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This Week Last Week Y to Dat
ThaiBMA Market at a glances = SHEE St SHES Change (%) SRS BaEE
30 Aug - 3 5ep 10| 23 - 27 Aug 10 01 Jan - 03 Sep 2010

Total Trading Value (Min THB} 2,888,212.22 4,175,459.82 J} -30.83% 99,398,597.35
Daily Average (Min THB) 577,642.44 835,091.96 @ -30.83% 621,241.23
Government Bond Index (Clean Price) 108.33 107.89 4} 0.41%
Investment Grade Corporate Bond Index (BBB up) 107.38 107.26 4} 0.11%

Government Bond Yield Curve
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Last Week (23 - 27 Aug 10) L.56 1.8 2.84 3.04 3.17 3.41 3.85

This Week (30 Aug - 3 Sep 10) 1.58 1.69 1.83 1.38 2.40 2.58 2.65 2.78 2.97 3.06 3.29 3.75

Change (bp) 4+ 24 24 24 2 a4 a4 s5P4 sHF 7 g 12§

NTANIAATIAITUYN (30 FIUIAN — 3 NUENEU 2553)

Banmmstennsnmansuifludilnfil ﬁg@mmuﬁqéu 2,888,212.22 f1uum mezﬁwmma‘%@mﬂmﬁlﬂmfm@g
7l 577,642.44 fnuum %@ﬁmni@mﬂam@m%\ﬁﬂmﬁwufh 33@ﬂ'ﬂma‘%ﬂmﬂimﬂmu*fyﬁmmmmmLm_im‘fluu“@mmi%@‘*mmmu
Outright 71 373,219.93 &uum siteRalufenay 12.92 ﬂ@qu@mmi%@wmu %ﬂﬁuy@ﬁ’mw%’ﬂ“ﬂ’]mmu Outright dlauen
muﬂi:mmmmﬁmmﬁqﬁu WLIN ﬁ'uﬁﬂ’mmﬁnsmﬂ%'g (State Agency Bond) ﬁi_l?mmmi%@mﬂwhﬁ“u 309,471.58
Frunn Anfludadiudenas 82.92 Wnauanddanvineutenas 6.61 mumngdae WuB1R955U1A (Government Bond)
ﬁmﬂ@mnw%@mmwhﬁu 44,828.50 ruum Aafludndiudenar 12.01 anaeanndianiieuienay 14.15 denilu Ak
ARY (Treasury  Bill) ﬁaﬂ@mm?%ﬂmﬂwhﬁu 15,524.88 auun Anudndiuiesuas 4.16 Auduannddanvineudesay
43.63 19U uNLlanau (Corporate Bond) ﬁsﬂ@mm@%mwmﬂﬁu 1,637.41 AMUL UAT WUELRTSFIaMNA (State

Owned Enterprise Bond) HyaA1n13a1evinfiu 1,190.24 &1uunm
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sosaluifie Tudauaes WuslinssguIa Ae U LB145B, LB133A uaz LB155A dyarinistennaluudaziumintu 14,924.68
81U 8,744.49 AU UAY 566597 FIULM AINAIAL 40U WUSURTSFISINNALATNUETRTRIANTNAST
TN Te N8 GEAATNSUALNIN Ae WusLTRIsUIATusszmeAlng §u CB10920A, CB10921A uaz CB10930C yaA1

96,485.23 R 1ULNN 76,786.51 WU ALY 21,702.89 ANULN  ANNAGL

The information and opinions in this report are those of Thai Bond Dealing Centre research activity. Thai BDC does not make any representation or warranty, express or implied, as to the fairness, accuracy, or completeness. While all

ble care has no repr ion as to its accuracy or completeness and it should not be relied upon as such. Thai BDC accepts no liability whatsoever for any loss arising from use of this report or its contents. This report is

being supplied solely for informational purposes and may not be reproduced, distributed or published by recipient for any purpose
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A3 MUDNALRNTY DTN TN GgAAINEUALLINAS u1esLFEm agsen walTnea aald aa a1
(IM174) (AYCAL132A (A+)) §aAN13Ta1e 562.93 A1ULNN  ujuedii3sv 83 une Arin (umngw) (EB128A (A+)) yamn
NN3ERUNE 196.98 AULN UATHUGI0ILEEN UAWES AR (Nnaw) (SIRI75A (BBB+)) HAAIMNSTRT1E 117.82 AU
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ansssezenn aanmnaginiseaenlmleusiazdiengiusiineiguialanall Ae Wusinsengaunae 1 09 6 Haw §n
HARRLWNULFLAY N TUeszuIng +2 D9 +3 bp.  Wuatimsszezdueny 1 e 3 U dnswanauwnuliusianasagsendng -1
4 -4 bp. A mFuRUsTRITTEZNaN 5 D9 10 T dRsmasauunuliufaanasagszndng -5 09 -7 bp.  UavszaIze1aNNNgdn 10

1 dnauaneuunuliusianaagszidng -10 D9 -12 bp.

The information and opinions in this report are those of Thai Bond Dealing Centre research activity. Thai BDC does not make any representation or warranty, express or implied, as to the fairness, accuracy, or completeness. While all
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Tae fmansol Wasdnmanas

TuReu@annAN 2553 N13N1UN13T0218WLL Outright 1,503,765 81ULN% WANTY 337,909 A1ULNN ANLARUNENUNA

(NI 29%) Faluanuaniliflunnsgeaaainnisdinilsvys 427,917 duun vsernilu 28% Iasyarinisgeansdaulng

a

nnzuluiusinssuatsuiatszinanedefnidu 83% 1993aAN15T0218uUL Outright MAATUAIUNA kAzLTNIMUNTa2NE
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1
(Government Bond Index) UFusiniinau 2.33% (1nagil 206.23) dausailiufiantu (Corporate Bond Index) UFusniinau

0.92% (¥18E#1 169.70) AMNLABUTION

Outright Trading Value by Type of Bond Government Bond Yield Curve
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im 1.44 1.59 15

3M 1.56 1.69 13

6M 1.74 1.84 10
1-year 1.91 1.99 8
3-year 2.73 2.61 -12
5-year 3.08 2.69 -39
10-year 3.44 3.01 -43
15-year 3.69 3.37 -32
20-year 3.87 3.59 -28
29-year 4,03 3.84 -19
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www.thaibma.or.th
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pattaraporn@thaibma.o.th, 02-252-3336 Ext.312
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