TTM==7) 111.09 -012 11175
Group 3(7<TTM==10) 125.32 -04z2 125.98
Group 4(=10) 128.29 -054 129.08
Group 5(==10) 98.77 -0.10 5932
S0OE (NG) Bond Index 104.86 -023 105.67
Group 1(1=TTM <=3} 9139 -0.02 5223
Group 2(3<TTM==T7) 107.95 -0.13 108.67
Group 3(7<TTM<=10} 118.69 -039 11954
Group 4({=10) 115.21 -040 11613
Group 5(<=10]) 10213 -014 10291

Remark:

Index
chg. Total
(point) Return
0.19 298.57
0.00 21266
0.18 302.83
0.41 400.75
0.4z 458.93
0.12 257.94
0. 135.43
23872
178.94
0.02 163.04
AN 197.47
0.41 22267
-0.53 23029
0.10 177.08
0.23 196.46
0.01 166.63
012 20271
-0.38 22673
-0.45 219.99
0.4 190.20

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

2. The baze date of sub group 4 s index iz 12 March 1993, The base date of other indices iz £ January 1953,

chg.
(point)

-0.55

-0.01

Met Total
Return
920
101.69
101.52
99.09
§1.86
101.19
100.64
87.85
100.9%
102.00
102.09
100.07
9408
101.65
99.20
102.21
102.05
99.74
9434
101.62

chg.
(peoint)

Yield

313
1.67
2N

243
3.66
218
095
332
249
1.83
232
262
316
236
3.27
203
255
3.07
370
74

Average
Duration

7.89
209
473
7.89
14.49
433
0.60
13.01
438
20
433
754
1083
3.63
6.33
197
4326
741
11.02
417

08/08/2022
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Convexity

124.96
5.65
26.90
7155
302.63
2901
0.72
215.10
3355
5.35
2247
64.63
14211
21.03
6613
520
2178
63.56
150.75
2723

Historical
Download

o
o

ellellef el el el efeflelef el el el <]

3. The net totsl return indices sre calculsted by spplying the withhalding tax rates to sccrued interest and coupen payments on sl coupan bands. The tex rates may change fram time to time due to changss to the

withhelding tax rate applicable in Thailand. The current and historical withholding tax rate is 15%.

4. The baze date of the net totsl return indices iz 20 August 2015,

1Y

YU

Tapnundeulmvesiusingsguiauseian Loan Bond (MSefiudumudydnual ThaBMA mudnws LB)

IneUsenousiedeyates WU Average Yield, Average Duration uay Average Convexity Fudupnadeuves Yield,

Duration wag Convexity vasnguiusinsildlunisAuindviisinhndnmeyamaiiesiusinssguiauwsagsu

waNINNFUATERUSURISFUIaTINUTENOUMENUs TN FUIaNNIULEY ThaiBMA  diladavidaiiiustngsguia
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Gl
Gl
Gl
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q
q
q

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

1BANNEDAS 3 B9 7 U (3<TTM<=7)

yilnsansviliusinssgunanilengaundens 7 8t 10 U (7<TTM<=10)

wRvdasiansniinusdnssguraniliongnsvdetdosnimsewiniu 1 ¥ (<=10)

gAAVFRRILA 10 B9 30 U (10<TTM<=10)

wRvdasansniinusdnssguianiloneasvdetosnimiewiiu 10 U wiunnndi 14 u (<=10)
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wANAIAULS

ANUNUY:

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:

suiifiliiemendemeiudnunsilunsiu
mM3AsuLUames Clean Price Index WisufiuTuneunth
FuiiThinermendedeiudnnsulunsiui
Msasunlasmes Gross Price Index WisuiuSuneunt

Total Return Index

msasuulasmes Total Retumn Index Wisusuunaumnii

Net Total Return Index

mMswasuuUames Net Total Return Index isufuurounii
ALRAYSATIHANDULNUYDINS AT AneiuasuAmunee
Atadsvas Modified Duration
AaBsefuiTInAA s Ul IR IENT Ul S AT HAnBULMY

Wasuuasly
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Faui1: Indices > Composite Bond Index

ANUsENBU:

l#* Composite Bond Index

08/08/2022 2]

Composite Bond Index as of 08 August 2022

Index Average Historical
Type
Clean Price  chg.{point)  GrossPrice  chg{point)  Total Return  chg(point) Yield Duration Convexity Download
Composite Bond Index 10418 017 10470 -018 185.40 -0.30 316 6.33 8743 0

Remark:

1. Composite Bond Index is calculated from Government Bond Index, S0E(G) Bond Index, SOE(MG) Bond Index and Corporste Bond Index (BBE up).
2. The basze date of Composite Bond Index is 1 September 2006,

3. Since 1-Jan-2022, Compaosite Bond Index is calculated from Government Band Index, S0E(G) Bond Index, SOE(NG) Bond Index, and MTM Corporste Bond Index (BEB up).

Composite Bond Index) 1udailinnisasuasiansninndsziavlunaiansiaisuiilve nns

—~

fatnsiasuilng

De

o

Javhdviinsansuiivssaniiinguszasiiieinanundeulmivesmsamulunsamiinain Jugrurewvidnsaisnd

Inetisusiun 100 Tutuil 1 dueteu 2549 lnedvinsasnilinessruinaindiliustngsguia dudnusinssyiavie e

[ YY)

nenUseiulaensensnnisadauazlimyseiu wazdvidvuliensuniduduanuineiesgluseduiiasmu (Corporate

Bond Index BBB up)
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AUNNNY:
- Clean Price Index: suinldvneinendeassusinunsiulunisaiuan
- Clean Price Chg: nsiasuLUaues Clean Price Index WiguAuiunaumi
- Gross Price Index: fytinve1nendymesustnunsnlunsA Ul
- Gross Price Chg: nsLUAsULUaIURS Gross Price Index Wisufuiunauntin
- Total Return Index: Total Return Index
- Total Return Change: nMsUAsuLUas DY Total Return Index WigufiuTunaumiin
- Net Total Return Index: Net Total Return Index
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- Net Total Return Change: M3wAeuuUaes Net Total Return Index iiaufufureunti

- Average Yield: ARAEsTHARDULLB I AN AnatsiuasumvuAeE

- Average Duration: Aadevas Modified Duration

- Average Convexity: Anadsvesisitinmmudeulmvssmasansidiosnswaneuwny
Wasuuasly
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%awﬁﬂ: Indices > T-Bill Index

AnUsEnau:

l#* Treasury Bill Index

28/06/2011 =z

Treasury Bill Index
as of 16 June 2011

2534
2532
1253
E‘ 125.28
8 12526
S
I 12524
c
— 12822
=
o 1252
125.18
125.16
12574
16Jun-2001  17Jun-2011 204un-2011  27Jun-2017  22Jun-2011  23Jun-2011  24Jun-2011 27-Jun-2011  28-Jum-2011  25jun-2011
As of
& Download Excel
As of T-Bill Index Change (point) Average Duration Index
29-Jun-2011 125331233 +0.009594 0.000000
28-Jun-2011 125.321639 +0.009519 0.002740
27-Jun-2011 125312120 +0.028169 0.003479
24-Jun-2011 125.283951 +0.009486 0.013699
23-Jun-2011 125274485 +0.009502 0.0164328
22-Jun-2011 125.264963 +0.009537 0.009589
21-Jun-2011 125255426 +0.009416 0.012329
20-Jun-2011 125.246010 +0.028394 0.015068
17-Jun-2011 125.217816 +0.009543 0.023288
16-Jun-2011 125.208073 +0.009229 0.026027

v

Audiiaduaga (T-Bill Index) WHudwiianisamulunsasuilszerduiiusiaainainudss Ao Aduads lnons

WiguilguranauunuiAiunaavilmiuadiunaneuumianmsamulunesavesinasmu nannsasreieidnty

ASI09 ThaiBMA Wisuialiudunisamuluiiduadmniuiiieglunain lnedadiuveanisamuludituadudas iy

9

AwnleaNyaAAng (Outstanding Value) vaeikiunsa
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Yau1: Indices > Zero Rate Return Index

AnUsEnau:

|#* Zero Rate Return Index

08/08/2022 ]

& Downioad all TTM and Date | & Download Excel

Zero Rate Return (ZRR) Index as of 08 August 2022

™ Zero Rate Chg.(bp) Zero Rate Return Index Chg.(point) Historical Download
1-Month 0.511666 148.62B856 0
3-Month 0.653385 152.368409 ©
&-Month 0.858419 156.661250 0
1-Year 1.115645 165241472 0
2-Year 1.636452 176.327334 ©
3-Year 1.890049 +1.463958 194.627213 0
4-Year 1.992460 +1.321094 211.011051 ©
5-Year 2073321 +4.236002 229.903577 0
Download:
ZRR Index Construction Methaodology

v

awil Zero Rate Return (ZRR Index) uswiiinnsamulunsiansnilongasiinusiaanaudes iy ZRR 1 Year

v

Index \Juswilinnisamulunsiasuiilianudsiifiongadiii 1 U Tnetugruvesivdaziuduil 100 Tuiuil 2 unsau

¥ &

2545 sytilagiivsvlevidmiulddudviliTouisunesanisamuniiulevienisamulunsasuillaeivuneignieves

NOTNAN WA
ALY
- Zero Rate: Zero Rate
- Zero Rate Chg: n9UABULUAaIUBY Zero Rate Wisufuiunaumntn
- Zero Rate Index: Zero Rate Index
- Zero Rate Index Chg: n9UABULUaIUBY Zero Rate Index Wipuiuiunount
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%wﬁﬂ: Indices > SOE Zero Rate Return Index

AnUsEnau:

|#* SOE Zero Rate Return Index

41

S0E-Guaranteed Zero Rate Return Index as of 08 August 2022

Zero Rate Return

08/08/2022 ]

Z Download all TTM and Date | | & Download Excel

T™ Zero Rate Chg.(bp) Spread (bp) Chg.{bp) Index Chg.(point) Historical Download
1-Year 1.115645 +0.492133 16.611414 0.000000 142700778 +0.000246 0
2-Year 1.656452 +0.344713 17.511685 0.000000 153.788882 0.016946 4]
3-Year 1.890045 +1.463853 18.663008 0.000000 167.215372 -0.055203 0
4-Year 1.992450 +1.321094 19.323226 0.000000 177.681538 -0.080603 4]
5-Year 207331 +4.236002 19.862603 0.000000 187.048920 -0.378226 0
£3 A £3 A
S0E-Non Guaranteed Zero Rate Return Index as of 08 August 2022 < Download all TTW and Date | | <= Download Bxcel
™ Zero Rate Chg.{bp) Spread (bp) Chg.bp) EE “"I ntede;"’“’t“m Chg.(paint) Historical Download
1-Year 1115845 +0.492133 30.634136 0.000000 145673122 +0.001208 4]
2-Year 1.656452 +0.844713 40.062695 0.000000 157.801909 -0.015816 4]
3-Year 1.890045 +1.463853 46750138 0.000000 171.840053 -0.058553 0
4-Year 1.992450 +1.321094 51936328 0.000000 182.493388 -0.080102 4]
5-Year 207331 +4.236002 56.173384 0.000000 191.744707 -0.381531 0
; a
ThaiBMA Term Structure of Corporate Spread
as of 27 July 2022
W SOE-G M SOE-NG
20
70
&0
=0
=
=
T 40
z
o
v
30
20
10
o
z E H 5 7 El 10
TTM (yrs.)
YUNUTUATIFIAINN Lﬂumummiamu UATIENTNUUTLLANNUSUAS FIAIVNY IUFIUVDINTUNUTUAT
v a a &d v 4 SLUQIIQ I v v v a a a0 ° v a v v v a a & A
IFIFANNIULINAUN 100 bW3UN 1 d3nay 2549 AYNUBUAIIZIAINNINUINIATUIURIATUIINNUTUAIIZIATINNININ
o o v

Wariulnensensumsesawagliauseiu Nl MustnssgiavfaimhunAmnudyiduiinundadoniargnsnisauin

Do

AuiliueaiuAviliusdnssguiaend s Jumwiumdvil asaisidiunAundesdiongasiio (TTM) 10091 14 Tu

soadulsziandtenendensd (Fixed coupon) 1udu

ANURNY:

- Zero Rate: Zero Rate

- Zero Rate Chg: nsasULUaIUes Zero Rate Wisuiuiunountin

- Spread: Spread LANAINAIUANVBY Zero Rate
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- Spread Change:
- Zero Rate Index:

- Zero Rate Index Chg:

a2

nsiUaBuLUawes Spread WisunuTunount
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

a3

Corporate Zero Rate Return Index - AAA as of 08 August 2022

Zero Rate Return

08/08/2022 B

& Download all TTM and Date

| & Download Excel

Zero Rate Chg.{bp) Spread (bp) Chg.(bp) Index Chg.(point) Historical Download
1-¥ear 1115845 +0.492133 27955357 0.000000 150.171893 +0.001456 (4]
2-Year 1.656452 +0.844713 43773144 0.000000 163.539707 -0.015759 o
3-Year 1.89004% +1.463953 549915825 0.000000 178.222874 -0.055817 0
4-Year 1.992450 +1.321094 63.692322 0.000000 188.985045 -0.081813 0
S-Year 2073321 +4.236002 70.800261 0.000000 187.592710 -0.391513 (4]
Corporate Zero Rate Return Index - AA as of 08 August 2022 & Dawnload all TTM and Date | & Dawnlead Bxeel
Zero Rate Che.(bp) Spread (bp) Che.ibp) Y “al n‘:e:‘““m Chg.(point) Historical Download
1-¥ear 1115645 +0.492133 £3.188597 0.000000 155.525647 +0.003001 4]
2-Year 1.656452 +0.844713 79.005844 0.000000 169.306238 -0.0145627 o
3-Year 1.89004% +1.463953 90.2245325 0.000000 184.159472 -0.055823 0
4-Year 1.992450 +1.321004 98925022 0.000000 194.791181 -0.081555 o
S-Year 2.073321 +4.236002 106.032961 0.000000 203.478759 -0.399431 (4]
Corporate Zero Rate Return Index - A as of 08 August 2022 < Download 2ll TTW and Date | & Download Bxcel
Zero Rate Che.(bp) Spread (bp) Cheg.(bp) 2= “al n‘:e:ﬂ“m Chg.{point) Historical Download
1-¥ear 1115645 +0.492133 81.276240 0.000000 159.702321 +0.004144 (4]
2-Year 1.658452 +0.844713 102.326029 0.000000 174.701806 -0.013543 o
3-Year 1.89004% +1.463953 117.256120 0.000000 190309479 -0.055782 0
4-Year 1.992450 +1.321004 128.834717 0.000000 201.229275 -0.082221 o
S-Year 2073321 +4.236002 138.294048 0.000000 205.898738 -0.408294 o
Corporate Zero Rate Return Index - BEB as of 08 August 2022 < Download all TTM and Date | | < Download Excel
Zero Rate Ret
Zero Rate Chg.(bp) Spread (bp) Chg.bp) &re o Hrn Chg.(point) Historical Download
1-Year 1.115645 +0.492133 191.666209 0.000000 187.350378 +0.010443 o
2-Year 1.656452 +0.844713 212716038 0.000000 210.960520 -0.009837 (4]
3-Year 1.89004% +1.463958 227846159 0.000000 234347448 -0.065763 0
4-Year 1.992450 +1.321004 239.224777 0.000000 251.810523 -0.094227 (3]
S-Year 2073321 +4.236002 245684128 0.000000 266.475874 -0.504842 o
2]
ThaiBMA Term Structure of Corporate Spread
as of 27 July 2022
M oAAA M OAA A M EBB
300
250
200
o
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v oo gy oA

suilinnisamulunsiansviuszianiuiNiisuduanuieioseau AAA, AA, A uay BBB lagyiuling i

Y

vaa o o 1 %

Auandriiuuseenilu nquivsenauldmeiudnfidudiuaruiiteliossiu AAA, AA, A uaz BBB mua1du wayluwsiag

Y

naufiLUsnusuduaudLgelio asuunlu 5 nguges mu TIMT 19, 29,3 Y, 4 U uay 5 U iieliasvioutianiy

' =

wANGNST TTM #1399 395ind1 average spread fignuuseaniduyeny ldun desnimsewiniu 3 U, sewine 3 595, uas

&

1nAUs oAU 5 U g nisAunlazann1sves Corporate ZRR Index WulvluanwugadisiunisAuiuuaz

'
N1 v

1anN15909 ZRR Index @slunstlves Corporate ZRR Index axuadluyl spread 7idiAnd1aiudl TTM 6199 wsilunsalues ZRR

'
v a

Index azueglUN YTM AflAe1iuf TTM 6i199)

AUNNNY:
- Zero Rate: Zero Rate
- Zero Rate Chg: mM3wAsuuUases Zero Rate WisusuTuneuni
- Spread: Spread fiin1ndausinewes Zero Rate
- Spread Change: Msiasuulaues Spread WisuiuTunoumi
- Zero Rate Index: Zero Rate Index
- Zero Rate Index Chg: nsiUAsuuladues Zero Rate Index iiauiuturaunth
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Fauin: Indices > Commercial Paper Index

AnUsEnau:

l## Commercial Paper Index

Commercial Paper Index as of 08 August 2022

a5

08/08/2022

< Download Exce

Index Average
Type Average Time Historical
hg. hg. hg. Simpl i
Clean Price €8 Gross Price 6 Total Return 5 Yield mee Duration Convexity TSI Lz
(point) (point) ({point) Yield

Commercial Paper Index (AA- up) 122968234 +0.000931 123.047448 +0.002555 143.620055 =+0.001978 0.868835 0757143 0.146619 0.071468 0147101 o

Commercial Paper Index (A- up) 127018643 = 127.065992 + 145.564796 + 2 0.987005 0.885112 0.163077 0.084360 0.163687 c

Commercial Paper Index (BBE- up) 130435180 +0.002057 130489653 +0.0 149.912969 +0.00 ] 1271585 1.085900 0.174055 0.054518 0174851 c

Remark:

1. Commercial Paper Indices are categorized into 3 typss based on different securities camposition in their calculstion baskets. For instance, the calculation basket of Commercial Paper Indsx (44- up) is composed of selected

commercial papers of the issuers with rating AA- and above.

2. The base dates of Commercizl Psper Indices are 1 September 2006,

+
o

Sl ldituszeydu (Commercial Paper Index) Lﬁuﬁ%ﬁi’mmsamu’[,umwmswﬁﬂssLfmm oy ldRuszey
&y i’ugmmaaﬁﬂlﬁﬁ"aé’mﬁyﬂ%ﬁmwsgu Hisuduit 100 Tusuit 1 Ausneu 2549 Tnefdyanlditussszduiiundnam
sudutseanidu 3 ngu lawna

1) nguitvszneulufemdyadtusrerduiitsedunnumindetovesoent Aa- viegendn

2)  nauiivszneuluseidygliiussesduiifissfuanindetiovosoonil A- wiegni

3)  nduitsznouludeddyyldussesduiiflsedumnuindeiovestoonil B88- viogeniy

ANURUY:

Clean Price Index:
Clean Price Che:
Gross Price Index:
Gross Price Chg:
Total Return Index:
Total Return Change:
Average Yield:
Average Simple Yield:
Average Duration:

Average Convexity:

Average TTM:

suiflavenendefeudunslunsiuan
mMsasuulasmes Clean Price Index Wisufiutureunth
sydenendodeiudnansaulunisdun
MsasuLUames Gross Price Index WisuiuTuneunt

Total Return Index

mswdsuulasmes Total Retumn Index WisusuTuraumii
ARAESATHARDULTILTINT ATV Abeiuasuimunee
Average Simple Yield

Atadsvas Modified Duration
AnaasvesuitInAmLsaulveITImATIEs UL EiosRsHanBULY
Wasuwasly

ALRRERALIEDYDINTIETNT
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Yauu1: Indices > Short-term Government Bond Index

AnUsEnau:

[#* Short-term Government Bond Index

Short-term Government Bond Index as of 08 August 2022

Type
Clean Price e
(point)

Short-term Government Bond Index 137575462 +0.003199

Remark:

Gross Price

08/08/2022 ]

< Download Excel

Average
Average Time Historical

chg. chg. - Simple : - To Maturity Download
(point) Total Return (point) Yield Yield Duration Convexity
137.575462 +0.00319% 137575462 +0.003199 0.760077 0.600021 0.259359 0228868 0.260833 o

1. Short-term Government Bend 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 September 2006

AufiiusUnsiguraszezdu (Short Term Government Bond Index) Wuswiifnnisamulunsiaisuiszian

WusUnsiguiaseevdu Juguvesiviinusdnssgurasvesduilisuauin 100 Tudun 1 dueneu 2549 lneiusinssgunasees

v '
v a

ANUNUY:

- Clean Price Index:

- Clean Price Che:

- Gross Price Index:

- Gross Price Chg:

- Total Return Index:

- Total Return Change:
- Average Yield:

- Average Simple Yield:
- Average Duration:

- Average Convexity:

- Average TTM:

dunihinmwnmaviifenusinssguiassezduiioanlnensensnnsndagsunswislssmelng

suiflavemendefeudunslunsiuan
mMsasuulames Clean Price Index Wisufiutuneunth
suienenoiudnnsulunisdun
msiAsuLUames Gross Price Index WisuiuTuneunt

Total Return Index

mMswdsuulames Total Returmn Index WisusuSunaumii
ALRAYSATIHANDULNUYDINS AT AnadviuAsuiuAeY
Average Simple Yield

Aladsvas Modified Duration
AnaasesuitInAmLsaulveITImATEs Ui EiosasHanaULY
Wasuwasly

A1LRRERYANEDYDINTIATU
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%awﬁ’l: Indices > MTM Government Bond Index

AnUsEnau:

| MTM Government Bond Index

MTM Government Bond Index as of 08 August 2022

Index Average Average

- Historical
T Clean Price  chg.(point) ‘gt?:: chg.(point) R::Jar‘n chg.(paint} N:;Eorfl chg.{point) Yield Duration Convexity E;::,:‘r; Download
MTM Government Bond Index 103.96 -0.23 10447 -0.23 19508 -0.ad 91.87 -0.20 332 773 123.03 11.60 0
Group 1({1<TTM <=3} B4.11 0.00 8434 +0.01 15831 +0.01 101.69 +0.01 167 208 5.64 214 o
Group 2 (3 < TTM 10272 -025 10320 -0.24 18804 024 10144 024 212 473 26.87 574 0
Group 3 (7 <TTM <= 10) 112.69 -0.53 113.08 -0.52 21167 -0.98 99.00 -0.48 244 7.89 7150 896 (4]
Group 4(=10) 12374 -0.35 12435 033 23517 -0.63 8056 -0.z2z2 370 15.00 32347 2504 O
Group 5(<=10) 97.11 -0.19 97.50 181.21 -0.35 101.14 -0.20 218 432 28.97 472 0
Group6(=<=1) 69.80 +0.01 7030 140.24 +0.03 10072 +0.02 057 0.60 0.71 0.50 o
Group 7 (10 <TTM <=30) 12727 -039 12782 -038 24083 -072 8748 -0.26 330 13.47 22903 13.09 0
Remark:
1. MTM Government Bond Indices zre calculsted from government Loan Band [LE) anly.
2. The base f MTM Government Bond Indices are 1 September 2005.
3. MTM Gov nt Bond Index Article
4. 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 to the withholding tax rate applicable in

Thailand. The current and historical withholding tax rate is 15%

5. The base date of the net totsl return indices iz 20 August 2019,

suilinanunioulnivesiusingsgunauseny Loan Bond (LB) fifndA1wIniaIndaya Mark-to-Market wagldiu
FIUV0IRYTLTUAUN 100 v Tudl 01 n.g. 2006 lngUsznaunludeyadas LU Average Yield, Average Duration Wag
Average Convexity JunA11adevea Yield, Duration wag Convexity vasnguitusUnsiildlunisiuinsvdassiminge
YaA1AIANYBIUsURSIUaULARE U

MTM Government Bond Index 3innsuaninatayanaigiu ThaiBMA Government Bond Index lagdnyinavil
g e
Wunqueeye) 8n 7 naw el

o

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

1) ng

2 nauisilsmasmiiusinsdguiaiidongauvdodaud 3 3 7 Y (3<TTM<=7)

3)  nquiednaviiiusinegunaiifogaanioncus 7 8¢ 10 T (7<TTM<=10)

09 nauisilsmasmiiusinssguaiidorgaandennni1 10 ¥ (>10)

5 naudsilsmasuiiustnsdguiaiitogeandetosninienitu 10 T usinnnit 14 Ju (<=10)
6) naufdnmaviiiusinsigunaiifogeandotiosnimeidu 19 (<=10)

7 naudsilamasuiiusinsdguiaiitorseandosaud 10 f 30 ¥ (10<TTM<=10)

MTM Government Bond Index #149310 ThaiBMA Government Bond Index laguan@Aanishyd51A1 Mark-to-
Market o AuiunnldlunisAnaudsivaziusinsazgnuivesnainmsauinded 1 funsuiuasuimualaney delu

MTM Government Bond Index 9ziinsindioulmfiaenndesiusnnainvesiusinssguiauindu

AUNNNY:
- Clean Price Index: syflsivenendefeudhunslunsiuan
- Clean Price Chg: MswasuuUasmes Clean Price Index WisufuTunoumti
- Gross Price Index: sydienenoedudnansauluniseun
- Gross Price Chg: M3AeuLUases Gross Price Index Wisufuunoumt
- Total Return Index: Total Return Index
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- Total Return Change:

- Net Total Return Index:

- Net Total Return Change:
- Average Yield:

- Average Duration:

- Average Convexity:

- Average TTM:

a8

msdsuulasmes Total Retumn Index WisusuTunaumii

Net Total Return Index

mswAsuLUases Net Total Return Index isufuurounii
AndesnsmanuunuvasTanvil Aundsiuasuiinusey
Aadsves Modified Duration

Anagvesvtit InAmuseulmessImasIEsi oSS HanaULY
Wasuwasly

ALRAYDIYANVRDYDINT AN TN
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Fawth: Indices > MTM Corporate Bond Index

AnUsEnau:

l2 MTM Corporate Bond Index

16/08/2022 )

MTM Corporate Bond Index as of 16 August 2022

Index Average Average :
Type ) che. chg. chg. Net Total ) ) . VLIRS ;;E:ch:tli
Clean Price {point) Gross Price (point) Total Return {point) e chg.(point) Yield Duration Convex... Maturity
MTM Corporate Bond Index (A- up) 108.06 =0.08 10676 +0.09 20234 +0.18 104,84 +0.0% 323 3.68 2372 4323 o
Group 1[1<TTM <=3] 98.85 =003 9941 +1.04 181.75 +0.07 10477 +0.04 238 183 497 20 0
Group 2[3<TTM<=7] 123.28 =017 12413 +0.18 23894 +0.36 107.12 +16 309 435 23.07 4.80 O
Group3[7<TTM <=10] 129.31 +0.17 13030 +0.19 266.78 +0.37 104.59 +0.14 in 7.27 6223 B.62 0
Group 4[TTM <= 10] 105.08 =009 10576 +0.09 199.36 +0.18 10505 3.08 334 1834 371 0
GroupS[TTM <=1] 81.60 0.00 82.07 +0.01 223.29 +0.02 102.91 152 053 061 054 o
MTM Corporate Bond Index (BBE+ up) 106.37 =009 107.01 +0.09 0457 +0.18 10554 328 339 2077 387 0
Group 1[1<TTM<=3] 99.98 =005 10050 186.29 +0.11 10577 266 1.92 4.86 201 O
Group2[3<TTM=<=7] 123.37 +0.18 12436 +0.18 24145 +0.36 10781 +0.16 3198 427 2222 472 0
Group3[7<TTM <=10] 128.12 017 130.10 +0.19 266.82 +0.37 104.49 +0.14 372 727 6224 B.E1 0
Group 4[TTM <=10] 105.45 =0.09 106.07 +0.10 201.78 +0.18 10574 3.16 3.10 1636 343 o
Group S[TTM <=1 ] BZ 41 a B28B5 +0.01 22901 +0.02 10379 188 053 059 054 0
MTM Corporate Bond Index (BEE up) 106.07 =008 106.71 +0.09 20465 +0.18 10543 329 337 2051 384 O
Group 1[1<TTM<=3] 100.18 +0.05 100.70 +0.06 187.55 +0.10 10593 +0.06 273 192 485 2.01 0
Group2[3<TTM<=7] 123.20 =018 12399 +0.18 24134 +0.36 10763 +0.16 320 427 2320 471 0
Group3[7«TTM <=101 128.07 #0.17 129.05 +0.19 264.93 +0.37 103.85 +0.14 372 7.27 6224 8.61 o
Group 4[TTM <= 10] 105.25 =009 10587 +0.09 202.06 +0.18 10572 317 3.08 1617 341 0
Group5[TTM <=1] B2.54 0.00 B298 +0.01 230.70 +0.02 10398 1.80 053 059 054 O
MTM Corporate Bond Index (BBB- up) 105.91 +0.08 106.56 205.00 +0.18 10548 338 333 2016 3.80 0
Group 1[1<TTM <=3] 100.33 +0.05 100.85 +0.06 188.32 +0.10 106.14 . 288 193 486 20z 0
Group2[3«<TTM<=7] 123.04 =0.18 123.84 +0.18 24135 +0.36 107.58 +0.16 3.26 428 2210 471 o
Group3[7<TTM <=10] 127.65 017 12864 +01.19 26427 +037 10358 +014 378 725 61594 B.6O 0
Group 4[TTM <=10] 105.14 =008 10576 +0.09 20251 +0.18 10579 +0.09 326 3.04 15.87 337 O
GroupS[TTM <=1] B2.73 0.00 83.17 +0.01 23254 +0.02 104.23 +0.01 210 054 059 0.54 0
Remark:
1. The base date is 1 September 2006
2. The nertotal return indices are calculated by spplying the withholding tax rates to sccrued interest snd coupon payments on all coupon bonds. The tax rates may change from time o time due to changes to the withholding tax rate

applicable in Thailand. The current and historical withholding tax rate is 15%.

o 1%

sriiuinfnduInaINteya Mark-to-Market dtlilaginiuasi8unannni Investment Grade Corporate Bond

Index lngazutsoandu 4 ngudes fie mududuinsinus BBB- Tuly, Aaws BBB Tuly, Auws BBB+ Tuld wazsiaus A-

'
N Y yad o o 1 @ '

Fuld wenandl dermmauenauditerenwndeluudarduduinsin wdeuiudviruiiisuduainuindedeluseduin

9 U
v

amu warduiuiegauniednngunils Ae nduvesiuiniiongauvialiiiu 10 U fanduilazaseunquiiunvionun siuds

v
o

vuiiiflenglidis 1 U8nsne IdFudaideivudiuniui 1 fusneu 2509 Wusuun Inedaideiidunguedesq 8n 5 ngu
ol

1) ngudviivuiiifongeaniodus 1 813 U (1<TTM<=3)

2) nauiuiiiflengaavdeiud 3 fla 7T (B<TTM<=7)

3)  naudeiudiiflengauvdenius 7 8 10 U (7<TTM<=10)

4) nausvisiuiifongaandennnnin 10 T (>10)

5)  nausviuiifiongnandetesniwiewiiu 1 9

MTM Corporate bond index 3g#19317 Investment Grade Corporate bond Index lagudnasazldsia1 Mark-

a

to-Market a1 @udusnldlumsmuiudviuazazlildardstsaninasowemsasusazd waazldnsiansvaun (Fixed
coupon with no option embedded) NdsuautasAnultlunIsAUIMAYE 81908121097 Mark-to-Market Corporate
Bond Index azdinsindoulminaenndeasiusiainalnvesiuiuinninieiuieuiiisuiiu Investment Grade Corporate

Bond Index wis1¢8in151151A1 Mark-to-Market ad @uuanlglunseuiuansed
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ANUNUY:

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:

50

suiflsvemendefeudunsalunsiuan
mMsAsuLUames Clean Price Index WisufiuTuneunth
Fuiifhinermendedeiudnnsulunsiua
MswAsuLUaes Gross Price Index Wisuifutuneunt

Total Return Index

msasuulasmes Total Retumn Index WisusuTunaumnii

Net Total Return Index

msasuulasmes Net Total Return Index WisufuSurounii
AnAEsIT AR TV AundsTunsuiiruneny
Atadsvas Modified Duration
AnaasesuitinAmLsaulveITImATAsUi oS s HanaULY
Wasuwasly

ALRRYRALNEDVDINTIETNT
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Fawth: Indices > Fixed-Term Corporate Bond Index

AnUsEnau:

|2 Fixed-Term Corporate Bond Index

Fixed-Term Corporate Bond Index as of 16 August 2022

Type

k

Group 1 [ttm=1]
Group 2 [ttm=2]
Group 3 [ttm=3]
Group 4 [ttm=4]

Group 5 [ttm=5]

8

Group 1 [ttm=1]
Group 2 [ttm=2]
Group 3 [ttm=3]
Group 4 [ttm=4]

Group 5 [ttm=5]

[

Group 1 [ttm=1]
Group 2 [ttm=2]
Group 3 [ttm=3]
Group 4 [ttm=4]
Group 5 [ttm=5]

Group 1 [ttm=1]
Group 2 [ttm=2]
Group 3 [ttm=3]
Group 4 [tom=4]
Group 5 [ttm=5]

Remark:

Clean Price

Fixed-Term Corporate Bond Index (A- up)

Fixed-Term Corporate Bond Index (BBB+ up)

Fixed-Term Corporate Bond Index (BBB up)

Fixed-Term Corporate Bond Index (BBB- up)

chg.
(point)

57.56 0.00
97.82 .03
57.38 &
99.11 +0.15
97.87 +0.11
58.00 .01
58.41 +0.08
98.05 +0.07
98.96 +0.14
98.05 +0.11
98.05 .01
98.43 +0.08
98.05 +0.07
9839 +0.14
S8.04 +0.11
98.11 .01
9B.43 +0.08
98.02 +0.07
98.64 +0.14
58.05 +0.11

1. The base date is 4 January 2021

Gross Price

Index

chg.
(point)

Total Return

101.58
102.31
101.97
104.14
103.02

102.75
103.26
103.08
104.33
10338

102.89
103.37
103.14
104.30
10338

103.08
103.54
103.26
104.10
103.41

chg.
(point)

001
0.04

Met Total
Return

101.31
101.62
101.27
103.37
102.24

102.02
102.52
102.31
103.51
102.57

102.15
102.62
102.38
103.47
102.57

102.32
102.76
102.48
103.26
102.5%

chg.(point)

Yield

176
2.28
272
277
3.08

217
2.56
239
296
319

224
2.64
3.01
297
319

244
278
3.6
3.05
324

Average

089
1.84
278
3.69
445

0.5z
1.86
278

3.68

0.93
1.86
278
368
445

093
1.86
277
367

445

Duration  Convex...

128
435
9.21
15.81
2308

133
438
ERES
1567
2302

133
437
.10
1566

230

133
437
904
1558

2300

16/08/2022

51

Average
TimeTo
Maturity

091
1.91
293
3.94
491

0.95
1.93
295
384
492

0.95
1.94
284
354
492

0.95
1.94
2.94
384
492

Histarical

QOO0 GO0 0000l GO0

Download

2. The net total return indices ars calculatad by spplying the withhaolding tax rates to sccrusd interest and coupen paymants on all coupan bonds. The tax rates may changs fram fime to time due to changss & the withhalding tax rate

applicable in Thailand. The current and historical withholding tax rate is 15%.

3. Growp 1 [sm=1] covers 0.54sm<=1.5. Group 2 [tm=2] covers 1.5<mm<=2.5. Graup 3 [m=3] covers 2.5<mme=3.5. Graup 4 [fm=4] covers 3.54m<=4.5. Group 5 [#m=5] covers 4. 5<mm<=5.5.

4. For the calculation manual of the index, please click here.

Fixed-Term Corporate Bond Index 1Juswfinanauunug1adaves term fund fawulunsiarsuilionasulnend

M3wUagvegves index Thulumugisengues term fund wasidu index fianunsaviléasslu portfolio

ThaiBMA Fixed-Term Corporate Bond Index 4avinfiulas19u111ina1835 Market capitalization wayld 511

911 Mark-To-Market 984 ThaiBMA Ing ThaiBMA Fixed-Term Corporate Bond Index #i7ug1u (Base Date) o il

4 unsax 2564 saiananiazuusesnldllu 20 sub-group MNYe TTM wag rating group Tailseaziden il

- wlsnuengpuvdeliiu 5 nquees laun

- uwUanny rating group My 4 n

1. Group 1 [ttm=1] ATUARNYINBY 0.5<ttm<=1.5
2. Group 2 [ttm=2] ATOUARNTI0MY 1.5<ttm<=2.5
3. Group 3 [ttm=3] ATAUAGUYINDNY 2.5<ttm<=3.5
4. Group 4 [ttm=4] ATEUARUYINDNY 3.5<ttm<=4.5

5. Group 5 [ttm=5] A58UARNYIIBY 4.5<ttm<=5.5

o a

URYURTIAIN

o a

2. NAUAYUATIANTN

1.0

q
q

AN

Uil

1Y

U

o

AULATAFAILLE

queios e

a

A- Zuld (A-up)

fulAsAnAILA BBB+ July (BBB+up)
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ANURUY:

3. NRUATNATIA TN

=Y

usuLAsARAauA BBB TulU (BBBUp)

52

a

4. nqudvinsansmiindsusuinsinaaus BBB- Tuly (BBB-up)

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:

suiifiliiemendemeiudnunsalunisiun
mM3AsuLUames Clean Price Index WisufiuTuneunth
FuiiThinermendedeiudnnsulunsiui
Msasunlasmes Gross Price Index WisuiuSuneunt

Total Return Index

msasuulasmes Total Retumn Index Wisusuunaumnii

Net Total Return Index

mMswasuuUames Net Total Return Index isufuurounii
ALRAYSATIHANDULNUYDINS AT AnadviuAsuiuAeY
Aladsvas Modified Duration
AaBsefuiTInAA s Ul IR IENT Ul S AT HAnBULMY
Wasuwasly

ALRRERYALIEDYDINTIATU
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%awﬁ’l: Indices > ESG Bond Index

AnUsEnau:

|#* ESG Bond Index

ESG Bond Index as of 16 August 2022

16/08/2022 ]

Index Average Average

) Historical
e g::; (;;i:] 'G)r;:)cs: {;::‘iﬁt] R::LTn [;:iiln N::LT::I chg.{point) T B | ey RT"I;jJ; Devinload
ESG Bond Index 89,13 +0.04 89.52 92.29 +0.04 2181 205 830 104.08 1wz QO
Group 1 (1 <TTM<=3) 99.22 +0.02 93,67 102.75 +0.03 102.22 245 224 652 232 @
Group2(3 <TTM<=7) 97.43 +0.16 97.98 =015 101.24 +0.17 100.65 207 437 2338 277 @
Group3(7 < TTM<=10) 96,50 +0.12 97.32 +0.20 101.61 +0.13 100.83 +0.13 334 754 66.02 ars @
Group 4 (TTM > 10) 3415 000 445 8679 +001 3639 +001 204 1162 15204 1312 O
Government Bond ESG Index 8358 0.00 5333 86.04 +0.01 8567 +0.01 258 1174 154.21 1332 O
SOE Bond ESG Index 91.24 +0.08 9160 93.90 +0.09 93.50 +0.08 234 275 2413 s @
Corporate Bond ESG Index 97.17 +0.09 97.81 <0.10 101.71 +0.10 101.02 337 491 3822 s72 @
Group 1(1<TTM<=3) 93,15 +0.01 9963 10268 +0.02 102.15 275 208 558 215 @
Group2 (3 <TTM<=7) 93,23 +0.17 93.90 102.69 +0.19 102.02 315 445 24.26 291 O
Group3(7 < TTM<=10) 97.70 =010 9363 =021 10333 +011 10247 351 759 743 zes @
Group 4 (TTM > 10) 89.92 0.00 20,75 =0.01 9484 +0.01 24,09 +0.01 358 1017 12556 1303 O
Remark:
1. The base date is 4 January 2021,
2. The met totsl return indices are calculaced by spplying the withhalding tax rates oo 2corued interest 2nd coupon payments on sl coupon bonds. The =i rates may change from fime 3 time due o changes o the withhalding t= rate

spplicable in Thailand. The current and historical withholding tax rate is 15%.

3. ThaiBMA ESG Bond Index Article

ThaiBMA ESG Bond Index 1 usiwinanauunusdswesnsiasniiiiszauyuiisldlufanssunsenmsaniuanud

NI UAILINADY dIANLAYSIIHIAUIA (Environmental, Social and Governance — ESG) 9a¥n3ulagn15a39u19tIn

A18735 Market capitalization kagld51A191n %11 Mark-To-Market ¥4 ThaiBMA &3a87ug1u (Base Date) a4 Ju#

4 ung1AU 2564

ThaiBMA ESG Bond Index wuseanidu 4 Uszwnn Aa ESG Bond Index, Government Bond ESG Index, SOE ESG

Index uag Corporate Bond ESG Index #siis1gaziden fail

e

'
1A

1. ESG Bond Index fi5aunsnanswil ESG ynsuiitunzidounu ThaiBMA utsnsengradelaidu 4 nguges

q

nausvlinTansviindegasvdenius 1 893 U (1 < ttm < 3)
nauRvinsanmilidetgaavdeniwd 389 70 (3 < ttm < 7)
woa Ja a & ) =
nauAviinsensninsiongauvdesisus 7 89 10 Y (7 < ttm < 10)
naufvinsanmiindetgaanioninndt 10 U (ttm > 10)

2. Government Bond ESG Index as1ansuil ESG fleanlasiuia

v v
o °

3. SOE Bond ESG Index #51a15%il ESG Wieanlaesglamiananinisaussiuwazliinisauseiulag

AFLNTHNTARY

4. Corporate Bond ESG Index n31a15wil ESG fieniaeniaenyu wiwnuengaundeliidu 4 nguges loud

¥
v oA

nausvtinsensvilndengaavaenaus 1 89 3 U (1 < ttm < 3)
UAUIURTIENSVUNTD18ALRRAIMA 3 09 7T U B < ttm < 7)

q

o

il

o

q
nausvlinTansviindetgasvdenus 7 89 10 U (7 < ttm <10)
q

v

nausvtinsanvilndetgaaunieninndt 10 U (ttm > 10)
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ANUNUY:

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:

54

suiflsvemendefeudunsalunsiuan
mM3AsuuUames Clean Price Index WisufiuTuneunth
FuiiThinermendedeiudnnsulunsiui
MswAsuLUaes Gross Price Index Wisuifutuneunt

Total Return Index

msasuulasmes Total Retumn Index WisusuTunaumnii

Net Total Return Index

msasuulasmes Net Total Return Index WisufuSurounii
AnAEsIT AR TV AundsTunsuiiruneny
Atadsvas Modified Duration

Anaasesuit InAmLsauleITImATEs Ui EiosasHanaULY
Wasuwasly
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%awﬁ'l: Indices > Inflation-Linked Bond Index

ANUsENaU:

| Inflation-Linked Bond Index

Inflation-Linked Bond Index as of 16 August 2022

Type

Clean Price chg.(point)

Unadjusted Inflation-Linked Bond Index 99.84 -0.48
Adjusted Inflation-Linked Bond Index 111.84 051
Remark:

1. The base dates of Infiztion-Linked Sond Indices are 12 March 20713,

2. Inflation-Linked Bond Index Article

Gross Price

16/08/2022 ]

Index Average A.verage Historical
TimeTo Download
chg.(point)  Total Return chg.(point) Yield Duration Convexity Maturity
100.38 -0.48 11355 -0.54 g 5.34 31.88 357 0
11244 -0.51 126.40 -057 19 534 3188 557 0

Atinsnansnilensdednsniue (Inflation-Linked Bond Index) ugwilananauununisamuluiusinsiguia

Uszinndnsmenileudstiumunisiudsuwdasesiuie (nflation-Linked Bond) Ingldiuguvesdvilizudui 100 o Jud

12 Ju1Ay 2556 wazs1AAlglun1sAuIuawl 11971n51A7 Mark-to-Market a4 Audu sistisanatiaswiseantadu 2

UseLnm Ao

1. Unadjusted Inflation-Linked Bond Index ﬁ‘uﬁmﬁmiwﬁ

AUISIAT Clean Price wag Gross Price

[% [

19999m513ueflluAnnavee Index Ratio Tun1s

2. Adjusted Inflation-Linked Bond Index avfins1a15uiio198eens1duieifnnaves Index Ratio Tun1s

AUIS1AT Clean Price wag Gross Price

wananiluilveyatesdus veswiuil Usenaunie Average Yield, Average Duration Wag Average Convexity &

JuAadeves Yield, Duration waz Convexity vaanquitusinga Aldlunisduindudarnimindieyaninsfiwes

NUsUNTT usiazgu

ANUNRUY:

- Clean Price Index:

- Clean Price Che:

- 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:

suiifiliiiemendemeiudnunsalunisiuin
mM3asuulasmes Clean Price Index Wisufutureunth
sydenendoeiudnunsaulunisdun
MaasuLames Gross Price Index WisuifuTuneunt

Total Return Index

mswdsuulames Total Retumn Index WisusuSunaumih

Net Total Return Index

mMsdsuLUasmes Net Total Return Index wisufuurounti
ARSI AN ULNUTINTIAN T Awndeiuasufimuney
Aadsvas Modified Duration
AadsvesivTitinAauseulmvessAnsasidiosasmane ULy
Wavuulasly

ALRRYRYALEDYDINTIAIN
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Yauu1: Indices > Customized Bond Index

Customized Bond Index 1uip3asilatislunisinuanisaiiuanuveanasansiansnil lng Customized Bond
Index lasausiudaiinnaluivled iBond Wigléidenadsdviisraemesanunisamuuesldnuldies iearuasamnse

WnamulunisdeBanueiinIg Ui uNana uLNAINA1TAY (Benchmark)

ad v
sl

v
o

mngldfenisasiwaivinnisamudiaes Port Msasulvilden Create Portfolio figuyinile

AInUseNaU:

€ Customized Bond Index

£ Create Portfolio

16 August 2022 ]

Performance
Historical Returns as of 16 August 2022
Portfolio % Cumulative Return % Annualized Return Fraz
¥TD 1-Day 1-Month 3-Month 6-Month 1-Year 3-Year S-Year 10-Year Inception
Pech -4.04 +0.08 +1.82 -278 -5.41 -1.24 +2.27 +3.45 +3.26
ThaiBond -0.44 +0.15 +1.89 -013 -1.60 +1.77 +2.70 NIA +3.02

Bond Indices

Portfolio Inception Date T“‘:'j::f(”’“ Change %Change  AverageYTM  Average TTM ;‘:re;:g; thv':ﬁ‘; DO;:LTd
Pech 05-Jan-2009 144876011 +0.129338 .0BS330 2896928 10.635821 7.143108 112173786 0
ThaiBond 01-Jan-2017 118.346255 +0.176762 +0.148583 2393543 4994595 4568863 25277834 o
Tumih Edit Portfolio fl¥au150a319 Index Isesaoaal
1. Select Portfolio
- Portfolio: Iélf[,%'mmmﬂ'uﬁﬂ Customized Index 1§ 5 Portfolios Inepdnidenti Drop down
- Portfolio Name: ;ﬂ%’amﬁaﬁy’ﬁa Portfolio 1¢i
- Inception Date: FuBuduves Index
2. Select Bond Indices
- Indices: fdiftanusadonidunlaly port
- TTM: Sub - index wisna TTM vieargAuvderemstansuil
- Weight (%) : Wedidudnisawmuues Index Mty Port*

3.+ ADD: gl¥aunawiiy Index 101y Port
*Hldanunsaiia Index 16 2w Weight % ¥89 Index usiazdasauiu wiriu 100%
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daaeng: nsladeyalunii Customized Index
andsznau:

€ Customized Bond Index Portfolio

D Back to Customized Index
Select Portfolio

1. Portfalio : Pech
2. Portfolio Name : = Pech
3. Inception Date : * | 02 March 2022 | -4 |

1l Delete Portfolio

Select Bond Indices

4. Indices: * Government Bond Index '
5. TTM:* 1<TTM =3 Year '
& Weight (%) : = 1
=+ Add

4. Composite of Portfolio: vd391ngldauld Index wilu Port 1S8uSaeuds iBond Auaninansil
- ASUANNTIEATLAUALAAZAIYE Index

- nslnanadadlu index Tu Port

awdsenau:
Composite of Portfolio
I til
# 0% Bond Index ™ "CDE:‘:’“ % Weight % Weight Composite of Portfolio o
ThaiBMA
1 X ZRRIndex 1-Year 02-Jan-2002 35.00 33
2 ® Corporate ZRR Index (AAA) 1-Year 15-Jun-2007 35.00 35 MTM Govemment Bond Index
‘l 3«<TTM <7 Year. 30.00 %
3<TIMZ7 |
3 X MTM Government Bond Index 01-5ep-2006 30.00 30

Year

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

_ ZRRIndex
1-¥ear 35.00 %

- lududfl¥anansoud % Weight 489 index L Portfolio ldludesaavinemudl hilight Tugudnuuu
- vdngldasnaeuteyalu Portfolio 11gnifesasuiiu na Save Wloszuuvhmsduiinuazu
Customized Bond Index ag¥hmssuInuazuanmadnsoanadsil
nwysgnau:

Performance

Historical Returns as of 16 August 2022
Portfolio % Cumulative Return 9% Annualized Return
Since Inception
YTD 1-Day 1-Month 3-Month 6-Month 1-Year 3-Year S-Year 10-Year

404 +008 +1.82 +6.27 276 541 184 +227 +346 +326

5. Performance: As1siasuansaranisiiumnuLes Portfolio
- YTD: HARBUWNUYBY Portfolio wuu Cumulative Return (%) lutdagtuauds
fuhnsananuazsaanil 1wiin1g Update nfu
- % Cumulative Return: NanBaUWNUTDY Portfolio Luu Cumulative Return (%) Tu 134, 1 1oy,

3 WPBU Wag 6 e AU wardin1s Update yniu
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- % Annualized Return: NARBULNUVDY Portfolio Wuu Cumulative Time Weight Return (%) Tu
17, 39, 5U waz 10U a1ud1du uazvvgnudadleglusluuu wie
Annualized HaneuuMuRdsfetl uazfalavaziing Update yniu

- Since Inception: NanauwnuYee Portfolio kuu Cumulative Time Weight Return (%)
Fausifuriess Portfolio aufsTurnistlagtiu warazgnudadlueglu
sULUU 30 Annualized HansuuuAsdeTuaziaiavtl 9iing
Update yniu

AINUsENaU:

Bond Indices
As of 16 August 2022
Portialio Inception Date
Total Return Index: Change %Change Average YTM Average TTM Average Duration Average Convexity

Pech 05+Jan-2008 144816011 +0.129338 +0.089330 2356923 10.635821 7.148108 112173785

6. Bond Indices

- Inception Date: FuiSurada Portfolio iefuiliunsamu

- Total Return Index (%): St amanissuiiuauves Portfolio Aetufinesufatuinig
Uaqdu

- Change: nsasuulasesiuiiieuiuvinistiagiufutuneunt

- Change (%) nsasuulasesiuiiieuiuinnistagiutuiuneunth (%)

- Average YTM: Snsmanauunuieiunsufvuaadsres Bond fithundiuially
Portfolio

- Average TTM: 91gALvABlaABYes Bond Thinuneuwiailu Portfolio

- Average Duration: mqLaﬁmam%mwﬁﬁdmﬁmﬁnﬁaayjamﬁaﬁgﬁwaqmsLLamanLﬁa%u
fagldlusuan

- Average Convexity: AnudurwadsvesAmTEI fisndundu Portfolio

anUsenau:

Total Return Index Movement

Total Return Index Maovement of Portfolio
Pech
betwsen 5 January 2009 and 16 August 2022

85
2009 2010 2011 201z 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

Remark:

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

2. For more information please read Customized Bond Index Manual

7. Total Return Index Movement: n3manin1uinaoulnives Index Aawaiuiu Portfolio fiaiuilagiu
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AnUsENaU:

€ Customized Index Portfolio 5574

'O Back to Customized Index

N8991n 7319 Portfolio Customized Index 138 ufouuas ts1arursanduluntinanlineadniiUu Back to
Customized Index yuauuurnile nihveiuasulugami Main Customized Bond Index

AInUsENau:

@ Customized Bond Index

1 Create Portfolio

16 August 2022 ®

Performance
& Download Excel
Historical Returns as of 16 August 2022
Portfolio % Cumulative Return % Annualized Return
Since Inception
1D 1-Day 1-Month 3-Month 6-Month 1-Year 3-Year 5-Year 10-Year
Pech -4.04 +0.08 +182 +6.27 -276 -6.47 <184 +227 +345 +326
ThaiBond -0.44 +0.15 +1.89 +4.46 -0.13 -1.60 .77 +2.70 NAA +3.02

Bond Indices

<& Download Excel

Total Return Average Average

Portfolio Inception Date Index Change %Change Average YTM Average TTM Duration Tereman Download Excel
Pech 05-Jan-2009 144.916011 +0.129338 +0.089330 2.B96928 10.635921 7.148108 112173786 O
ThaiBond 01-jan-2017 118.346255 +0.176762 +0.149583 2.395543 4.994596 4568863 25277834 O
Total Return Index Movement
a
Total Return Index Movement
berween 5 January 2009 and 16 August 2022
B Pech B ThaiBond
185
145
128
108 M
85
2009 2010 201 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

Remark:

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

2. For more information please read Customized Band Index Manusl

P11 Main 3gLansHa Performance, Bond Indices wag 51w Total Return Index Movement 99N Portfolio 7

Aldas1avu ielvidldadeyaldasain nediasuanundeulmvesiviidinnisamuusasuuy

@

fdaunsandniidenns Portfolio ustazdafiodengdeyalddeduiu Insavuansuadlugy warldnuldsed
1. {ldasnsaideniuildnnluresjiu iteidengteyadoundsluiuidonislé

2 ;ﬂsﬁmmm Save 3U N3 Composite of Portfolio

3. fléanunsniden Download Historical Data ldlumsnannudhilimuriu

4

Eﬂ‘fﬁ’mmm Save E‘U Total Return Index Movement of Portfolio
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aa v
'Jﬁmsmfm“lwamayja:

1. fl¥a13130 Download Yoyan1319 Performance az Bond Indices 31nukau Download Excel Anuuuves
FINTNATULATOININY

2. {ldannsn Download Historical 484 Bond Indice visedayadounaslianiensn audydnualil ©

Uselovil:

aUdoyanvfidianisamuaes Portfolio anunsalfiiudeyadisBaasitiouiisunisamuasiasudazuuy 19

Anse anevsewunliuveanisamulunsiasnil
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