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Inflation Rate YoY(%) MoM(%) American Interest Rate (Fed) 0.25% - 0.5% YoY(%)
Core Inflation 0.75 0.02 British Interest Rate (BoE) 0.25% 2013 2.90
Nominal Inflation 0.38 0.04 European Interest Rate (ECB) 0.00% 2014 0.70 SET 1,477.61 -26.73
< Forecast 0.00-1.00 Japanese Interest Rate (BoJ) -0.10% 2015 2.80 NIKKEI 16,856.37 -42.73
- Source : MOC As of Sep 2016 Source : NESDB DJIA 18,098.94 -169.56
g S&P500 2,132.55 28.22
a a A A DAX 10,580.38 11.58
o Major World Currencies Thai Policy Interest Rate GDP Forecast Hsi 2323331 91919
[ Currency Avg. Selling Rate YTD 5 2016 FTSE100 7,013.55 13.59
‘&’ (THB) 1.50% BOT 3.10
s = usp 35.3944 -2.1% Next Meeting: 9-Nov-2559 NESDB 3.50
5 Gep 43.5118 -18.2% FPO 3.30 BRENT 51.95 0.02
B R 39.2275 -0.1% Last Update : Aug 2016 WTI 50.35 0.54
L] JPY 34.2664 13.8%
B ony 5.3005 -4.3%
Source : BOT As of 17/10/2016 GOLD 1,255.50 3.60
SILVER 17.441 0.061
Source : Bloomberg As of Oct 17"', 2016

PUBLIC DEBT DATA
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GovT 3,403,355.89 58% -38,509.54 a% Contractual 5 /‘/—/_\/—"/

- Domestic 3,310,838.57 56% -39,471.05 e

- Foreign 92,517.32 2% 961.51 27% 7 4 6.50

FIDF 969,932.25 16% -3,222.34 Depository 6 \/—./\_/—/_\-“*"‘/—_
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Source : PDMO as of June 2016 Source : BOT as of July 2016 Source : PDMO as of May 2016

Bond Market Cap. Size 10,649,296 THB Mil.
% Share of GDP Spread over T-1
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! 78% 18% 1 G OVt BO n d 38 % No. Symbol TTM. Outstanding Total % of Total

! g ! Value Trading Value Trading T/O (1)

1 .

I 1 " ! 36% | 4,066,997 rus . (THB Mil.) (THB Mil.) value

I 22% i i 1 LB206A 3.69 188,118 30,685 17.94% 0.16

. : 2 LB196A 2.65 301,994 29,058 16.99% 0.10

| <1 1<yr<3 3<yrs5 5<yr<10  10<yrs50 1 3 LB21DA 5.17 306,104 23,785 13.90% 0.08

L - ! 4 LB226A 5.67 59,000 20,393 11.92% 0.35
Source : ThaiBMA as of Oct 14"', 2016 5 LB176A 0.66 162,001 17,215 10.06% 0.11

Source : ThaiBMA (As of Oct 17" ,2016 )
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Foreign Yield SWAP
3.50%
IRS 1-yr 2-yr 5-yr 7-yr 10-yr
3.00% - THAI
us % 0.98 1.07 1.28 1.44 1.62
2.50% - us
2.00% A EU % -0.20 -0.18 -0.04 0.15 0.46
UK
1.50% - JAPAN % 0.00 -0.05 -0.05 -0.01 0.09
1.00% -
EURO THAILAND % 1.52 1.55 1.85 2.00 2.20
0.50% JAPAN
M——  6m y 5T 10-yr 30-yr ccs L-yr 2-yr 5-yr 7-yr 10-yr
-0.50% -
THB/USD % 1.500/1.455 | 1.495/1.405 | 1.545/1.455 | 1.540/1.400 | 1.470/1.360
-1.00% -
EUR/CBS Mid -0.39 -0.37 -0.40 -0.41 -0.42
-1.50% -
JPY/CBS Mid -0.69 -0.72 -0.78 -0.78 -0.73
3M 6M 2yr 5yr 10yr 30yr
o o o o o o Credit Default Swap
us 0.30% 0-45% 0.84% 1.28% 1.79% 2.56% CDS 6M (bps) 1-yr (bps) 2-yr (bps) 5-yr (bps) 7-yr (bps)  10-yr (bps)
UK 0.23% 0.34% 0.22% 0.46% 1.10% 1.76% us 14.94 14.95 16.35 24.01 30.53 36.80
EURO -0.86% -0.73% | -0.66% | -0.48% 0.06% 0.68% UK 8.67 8.78 14.00 35.50 53.65 71.54
JAPAN -0.25% -0.38% | -0.27% | -0.20% -0.06% 0.51% JAPAN 4.07 4.84 10.66 31.67 45.00 56.43
THAILAND 1.45% 1.49% 1.56% 1.83% 2.18% 2.84% THAILAND 22.56 23.73 40.15 100.96 132.09 152.26
Source : ThaiBMA, Reuters (As of Oct 14", 2016) Source : Reuters (As of Oct 14"', 2016)

Non-Residence Trading

NR Holding Weekly Peers Comparison

Non-Resident Holding Percentage share of Non-resident Holding in Local Government Bond

(THB Million)

Issuer % Share of Thai Bond Market Cap.
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BAHT BOND

THE OUTSTANDING BAHT BOND 66,499 HB mil.
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