THAI BOND MARKET WEEKLY REPORT

Public Debt Management Office, Ministry of Finance, Kindom of Thailand
Contact : Bond Market Development Bureau (02-271-7999)
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PUBLIC DEBT DATA
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GOVT Bond Auction Schedule Q4/FY2017 - Q1/FY2018
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Classified by Issuer (Year) Amount Allocated CB (THB Mil.) (%) (bps) (bps) (bps)
140% (THB Mil.) CB+NCB (THB Mil.)
(THB Mil.)
120% Baht Bond 1x
100% 5-Ju-17| 50 LB666A 14,000 14,000 13,915 85 1.14 - 3.71 2.36] -0.39] 4.61
12-ul-17| 15 LB316A 14,000 | 14,000 | 13,750 250 3.06 1,400 3.00 -1.32| -2.17| -0.37
80% 26-Jul-17| 20 LB336A 6,000 6,000 6,000 - 3.47 600 3.06 0.10] -0.05] 1.65
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0% 11-0ct-17] 10 LB26DA 14,000
18-Oct-17| 30 LB466A 12,000
25-0ct-17| 15 LB316A 12,000
Equity/GDP  ====Bond Market / GDP BOT Bond 26%
il : 2,886,058 s wi.
1 . . : G : Greenshoe option Source : ThaiBMA
: r Maturity Profile i 0: Overallotment
: N |
emark : exclude ’ 1 -
| | Top 5 Most Active GOVT Bond
. ! Govt Bond 39%
: {07 | No. Symbol TTM. Outstanding Total % of Total
1 17% | 4,381,648 THB Mil. Value Trading Value Trading T/0 (win)
: i (THB Mil.) (THB Mil.) value
| 1 1 LB226A 4.82 202,592 804,223 21.47% 3.97
: : 2 LB196A 1.81 240,085 442,560 11.82% 1.84
i <1 1<yrs3 3<yrss 5<yr<10 10<yrs50 3 LB21DA 4.33 306,104 427,162 11.40% 1.40
L o o o e mmmmmmmmoo o ] 4 LB26DA 9.33 133,182 357,428 9.54% 2.68
Source : ThaiBMA as of Oct 9™, 2017 5 LB206A 2.85 188,118 353,062 9.43% 1.88
Source : ThaiBMA ( Oct 1%,2016 - Sep 15,2017

Date 0 0 0
5% - oda 4 6 4 86 0
Last week 1.54 1.76 2.42 2.88 3.51
Last month 1.54 1.76 2.42 2.88 3.51
4% Beginning of 2017 3.67
3.50% 50-yr
3% 2.86% 20-yr
2.43% 10-yr
2% - 1.76% 5-yr
1.58% 3-yr
. MPC 1.5%
(o]
2015 2016 2017
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Foreign Yield SWAP
3.50% e IRATE o
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o us us % -0.24 1.77 2.03 2.07 2.33
2.50%
2.00% UK EU % -0.24 -0.16 0.26 0.54 2.33
1.50% EURO JAPAN % 0.02 0.05 0.12 0.18 0.27
1.00% JAPAN THAILAND % 1.25 1.42 1.86 2.07 2.28
0.50%
0.00% r r T T ) O € P
3m 6m 2-yr S-yF 10-yr 30-yr CCs 1-yr 2-yr 5-yr 7-yr 10-yr
s THB/USD % | 1.260/1.200(1.425/1.365 1.815/1.745 | 1.985/1.885 | 2.165/2.075
-1.00%
Lsow EUR/CBS Mid -0.32 -0.32 -0.34 -0.35 -0.35
JPY/CBS Mid -0.47 -0.54 -0.61 -0.62 -0.60
3M 6M 2yr Syr 10yr 30yr
o, o, 0 0 0 0 dit Defa :
us 1.07% | 1.23% | 151% | 1.97% | 237% | 2.91% e 6M (bps) | 1oyr (bps) | 2oyt (bps) | 5yr (bps) | 7-yr (bps) | 10-yr (bps)
UK 0.22% 0.38% | 0.43% | 0.76% 1.36% 1.95% us 13.00 13.01 14.52 20.02 30.99 42.33
EURO -0.82% | -0.85% | -0.70% | -0.27% 0.44% 1.23% UK 6.62 7.17 9.58 21.94 30.99 42.33
JAPAN -0.16% | -0.16% | -0.14% | -0.09% 0.06% 0.88% JAPAN 12.22 12.76 16.62 34.99 49.06 58.49
THAILAND | 1.24% 1.37% 1.47% 1.76% 2.43% 3.20% THAILAND 12.01 13.08 20.62 50.27 71.77 90.50
Source : ThaiBMA , Reuters (As of Oct 9™, 2017) Source : Reuters (As of Oct 9m, 2017)
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