Public Debt Restructuring Monthly Report

Public Debt Restructuring and Domestic Bond Market Development Fund
HighLights Contact : Bond Market Development Bureau (02-271-7999 # )
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185.56
Inflation Rate Policy Rate GDP Growth Source : BOT As of Aug 2017

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 1,698.14 -28.53
< Forecast 0.7-17 Japanese Interest Rate (BoJ) -0.10% 2016 3.20 NIKKEI 21,715.01 459.45
Source : MOC As of July 2017 Source : NESDB DIJIA 23,273.96 317.00
3 S&P500 2,564.98 7.34
- - . A DAX 13,003.14 -0.56
x Currency Avg. Selling Rate YTD 1.50% 2017 FTSE100 7,524.45 -2.52
Q (THB) ' BOT 3.7
<§( f usD 33.2976 -0.3% Next Meeting: 8-Nov-2017 NESDB 3.3-38
= GBP 43.9920 1.7% FPO 3.6 BRENT 57.48 -0.43
Lo EUR 39.5391 -1.1% Last Update : Aug 2017 WTI 51.98 0.11
. JPY 29.6984 -3.6%
Bl CNY 5.0662 0.1%
Source : BOT As of Sep 22", 2017 GOLD 1,284.10 -18.90
SILVER 17.155 -0.214
Source : Bloomberg As of Sep 22", 2017

Investment Performance
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Investment Framework

.y - A _w ASOUNITAINULAZHAFIUNITAINY
b : NIZUAUNITUINITIANTTAMY \ i
mmﬂ,:r Fowaz 60 nUW. TVuinnsauninduinig Zapay 40 nUN. BlnRuLes

ALENTIUNTTNE

dndunsamu | UsEanvesginisy

1. fmqhzashrsnons 2. .nm—% 3. xiannmaneqs (Benchmark) >60 amvluwannindhiiarudungs <40 thndulusuansfidu
ALIENSSUNISNEaNY 3. vromtoimontilh S ssssommanen S, Sebrimmany . e msrsvifiesvIerusyilasnsensaamsade wohaidtuen | SEIEMAY WiBTWNANS
. Py Y pep——— veatunaqu . mwmwﬁﬁaanw‘?nn"wU}zﬁ'u".mufgmamemzmﬂ rmvmnneeds | ydlodfinuenimums
' wisanumsduvesiguiandsena wisanlu neaurvuA
;- ':“‘"“"‘“_'-" ) ) mIdussuisewa Aldsumsiadudvaru
. e el o ndaiiegen
MNWINTTAHUY « mugsnTsu Reverse Repo
i <40 asiluvdnywgu _
sl fotaiu Saquseives i g weneiglem | o anmswiiilidumsindudvarunideliiogue wu
Lot wpturmy

PO X
1\U5UE73§3‘57‘M?? wagmsinmilmeawntuy

@

<10 shinidu
C— voypibuntvignt | o chndulusinansitiduiglamiie wlsswamndedit

dunsnaneyuan

AR ﬂmzmmmsra:\quﬁmuﬂ



PUBLIC DEBT DATA

Public Debt GOVT Bond GOVT Debt Portfolio I
Classified by Type of Investors
Debt to GDP = 41.92% Mutui!yFunds Non- profit
6,254,472.04 THB Mil Ot organization ATM, ATR, Norminal Cost of Debt
z : . ) Household % 1% .
T, C T e | [ v Goverment Debt Portfolio
Oustanding Debt  (THB Mil.) % o ¢ ear %
(THB Mil.) 1200 - a2
Financial : .
GOVT 3,936,425.19 63% 50,326.93 Institution EetiEeE] 1150 L aa
- Domestic 3,839,413.26 61% 50,267.06 3% Funds 1100
- Foreign 97,011.93 1% 59.87 23% ' r4
10.50
FIDF 904,437.54 14% -1,291.81 1000 |32
Debt Prefunding 0.00 0% -120,450.00 Depository ’ l 38
SOE 966,596.76 16% -5,111.19 Corporation 9.50 -
-G 414,631.31 7% -1,540.12 14% 00 | L3y
- NG 551,965.45 9% -3,571.07 ’
| 8.50 - r36
nsurance
SFIs 432,369.05 7% -13,908.16 GemsEmy 8.00 35
10, > \J \J \J o o o o o o A A A A
Others 14,643.50 0% -2,918.11 & S & ¥ f&*@ FEFEF T FF T
Total 6,254,472.04 100% -93,352.34 ———ATM (LHS) ATR (LHS) ~ ===Average cost (RHS)
Source : PDMO as of Aug 2017 Source : BOT as of Aug 2017 Source : PDMO as of Aug 2017

Market Data

Bond Market Cap. Size 11,179,042 THB Mil. Government and BOT Debt Securities Auction Calendar in October 2017

% Share of GDP Domestic Bond Market

o Tue Wed Thu Fri Total
Classified by Issuer
140% 3 4 5 6
128;
CB18104B 30,000 CB17024A 20,000 80,000
120% 1% ) , y
/\ Baht Bond CB18405A 30,000
o
100% /7 /M/\/QM 9 10 11 12 13
/ / CB18111B 30,000
% | — CB18412A 30,000 |LB26DA 14,000{CB17031A 20,000 149,000
oo Corp Bond 26% CB18906A 55,000
16 17 18 19 20
40% Hslan Fin,
s CB18118B 30,000 BOT198A 50,000 157,000
20% 125 CB18419A 30,000 (LB466A 12,000(CB17NO7A 20,000 [BOT202A 15,000
e
0% 23 24 25 26 27
NSO~ ONOANNIONODOANMTNDONNININIS SN
GEEELEL R E R R R i
232835328 Royal Cremation 92,000
><s <0 BOT Bond 26% Chulalongkorn Memorial CB18125B 30,000 i
Day CB18426A 30,000 (LB316A 12,000(Ceremony Day CB17N14A 20,000
Bank Loan /GDP Equity/GDP Bond Market / GDP 2,945’71 1 THB Mil. = o
R "
\ 1 CB18201B 30,000 60,000
. . 1
. Maturity Profile | T = CBLE503A 30,000
! vs 0 = ==
! BOT GOV !
| | cov | . Govt Bond 39% Total 538,000
1 Remark : Excluded P/N , TL :
1
I . 4,295,648 THB Mil.
1 1
1 1
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1

Source : ThaiBMA as of Oct 20"‘, 2017 Source : BOT
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% Share of Thai Bond Market Cap.

GOVT Bond 701,479 6.275% 200
200,000

BOT Bond 107,478 0.961% T
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Source : PDMO (As of Oct 20", 2017)

Yield Curve (Domestic & International Comparison) |
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Source : ThaiBMA (As of Oct 20,2017 ) (As of Oct 20", 2017)
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