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PUBLIC DEBT DATA

Public Debt GOVT Debt Securities GOVT Debt Portfolio
Classified by Type of Investors
Debtto GDP = 44.13% %
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! ! 2% \ // OTEETZ“W" 10 - Government Debt Portfolio 9.44
n . Chg. from Dec-14 %
Oustanding Debt  (THB Mil.) % (THB Mil.) Hou;;hold 5 | ATM
GovT 3,423,881.65 57% 28,103.38 8 /_/—/\/;3
- Domestic 3,338,010.86 56% 26,743.00 Financi ATR
- Foreign 85.870.79 2% 1360.38 Instit Contractual ' 622
39 27% 6 Duration
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Market Cap. GOVT Bond Auction Schedule Q2/FY2016

) Spread over T-1
PTG Domestic Bond Market Date Tenor Symbol Auction Total Allocated | greenshoe | NCB BCR AAY Spread Min. Max.
140% Classified by Issuer (Year) Amount Allocated _ (THB (%) (bps) (bps) (bps)
(THB Mil.) CB+NCB (THB Mil.) Mil.)
HB Mil.
120% Baht Bond 1 (THB M)
& CGIF [uiimied, 0.034 |
100% 6-Jan-16] 10 LB25DA 14,000 | 14,000 | 14,000 - - 142 | 2.6207 -2.56, -6.63| -1.83
13-Jan-16] 50 LB666A 10,000 | 10,000 8,325 - 1,675| 3.59| 3.7590  -11.18] -14.08| -10.38
80% 2 4 20-Jan-16| 20 LB366A 10,700 10,700 10,700 - - 1.51 2.9867 -7.80 -11.47| -4.47
Corp Bond % 27-Jan-16] 15 LB296A 10,000 | 10,000 | 10,000 - - 143 | 2.6938 | +4.38 2| 47
60% 2.526.210 . 10-Feb-16 5 LB206A | 24,000 | 23,779 18,900 3,779 1,100 | 5.10| 16393  -2.36 -2.79| -1.89
! » » THB Mil 17-Feb-16] 30 LB446A 10,000 | 10,000 9,500 - 500 2.62| 3.1589 | -18.80 -21.19] -16.69
0% 2-Mar-16] 10 | LB25DA | 13,000 | 13,000 13,000 - - 287 20340 | 274 -2.74 -2.74
§ 9-Mar-16. 50 LB666A 10,000 | 10,000 8,000 - 2,000 | 3.21| 32490 @ -25.13] -30.73| -22.33
20% 16-Mar-16| 15 | LB206A | 10,000 10,000 9,600 - 400 | 253 2.0213| -3.683  -6.41 -2.81
0% 30-Mar-16 10 LB366A 10,000 - - - - - - 0 0.00/ 0.00
5-Apr-16 5 LB206A 24,000 20,000 20,000 436 - 2.79 1.3694 0.7 -0.10| -0.30
5-Apr-16] 30 LB446A 10,000 | 10,000 8,518 - 1,482 | 1.40| 2.1708 20| -25.63| -5.63
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g 80% i Symbol Outstanding Total % of Total
1 16% I . Value Trading Value Trading T/0 (win)
| n W 4,040,163 1w e ading Vall =T
. 20% 17% 2a% X 1 LB196A 301,994 396,300 17.30% 1.31
! ! 2 LB206A 153,118 392,058 17.12% 2.56
: <1 1<yrs3 3<yrs5 5<yr<10  10<yr<50 : 3 LB21DA 306,104 366,125 15.99% 1.20
L oo o o e o o e e I 4 LB176A 218,683 224,051 9.78% 1.02
Source : ThaiBMA as of Apr 12th, 2016 5 LB25DA 161,854 209,927 9.17% 1.30
Source : ThaiBMA (As of Apr 127,2016 )
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Forign Yield SWAP
3.00% |
THAI IRS 1-yr 2-yr 5-yr 7-yr 10-yr
2.50% 1 Us us % 0.77 0.91 0.30 1.51 1.73
2.00% UK EU % -0.11 -0.13 0.05 0.37 0.58
1.50% - JAPAN % -0.03 -0.10 -0.07 0.01 0.13
1.00% - 0
EURO THAILAND % 1.57 1.57 1.76 1.92 2.06
050% | Source : Reuters (As of Apr 12", 2016)
’ JAPAN Cross Currency Swap
/ Ccs 1-yr 2-yr 5-yr 7-yr 10-yr
0.00% T T T T T
3m 2y 5 4‘1{ 30-yr THB/USD % 1.575/1.505| 1.525/1.375 | 1.190/1.040 | 1.175/0.945 | 1.050/0.880
-0.50% -
EUR/CBS Mid -0.30 -0.35 -0.45 -0.52 -0.51
1.00% — US — UK EURO = JAPAN === Thailand
JPY/CBS Mid -0.54 -0.69 -0.96 -1.00 -0.94
3M 6M 2yr Syr 10yr 30yr Source : Reuters (As of Apr 12", 2016)
o o o o o o Credit Default Swap
us 0.22% | 0.36% | 0.51% | 1.19% 1.73% | 2.54% obS 6M (bps) 1-yr (bps)  2-yr (bps)  5-yr (bps)  7-yr (bps) | 10-yr (bps)
UK 0.46% | 0.49% | 0.43% | 0.81% 1.41% | 2.28% us 22.07 21.67 22.39 23.60 30.97 41.78
EURO -0.60% | -0.50% | -0.50% | -0.38% | 0.12% | 0.80% UK 11.98 13.62 20.35 35.35 49.41 67.42
JAPAN -0.14% | -0.22% | -0.26% | -0.24% | -0.13% | 0.39% JAPAN 8.47 13.20 20.29 45.00 65.09 85.57
THAILAND | 1.35% 1.36% | 1.36% | 1.50% 1.72% | 2.49% THAILAND 33.51 36.72 77.65 126.68 157.96 181.94
Source : ThaiBMA , Bloomberg (As of Apr 127, 2016) Source : Reuters , Bloomberg (As of Apr 15", 2016)
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BAHT BOND

THE OUTSTANDING BAHT BOND

Classified by issuers based on TTM
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