Public Debt Restructuring Quarterly Report

Public Debt Restructuring and Domestic Bond Market Development Fund
Contact : Bond Market Development Bureau (02-271-7999)
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277.38
Inflation Rate YoY(%) MoM(%) American Interest Rate (Fed) 0.00% - 0.25% YoY (%)
Core Inflation -0.50 0.29 British Interest Rate (BoE) 0.10% 2017 4.30
© Headline Inflation 0.30 0 European Interest Rate (ECB) 0.00% 2018 4.10 SET 1,263.02 -25.37
© Forecast (-1.5)-(-0.7) Japanese Interest Rate (BoJ) -0.10% 2019 2.40 NIKKEI 23,290.00 70.00
a Source: MOC As of Aug 2020 Source: NESDB DJIA 27,584.06 -83.36
= S&P500 3,347.32 27.85
c HSI 23,476.05 -979.36
8 Currency  Avg. Selling Rate Y1D 0.50% 2019 2020 FTSE100 5,927.93 -79.12
o (THB) BOT 2.8 -8.1
g = usp 31.83 5.13% Next Meeting: 18 Nov 2020 NESDB 2.7-3.2| (-6.0)-(-5.0)
(5] ] GBP 40.87 1.33% FPO 3.0 -8.5 BRENT 42.04 -1.11
S H R 37.21 9.07% Last Update: Jul 2020 Wl 4027 -0.84
. JPY 30.45 8.46%
ooy 4.72 7.70%
Source : BOT As of September 28th, 2020 GOLD 1,885.40 -76.70
SILVER 23.38 -3.75

Source : Bloomberg As of September 28th, 2020

Investment Preformance
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PUBLIC DEBT DATA

; GOVT Bond :
Public Debt GOVT Debt Portfolio
Classified by Type of Investors
Debtto GDP=  47.04% )
Mutual Funds Other Non- profit )
8,080,291.45 THB Mil. 2% \ 1% organization ATM, ATR, Nominal Cost of Debt
AT "°";;“°"’— e Year Goverment Debt Portfolio %
i i g % 45
Oustanding Debt  (THB Mil.) % (THB Mil.)
12.50 4
GOVT 5,709,442.050 71% 848,282.30 . al 35
- Domestic 5,622,259.87 70% 845,140.84 |::$:::Zn T —— 1150 .
- Foreign 87,182.18 1% 3,141.46 2% 27%
10.50 25
FIDF 53,173.92 1% -749,842.29 2
Debt Prefunding 454,938.21 6% 454,938.21 950
SOE 1,156,647.540 14% 264,049.87 15
-G 802,409.91 10% 403,206.16 1
-NG 354,237.63 4% -139,156.29 Insurance 8.50
Company 05
SFIs 394,625.75 5% 58,704.57 28% 750 0
Others 311,463.980 4% -9,106.74 5552355882823 883 82888832382 885833
Total 8,080,291.450 100% 867,025.92 s ATM (LHS) ATR (LHS) e Average cost (RHS)
Source : PDMO as of Sep 2020 Source : BOT as of Aug 2020 Source : PDMO as of Sep 2020

Bond Market Data

Bond Market Cap. Size 13,946,355 THB Mil. GOVT Bond Auction Schedule Q1/FY2021

Spread over T-1
% Share of GDP Domestic Bond Market Date Type | Tenor | Symbol ‘Auction Total Allocated NCB BCR G/0 AAY Spread Min. Max.
(m——— Classified by Issuer (Year) Amount Allocated 8 (THB Mil.) (%) (bps) (bps) (bps)
: (THB Mil.) CB+NCB (THB Mil.)
160% (THB Mil.)
8-Jul-20| Bond [ 10 [ LB29DA 22,000 | 22,000 22,000 - 2.14 - 131 0.82 -0.67 2.13
15-Jul-20 Bond | 20 LB386A 20,000 | 20,000 19,585 415 2.37 - 1.89 -0.84 -2.00 0.00
120% Baht Bond 1% 22-Jul-20| Bond [ 5 LB24DB 30,000 5,000 30,000 - 3.49 0 0.75 -2.15 -2.31 -1.91
10494 a on © 22-Jul-20{ Bond [ 50 LB676A 5,000 5,000 4,400 600 2.04 - 2.40 -7.97 -10.78 -4.98
100% 11-Aug-20| Bond | 30 LB496A 5,000 5,000 4,300 700 2.23 - 2.06 1.37 -1.38 4.12
6
/v 2-5ep-20[ Bond| 5 LB256A 40,000 | 40,000 40,000 - 1.96 0 0.88 -2.89 -3.58 -2.58
88% 9-5ep-20| Bond [ 20 LB386A 10,000 | 10,000 9,800 200 3.91 - 2.04 -0.98 -1.47 -0.66
80% 16-5ep-20| Bond | 10 | 1B29DA 10,000 | 10,000 9,550 450 3.95 0 1.28 -1.73 -2.52 -1.32
Corp Bond 26% 16-5ep-20| Bond | 50 | LB676A 5000 | 5,000 4,500 soo| 272] o 2.46 -3.61 -6.54 -2.34
60%
3,584,862 11w
40%
20%
T 124
0% Il G : Greenshoe option O: Overallotment Source : ThaiBMA, BOT, PDMO
" pbrood s mno doms cooooos BOT Bond 26«
DPONNPOOOOO0O0O0O0000000000O L AL L Lt b Lt Ll
D RRRRRRRRRRRRRRRRRR 5255353 Y83 85255553 .
-2 S232833330285282837 3.666.99 ) Residence Hold
) ) THB Mil.
== Bank Loan /GDP Equity/GDP  ====Bond Market / GDP

NR Holding Weekly

Non-Resident Holding
(THB Million)

GOVT Bond 803,067 5.758%

Issuer % Share of Thai Bond Market Cap.

Maturity Profile

vs
BOT GOvT

Remark : Excluded P/N , TL BOT Bond 33,708 0.242%

SOE Bond 0 0.000%
5,705,080 1 mi.
Foreign Bond 84 0.001%

i Govt Bond 41%
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Management tielvigiinfumssusuldiFeusitedumaisuulasesanmiadeuniwinumstuuasmsiintues 2.479% 50-yr
winnssumamsiulmie suddinganisaiionafiniuandadoidsaandeusiie lunmamsatiu uasiseuitmsindulanmensSueadelnl 20 1.96% 20-yr
meldmudssiivionsdsy Suvannsaiuuifauaznagnssineg Tldlunmsuimsauidss uaginganisainanisdu 1.39% 10-yr
dnldPusthed 10 0.86% 5-yr
0.67% 3-yr
MPC 0.50%
0.0
2015 2016 2017 2018 2019 2020

Source : ThaiBMA , Reuters (As of September 28th, 2020)





