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Total Transactions 2,928,718.15 100.00
Financing Transactions 2,567,862.52 87.68
Outright Transactions 360,855.63 12.32
Government Bonds 34,196.94 9.48
State Enterprise Bonds 2,603.05 0.72
Corporate Debentures 2,767.55 0.77
Treasury Bills 27,903.83 7.73
CB 285,240.89 79.05
BOT 8,140.32 2.26
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Auction Date Issue Remaining Accepted Yield Avg Yield Bidding Bidding Amount
Life (Years) (%) (%) Coverage (mIn baht)
25 Jan, 2010 TB10224C 28 days 1.1500-1.1950 1.18745 2.90 8,700
25 Jan, 2010 TB10428B 93 days 1.2300-1.2480 1.24034 4.39 21,950
25 Jan, 2010 TB10728A 182 days 1.3000-1.3300 1.31591 2.82 14,100
26 Jan, 2010 CB10225C 28 days 1.1940-1.2200 1.20283 2.38 28,560
26 Jan, 2010 CB10429B 91 days 1.2299 1.22990 3.65 43,800
26 Jan, 2010 CB10729A 182 days 1.3290-1.3480 1.34800 2.61 31,320
27 Jan, 2010 LB141A 4 1.4500-1.4800 1.46116 2.58 20,640
27 Jan, 2010 LB296A 194 4.4300-4.4780 4.45320 3.53 24,710
28 Jan, 2010 CB10215A 14 days 1.1890-1.2180 1.20424 1.31 85,150
29 Jan, 2010 CB10216A 14 days 1.2000-1.2350 1.21618 1.08 64,800
Total Bidding Amount 343,730
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Auction Date Issue Tenor (years) Size (mIn baht)

1 Feb, 2010 TB10303C 28 days 4,000

1 Feb, 2010 TB10506B 91 days 6,000

1 Feb, 2010 TB10811A 182 days 6,000

2 Feb, 2010 CB10304D 28 days 12,000

2 Feb, 2010 CB10506C 91 days 12,000

2 Feb, 2010 CB10805B 182 days 15,000

2 Feb, 2010 CB11203A 1 60,000
Total Amount 115,000
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Thai BDC Reference Yield (Interpolation) (25-29 January 2010)

Term 1 3 6 1 2 3 5 7 10 12 15 18 19
Mth. Mth. Mth. Yr. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs.
This Week 1.19 1.24 1.35 1.49 1.98 2.47 3.27 3.75 4.12 4.24 4.39 4.44 4.46
Last Week 1.17 1.24 1.31 1.49 1.95 2.51 3.31 3.75 4.12 4.27 4.47 4.56 4.60
Change (bps) 2 0 4 0 3 -4 -4 0 0 -3 -8 -12 -14
Term 20 21 22 23 24 25 26 27 28 29 30
Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs.
This Week 4.48 4.50 451 4.53 4.55 4.56 4.58 4.60 4.61 4.66 4.71
Last Week 4.63 4.64 4.64 4.65 4.66 4.67 4.68 4.68 4.69 4.72 4.76
Change (bps) -15 -14 -13 -12 -11 -11 -10 -8 -8 -6 -5
Trading Value and Gross Price Index
25 - 29 January 2010
Bt.min.
800,000 +104.8
750,000 +
700,000 +
650,000 +
600,000 + +104.7
550,000 +
500,000 +
450,000 +
400,000 - + 104.6
25/01/2010  26/01/2010  27/01/2010  28/01/2010  29/01/2010

Source : Thai BDC
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