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Maturity Profile
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rve Movement
5% |- MPC —3yr — 5 yr — 10 yr — 20 yr 50 yr
)
4% - 3.16%
v 50-yr
7, ﬁmﬁf X 2.29%
/ - . (]
. o=~ N 20-yr
1.81%
10-yr
2% - 1.53%
MPC e
1.41%
1.5% \_ 3yr J
1%
2011 2012 2013 2014 2015 2016


http://www.google.co.th/url?sa=i&rct=j&q=&esrc=s&frm=1&source=images&cd=&cad=rja&docid=Qdqm5EZWM5uT8M&tbnid=uVdu__lZRhxp7M:&ved=0CAUQjRw&url=http://www.wallstreet.in.th/index.php/wall-street-english/aec/?lang=en&ei=1W6wUYvZG4SzrAfc9oCgBw&bvm=bv.47534661,d.bmk&psig=AFQjCNHef4bjJ16fMAjLTn8wLtVH-xFnAA&ust=1370603578842539

BOND

Forign Yield SWAP
3.00% - Interest Rate Swap
THAI IRS 1-yr 2-yr 5-yr 7-yr 10-yr
2.50% us % 0.81 0.93 1.28 1.48 172
us
2.00% - EU % -0.12 -0.12 0.06 0.29 0.61
UK
1.50% - JAPAN % -0.05 -0.12 -0.07 0.02 0.14
1.00% - THAILAND % 1.57 1.60 1.92 2.11 2.32
EURO ’
ross currency swap
0.00% JAPAN Ccs 1-yr 2-yr 5-yr 7-yr 10-yr
3m 6m 2.y y 10-yr 30-yr THB/USD % 1.560/1.510 | 1.550/1.480 | 1.490/1.340 | 1.530/1.380 | 1.485/1.335
-0.50% -|
EUR/CBS Mid -0.30 -0.35 -0.42 -0.44 -0.48
1.00% 4 —US —UK EURO = JAPAN - Thailand
JPY/CBS Mid -0.55 -0.66 -0.88 -0.92 -0.87
3M 6M 2yr Syr 10yr 30yr
Credit Default Swap
us 0.24% 0.40% 0.75% 1.38% 1.63% 2.50% _
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UK 0.29% 0.42% 0.54% 1.01% 1.65% 2.46% us 21.08 21.60 22.20 24.07 32.65 43.08
EURO -0.59% -0.53% -0.49% -0.29% 0.30% 1.02% UK 15.30 16.69 22.55 40.70 56.13 71.32
JAPAN -0.34% -0.30% -0.24% -0.21% -0.06% 0.37% JAPAN 7.40 11.68 17.69 47.45 57.17 76.69
THAILAND 1.35% 1.36% 1.40% 1.53% 1.81% 2.54% THAILAND 28.80 30.48 50.16 125.99 161.69 181.45
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THE OUTSTANDING BAHT BOND 75,649 Hg mil.
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