Public Debt Restructuring Monthly Report

Public Debt Restructuring and Domestic Bond Market Development Fund
Contact : Bond Market Development Bureau (02-271-7999 # )
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Inflation Rate YoY(%) MoM(%) American Interest Rate (Fed) 1.00% - 1.25% YoY(%)
Core Inflation 0.48 0.08 British Interest Rate (BOE) 0.25% 2014 0.70
Headlind Inflation 0.17 -0.13 European Interest Rate (ECB) 0.00% 2015 2.80 SET 1,667.59 -2.61
< Forecast 0.7-17 Japanese Interest Rate (BoJ) -0.10% 2016 3.20 NIKKEI 20,397.58 488.08
Source : MOC As of July 2017 Source : NESDB DJIA 22,349.59 81.25
<DE S&P500 2,502.22 1.99
(@) HSI 27,550.12 -588.77
[ad Currency Avg. Selling Rate YTD 2017 ETSE100 7,310.64 68.52
O 1.50% BOT 3.7
2 (THB) .
s EEV usD 33.2752 -0.4% Next Meeting: 27-Sep-2017 NESDB 3.3-338
s GBP 45.4094 5.0% FPO 3.6 BRENT 56.30 0.64
L EUR 39.9185 -0.2% Last Update : Aug 2017 wTI 50.45 -0.17
° JPY 29.9024 -3.0%
1 CNY 5.0898 0.5%
Source : BOT As of Sep 22", 2017 GOLD 1,290.55 -29.22
SILVER 16.938 -0.675
Source : Bloomberg As of Sep 22", 2017

Investment Performance
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Investment Framework
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PUBLIC DEBT DATA

Public Debt GOVT Bond GOVT Debt Portfolio [
Classified by Type of Investors
Debt to GDP = 41.83% Mutual Funds Non- profit
1% higle .
6.224.988.75 THB Mil Ot?er organization ATM, ATR, Norminal Cost of Debt
' ’ ) ) Household 1% 1% .
e o Feb T o [ veor Goverment Debt Portfolio y
Oustanding Debt HB Mil. % : o %
d a ) ° (THB Mil.) 12.00 - 42
Financial
GovT 3,897,917.97 63% 11,819.7 Instizution — 1150 1 Fat
- Domestic 3,801,077.26 61% 11,931.0 3% S 11.00 1
- Foreign 96,840.71 1% -111.3 24% M4
10.50 -
39
FIDF 905,626.00 15% -103.3 10.00 -
Debt Prefunding 0.00 0% -120,450.0 Depository 38
SOE 967,658.32 16% -4,049.6 Corporation 9.50 1
-G 413,420.35 7% -2,751.0 B 9.00 4 37
-NG 554,237.97 9% -1,298.5
8.50 - r 36
SFIs 438,271.67 7% -8,005.5 'é‘j;';:;j 8.0 35
o lb > g , ,‘o ] ,@ ) J le ,b /'c /@ J A "\ "\ ’/\
Others 15,514.79 0% -2,046.8 29% BN I I P I S R
Total 6,224,988.75 100% -122,835.6 TATMHS) ATR(LHS) - —Average cost (RHS)
Source : PDMO as of Jul 2017 Source : BOT as of Jul 2017 Source : PDMO as of Jul 2017

Market Data

Bond Market Cap. Size 11,116,330 THB Mil. Calendar of Govenment Debt Securities Auction in August 2017

% Share of GDP Domestic Bond Market
—— Classified by Issuer
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CB17919A 20,000 20,000
120% /\ Baht Bond 1%
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22322223288888888888888888gggf}gggg r
s E
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Bank Loan /GDP Equity/GDP Bond Market / GDP 2,830;558 THB Mil.
CB17D28B 30,000 62,500
r 1 TB17D27A 2500|CB18329A 30,000
. . 1
: Maturlty - | . F _
! M H — — Total 496,032
! BOT GOV !
| | cov | . Govt Bond 39%
1 Remark : Excluded P/N , TL :
1
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Source : ThaiBMA as of Sep 22", 2017 Source : BOT
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	Report

