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Headlind Inflation 0.76 -0.46 European Interest Rate (ECB) 0.00% 2015 2.80 SET 1,566.32 -3.70
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GOVT Bond Auction Schedule Q2/FY2017
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No. Symbol Outstanding Total % of Total
4 3 29 3 79 § Value Trading Value Trading T/0 (win)
/) » THB Mil. (THB Mil.) (THB Mil.) value
1 LB226A 5.13 195,956 500,890 23.60% 2.56
2 LB21DA 4.63 306,104 265,685 12.52% 0.87
1<yrs3 3<yrss 5<yr<10  10<yrs50 3 LB196A 2.12 301,994 246,872 11.63% 0.82
pp——— pp——— pp—— coo 4 LB206A 3.16 188,118 238,132 11.22% 1.27
Source : ThaiBMA as of Apr 28", 2017 5 LB176A 0.13 162,001 197,302 9.29%
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Foreign Yield SWAP
4.00%
. THAI IRS 1yr 297 Syr 7yr 1047
us % 137 165 212 228 243
3.00% us
250% Eu % -0.18 0.11 0.20 044 0.80
200% UK JAPAN % 0.05 0.06 010 0.16 0.27
1.50%
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050% THB/USD % 1.615/1.565|1.690/1.630 1.975/1.875 | 2.080/1.960 | 2.200/2.050
-1.00%
EUR/CBS Mid -0.36 0.36 -0.36 035 033
-1.50%
IPY/CBS Mid -0.60 -0.68 0.79 -0.80 077
3m 6M 2yr Syr 10yr 30yr
us 081% | 098% | 126% | 1.82% | 230% | 2.97%
D! 6M (bps) | 1yr(bps) 2yr(bps)  Syr(bps)  7-yr(bps) = 10-yr (bps)
UK 017% | 020% | 0.07% | 0.50% | 106% | 1.72% us 14.24 14.25 14.75 20.00 25.99 32.49
EURO | -0.89% | -0.80% | -0.77% | -0.40% | 025% | 1.07% UK 5.88 5.96 8.98 25.83 4312 61.70
JAPAN | 013% | -0.15% | -0.21% | -0.16% | 0.02% | 0.78% JAPAN 335 3.59 532 23.04 36.97 47.16
THALAND | 143% | 1.48% | 1.57% | 2.13% | 2.77% | 3.53% THAILAND 13.15 14.27 24.57 58.50 84.34 102.42
ource : ThaiBMA euters (As of Apr 28™, 2017) Source : Reuters (As of Apr 28"‘, 2017)
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