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ThaiBMA Bond Index as of 24 April 2023 Export to Excel
Index Average
HE2 Clean Price «chg.(paint) Gross Price chg.(point) Total Return  chg.(point) N;;L?:" chg.{point) Yield Duration Convexity
Government Bond Index 104.59 0.08 105.55 0.09 315.08 0.27 96.81 0.08 2.79 816 138.86 *
Group1(1<TTM<=3) 71.27 0.01 71.64 0.02 214.83 0.05 102.56 0.02 1.83 172 4.08
Group2(3<TTM<=7) 106.33 0.03 107.23 0.04 308.10 on 102.98 0.03 2,10 4.48 2412
Group 3(7<TTM <=10) 136.61 0.4 137.94 0.15 409.46 0.46 100.96 on 24 7.58 66.15
Group 4 (>10) 169.38 0.24 171.24 0.25 515.37 0.76 91.61 013 3.04 14.54 310.65
Group5(<=10) 88.58 0.03 89.28 0.04 261.92 o1 102.49 0.04 218 3.9 24.31
Group6(<=1) 68.78 -0.01 69.45 -0.01 140.34 -0.01 100.95 -0.01 1.58 0.43 0.48
Group7 (10« TTM <=30) 135.19 0.16 136.60 017 261.55 0.33 95.53 012 2.80 12.58 202.95
SOE (G) Bond Index 100.58 0.05 10114 0.06 183.07 on 103.08 0.06 2.39 4.19 31.76
Group1(1<TTM<=3) 90.67 0.01 91.08 0.02 165.10 0.03 103.09 0.02 1.97 1.87 4.87
Group2(3<TTM<=7) 111.76 0.07 1M2.36 0.07 201.58 013 103.99 0.07 2.20 4.31 22.46
Group 3(7<TTM <=10) 127.26 0.15 127.94 0.16 229.79 0.29 103.02 013 2,556 7.57 65.27
Group 4 ( >10) 135.04 0.16 135.96 0a7 247.04 0.:n 100.64 013 2.76 10.96 142.70
Group5(<=10) 99.03 0.05 99.57 0.05 180.27 0.09 103.24 0.05 2.28 3.563 21.01
SOE (NG) Bond Index 105.80 0.09 106.60 0.09 202.42 0.18 101.89 0.09 3.19 6.34 64.79
Group1(1<TTM<=3) 91.01 0.01 91.60 0.02 169.11 0.03 103.44 0.02 226 1.94 5.09
Group2(3<TTM<=7) 108.31 0.06 108.93 0.07 207.00 0.13 103.94 0.06 2.68 4.54 24.96
Group 3({7<TTM <=10) 119.30 0.22 120.26 0.23 232.69 0.44 102.04 0.19 3.19 7.55 66.36
Group 4 (>10) 1M8.75 on 119.88 012 232.23 0.24 99.23 0.10 3.5 10.99 149.87
Group 5(<=10) 10211 0.08 102.80 0.09 193.90 0.16 103.29 0.08 2.87 4.42 29.68 .
Remark :

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

2. The base date of sub group 4 's index is 12 March 1989, The base date of other indices is 4 January 1999,

3. The net total return indices are calculated by applying the withholding tax rates to accrued interest and 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%.

4. The base date of the net total return indices is 20 August 2019.

5. ThaiBMA Bond Index represent Government Bond Index, SOE (G) Bond Index and SOE (NG) Bond Index.
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Average Yield:
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