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Auction Date Issue Remaining Accepted Yield Avg Yield Bidding Bidding Amount
Life (Years) (%) (%) Coverage (mIn baht)
8 Jun, 2009 TB09708C 28 days 0.9750-1.0000 0.98757 2.84 8,520
8 Jun, 2009 TB09909B 91 days 1.0300-1.0800 1.05419 2.56 12,800
8 Jun, 2009 TBO9DO09A 182 days 1.1500-1.2500 1.24070 2.40 12,000
9 Jun, 2009 CB09626A 14 days 0.9600-1.0000 0.98974 1.13 62,150
9 Jun, 2009 CBO09709A 28 days 0.9900-1.0155 1.00300 1.59 19,080
9 Jun, 2009 CB09910A 91 days 1.0500-1.0955 1.07731 2.07 12,420
10 Jun, 2009 LB145B 4.92 3.3700-3.4500 3.42680 1.67 23,380
11 Jun, 2009 CB09629A 14 days 0.9950-1.0400 1.02210 1.13 73,450
12 Jun, 2009 CBO09630A 14 days 1.0280-1.0900 1.04704 0.81 52,650
12 Jun, 2009 BOT123A 2.75 1.4048-1.4448 1.42284 5.33 26,650
Total Bidding Amount 303,100
v % v Aa a LY ddw
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Auction Date Issue Tenor Coupon Premium (bps) Size Underwriter
(Yrs.) (%) (mIn baht)
11 Jun, 2009 EGAT116B(Non-MOF) 2 2.38 34 1,000 BBL
11 Jun, 2009 EGAT126C(Non-MOF) 3 2.72 15 1,000 HSBC
11 Jun, 2009 EGAT246A(Non-MOF) 15 4.938 22 1,000 DBBK
Total Amount 3,000
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Auction Date Issue Tenor (years) Size (mIn baht)
15 Jun, 2009 TB09715C 28 days 3,000
15 Jun, 2009 TB09916B 91 days 5,000
15 Jun, 2009 TBO9D16A 182 days 5,000
16 Jun, 2009 CB09716A 28 days 12,000
16 Jun, 2009 CB09917A 91 days 6,000
16 Jun, 2009 CB10617A 364 days 50,000
18 Jun, 2009 GHB126B 3 1,000
18 Jun, 2009 PEA246A(Non-MOF) 15 1,500
Total Amount 83,500
Thai BDC Reference Yield (Interpolation) (8-12 June 2009)
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 1.07 1.12 1.26 1.34 2.37 2.78 3.39 3.76 4.12 4.43 4.67 4.82 4.86
Last Week 1.05 1.08 1.18 1.27 1.76 2.14 2.85 3.49 3.88 4.32 4.55 4.73 4.77
Change (bps) 2 4 8 7 61 64 54 27 24 11 12 9 9
Term 20 21 22 23 24 25 26 27 28
Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs. Yrs.
This Week 4.87 4.89 4.91 4.93 4.94 4.96 4.98 4.99 5.01
Last Week 4.79 4.81 4.83 4.85 4.86 4.88 4.90 4.92 4.94
Change (bps) 8 8 8 8 8 8 8 7 7
Trading Value and Gross Price Index
8-12 June 2009
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