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Bond Market Cap. Size

10,758,188 THB Mil.

GOVT Bond Auction Schedule Q1/FY2017
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Foreign Yield SWAP
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3.00% 1 us us % 112 1.32 1.79 1.98 2.16
2.50% -
EU % -0.18 -0.13 0.10 0.33 0.66
2.00% UK
JAPAN % 0.02 0.04 0.08 0.12 0.21
1.50%
THAILAND % 1.54 1.64 2.11 2.34 2.55
1.00% EURO
050% 1 1APAN
0.00% ‘ ‘ ‘ ‘ ‘ CCs 1-yr 2-yr 5-yr 7-yr 10-yr
3 2yr 5-yr 10-yr 30-yr THB/USD % 1.540/1.470|1.615/1.545 1.815/1.735 | 1.850/1.720 | 1.905/1.755
-0.50% -
EUR/CBS Mid -0.48 -0.46 -0.45 -0.45 -0.43
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Credit Default Swap
050% | 063% | 114% | 185% | 237% | 3.029 | el ey
us % 3% % % % % CDS 6M (bps) 1-yr (bps)  2-yr (bps) 5-yr (bps) 7-yr (bps) 10-yr (bps)
UK 0.20% 0.24% 0.12% 0.64% 1.42% 2.07% us 16.89 16.89 17.94 24.50 31.26 38.05
EURO -0.77% -0.74% -0.75% -0.43% 0.24% 0.89% UK 9.32 9.43 14.30 35.89 54.02 71.90
JAPAN -0.29% -0.27% -0.15% -0.09% 0.02% 0.58% JAPAN 4.16 4.71 10.18 30.11 43.45 55.23
THAILAND 1.48% 1.50% 1.63% 2.00% 2.62% 3.21% THAILAND 21.86 23.02 37.85 92.87 123.00 143.34
Source : ThaiBMA, Reuters (As of Nov 25", 2016) Source : Reuters (As of Nov 28", 2016)

Non-Residence Trading

NR Holding Weekly Peers Comparison
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THE OUTSTANDING BAHT BOND
Classified by issuers based on TTM
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