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Total Transactions 2,452,429.35 100.00
Financing Transactions 2,130,048.31 86.85
Outright Transactions 322,381.04 13.15
Government Bonds 17,419.58 5.40
State Enterprise Bonds 3,777.05 1.17
Corporate Debentures 2,332.00 0.72
Treasury Bills 25,579.51 7.93
CB 245,609.50 76.19
BOT 27,663.33 8.58
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Auction Date Issue Remaining Accepted Yield Avg Yield Bidding Bidding Amount
Life (Years) (%) (%) Coverage (mln baht)
22 Jun, 2009 TB09722C 28 days 1.0200-1.0500 1.04450 4.29 12,870
22 Jun, 2009 TB09923B 91 days 1.1500-1.1890 1.16644 2.28 11,400
22 Jun, 2009 TBO9D23A 182 days 1.2650-1.3000 1.28651 4.43 22,150
23 Jun, 2009 CB09723B 28 days 1.0340-1.0400 1.03900 2.46 29,520
23 Jun, 2009 CB09827B 63 days 1.0900-1.1670 1.12513 1.11 27,750
23 Jun, 2009 CB09924A 91 days 1.1520-1.1840 1.16633 2.14 12,840
23 Jun, 2009 BOT116A 2 years 2.0880-2.1480 2.13110 2.88 57,600
24 Jun, 2009 CB09710A 14 days 1.0050-1.0350 1.02667 1.32 72,600
24 Jun, 2009 LB233A 15 years 4.3770-4.3900 4.38630 2.68 18,760
24 Jun, 2009 LB396A 30 years 4.8580-4.9270 4.89540 4.00 10,000
25 Jun, 2009 CB09713A 14 days 1.0100-1.0250 1.02167 1.39 90,350
26 Jun, 2009 CB09714A 14 days 0.9920-1.0167 1.00150 1.20 60,000
Total Bidding Amount 425,840
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wam‘;ﬂ'szgawuwﬂﬁﬂmmm“luaﬂmﬂu
Auction Date Issue Tenor Coupon Premium (bps) Size Underwriter
(Yrs.) (%) (mIn baht)
23 Jun, 2009 BMTA136D(MOF) 4 3.19 1 1,000 HSBC
23 Jun, 2009 BMTA146C(MOF) 5 3.31 1 782 GSB
25 Jun, 2009 GHB127A(MOF) 3 2.594 (8.6) 1,000 BAY
25 Jun, 2009 MEA247A(NON-MOF) 15 452 (6) 1,000 GSB
Total Amount 3,782
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Auction Date Issue Tenor (years) Size (mIn baht)
29 Jun, 2009 TB09729C 27 days 5,000
29 Jun, 2009 TB09930B 90 days 7,000
29 Jun, 2009 TBO9D30A 181 days 7,000
29 Jun, 2009 CB09717A 15 days 55,000
29 Jun, 2009 CB09730A 28 days 12,000
29 Jun, 2009 CB09001A 91 days 6,000
30 Jun, 2009 LB196A 10 years 9,000

2 Jul, 2009 TB09805C 28 days 5,000

2 Jul, 2009 TB090O07B 91 days 7,000

2 Jul, 2009 TB10106A 182 days 7,000

3 Jul, 2009 CB09806C 28 days 12,000

3 Jul, 2009 CB090O08A 91 days 7,000

3 Jul, 2009 CB10107B 182 days 4,000

3 Jul, 2009 CB10617A 1 year 30,000

Total Amount 173,000

Trading Value and Gross Price Index
22-26 June 2009
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