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Total Transactions 2,324,277.97 100.00
Financing Transactions 2,021,220.25 86.96
Outright Transactions 303,057.72 13.04
Government Bonds 19,365.92 6.39
State Enterprise Bonds 3,643.96 1.20
Corporate Debentures 5,252.27 1.73
Treasury Bills 32,368.37 10.68
CB 226,334.82 74.68
BOT 16,092.28 5.31
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Auction Date Issue Remaining Accepted Yield Avg Yield Bidding Bidding Amount
Life (Years) (%) (%) Coverage (mln baht)
15 Jun, 2009 TB09715C 28 days 1.0100-1.0440 1.04290 3.29 9,870
15 Jun, 2009 TB09916B 91 days 1.1100-1.1700 1.15257 1.70 8,500
15 Jun, 2009 TBO9D16A 182 days 1.2500-1.3000 1.27583 2.59 12,950
16 Jun, 2009 CB09702B 14 days 1.0500-1.1000 1.08227 1.09 70,850
16 Jun, 2009 CB09716A 28 days 1.0570-1.1100 1.08622 1.03 12,360
16 Jun, 2009 CB09917A 91 days 1.1400-1.1690 1.16219 242 14,520
16 Jun, 2009 CB10617A 1 1.4300-1.55400 1.53342 1.15 57,500
19 Jun, 2009 CB09708A 14 days 1.0360-1.0640 1.04461 1.24 93,000
Total Bidding Amount 279,550
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Auction Date Issue Tenor Coupon Premium Size Underwriter
(bps)
(Yrs.) (%) (mIn baht)
16 Jun, 2009 BMTA136A(MOF) 4 3.29 8 1,000 GHB
16 Jun, 2009 BMTA146A(MOF) 5 3.44 8 1,000 GHB
18 Jun, 2009 PEA246A(NON-MOF) 15 4.85 20 1,500 STANDARD
18 Jun, 2009 GHB126B(MOF) 3 2.74 3 1,000 BAY
Total 4,500
Amount
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Auction Date Issue Tenor (years) Size (mIn baht)
22 Jun, 2009 TB09722C 28 days 3,000
22 Jun, 2009 TB09923B 91 days 5,000
22 Jun, 2009 TBO9D23A 182 days 5,000
23 Jun, 2009 CB09723B 14 days 12,000
23 Jun, 2009 CB09827B 28 days 25,000
23 Jun, 2009 CB09924A 91 days 6,000
23 Jun, 2009 BOT116A 2 20,000
24 Jun, 2009 LB233A 14 7,000
24 Jun, 2009 LB396A 30 2,500

Total Amount 85,500
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Trading Value and Gross Price Index
15-19 June 2009
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