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ThaiBMA Government Bond Yield Curve

Term 1 Mth. 3 Mth. 1-year 2-year 3-year S-year 7-year 10-year 12-year 14-year 18-year 19-year 20-year 29-year
Jan-09 1.90 1.84 1.75 1.86 2.04 2.41 2.92 3.54 3.78 4.05 4.45 4.54 4.57 4.74
Dec-08 2.16 2.10 1.98 1.98 2.07 222 2.50 2.69 3.00 3.18 3.38 3.42 3.44 3.63

Chg (bps) -26 -26 -23 -12 -3 19 42 85 78 87 107 112 113 111

31 : ThaiBMA

ThaiBMA Government Bond Yield Curve
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M31971 1 : Yyammsyeuelu ThaiBMA

Unit : Billion Baht , %

2007 2008 2008 2009 Growth | Share | Outstanding as of
July Aug Sep Oct Nov Dec Jan DGR | SRS Jan 30, 2009

Government 11123 11729 775 91.9 86.1 88.3 745 87.5 1719 96.5 12.94 18474
State enterprise 718 95.2 138 9.5 172 35 105 42 58 37.9 0.44 5132

- Guaranteed 45.8 78.0 112 5.1 111 2.5 102 39 5.8 515 0.44 3742

- Non-guaranteed 26.0 173 2.6 44 6.1 10 03 04 0.0 -100.0 0.00 139.0
T-Bills 799.7 542.2 195 54.5 65.8 10.8 16.1 39.1 56.9 45.5 4.28 138.0
State agency 8,406.2 154318 1,502.8 1,375.2 1,3805 1,354.1 1,135.6 12129 1,077.0 112 8107 15444
Corporate 1351 1154 1.2 6.9 75 101 120 117 163 38.9 123 907.1
Foreign Bond 14 48 0.1 0.2 0.1 21 0.1 0.0 0.6 na. 0.04 44.0
Total Outright Trading Value 10,5325 17,3623 1,620.9 1538.1 1,557.3 1,468.9 1,2489 1,3554 1,3285 -2.0(  100.00 4,994.1
Financing & Other Trading Value 74247 299858 2,850.8 2,576.1 3,119.6 35113 3,027.9 3,276.1 3,126.6 -4.6
Total Value 17,957.2 47,348.1 44716 4114.2 4,676.8 4,980.2 4,276.9 46315 4,455.1 -38

- No. of trading days 245 247 21 20 22 22 20 20 20

: Daily Average Trading 73.3 1917 212.9 205.7 212.6 226.4 2138 2316 222.8 -3.8

1 : ThaiBMA
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MINN2: Monthly New Issuance and Redemption of Domestic Bond

Unit : Billion Baht , %

7 : ThaiBMA

+ v
W10 : * Commercial Paper W1904 Aauanidu uagiugszezdau lum 270 3u

2008 2009 Issuance
Jul. Aug. Sep. Oct. Nov. Dec. Jan. Jan.
Issuance | Redemption | Issuance |Redemption| Issuance | Outstanding | Issuance | Redemption | Issuance | Redemption | Issuance | Redemption | Issuance | Redemption | 2009 | 2008 | Growth (yoy%)
1.Government Debt Securities
Government Bond 58 00 186 315 106 1,838.2 00 0.0 150 00 35.0 50.0 39.0 17 390 165 1364
T-Bills 15.0 510 480 320 59.0 1470 00 46.0 120 320 240 240 65.0 80 650 700 71
State enterprise Bond 152 12 120 6.5 22 562.4 50 442 113 103 28 6.0 19 72 19 30 -36.7
BOT/FIDF/PLMO Bond 9148 8749 890.0 9611 9258 15341 830.0 88L7 766.0 760.0 795.1 848.1 746.7 667.8]  746.7| 4783 56.1
Sub Total (1) 950.8 933.1 968.6 1,037.1] 10175 40817 835.0 9719 804.3 802.3 856.9 928.0 852.6 684.6| 8526 56738 502
2.Corporate Debt Securities
- Secured 00 0.0 0.0 00 12 0.0 0.0 0.0 00 na.
- Unsecured 30 20 30 217 317 402 138 138 03 4496.7
- Subordinated 5.0 106 50 00 0.0 0.0 00 00 00 na.
- Convertible 0.0 0.0 0.0 00 00 0.0 0.0 0.0 0.0 na.
- Commercial Paper * 1016 84.1 780 812 492 349 3.1 3Bl 873 -59.8
Total 109.6 96.7 86.0 108.9 82.1 75.1 489 489 876 -44.2
Sub Total (2) 109.6 119.3 96.7 107.5 86.0 1,055.0 108.9 964 82.1 57.9 75.1 51.7 489 76.1 489 876 -44.2
3.Foreign Bonds
- Secured 0.0 0.0 0.0 30 00 00 0.0 0.0 0.0 0.0 na.
- Unsecured 0.0 0.0 0.0 400 00 0.0 0.0 00 00 00 na.
Sub Total (3) 00 0.0 0.0 430 00 00 0.0 0.0 0.0 0.0 na.
Grand Total (1)+H2)+(3) 1,0604 1,0524]  1,065.3 11447 11035 5,179.6 9438 1,068.3 886.4 830.2 932.0 985.7 9015 760.7) 9015 6554 316
Grand Total (Excluded Commercial Paper) 958.8 981.2 1,025.5 862.7 837.2 897.1 866.4 866.4| 568.1 525
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Issue Size Bid Yield Average Bid Coverage
ThaiBMA Symbol Term (Yrs) (Bt.mln) Issue Date | Maturity Date | Auction Date | (%Range) Yield (%) Ratio
fiusiinssun.
CB092058 28 %u 7,000 8 Jan 09 5 Feb 09 6Jan09 | 2.070-2.100 |  2.0884 1.97
CB10107A 11 50,000 8 Jan 09 7Jan 10 6Jan09 | 1.839-1.858 |  1.8458 2.85
CB091228 14 %u 50,000 8 Jan 09 22 Jan 09 6Jan09 | 2.250-2.270 |  2.2599 1.42
CB09126A 14 %u 60,000 12 Jan 09 26 Jan 09 8Jan09 | 2.143-2.166 | 2.1532 1.36
CB09127A 14 u 70,000 13 Jan 09 27 Jan 09 9Jan09 | 2.140-2.163 |  2.1550 1.27
CB09212A 28 %u 7,000 15 Jan 09 12 Feb 09 13Jan09 | 2.000-2.025 [  2.0201 3.80
CB09319A 63 Ju 30,000 15 Jan 09 19 Mar 09 13Jan09 | 1.930-1.990 [  1.9574 1.39
CB09202A 14 fu 70,000 19 Jan 09 2 Feb 09 15Jan09 | 1.970-1.995 [  1.9870 2.37
CB09203A 14 fu 70,000 20 Jan 09 3Feb 09 16Jan09 | 1.970-1.988 |  1.9824 147
CB09219B 28%u 7,000 22 Jan 09 19 Feb 09 20Jan09 | 1.900-1.928 |  1.9167 471
CB09205C 14 %u 50,000 22 Jan 09 5 Feb 09 20Jan09 | 1.940-1.964 [  1.9539 1.58
CB09210A 15%u 60,000 26 Jan 09 10 Feb 09 22Jan09 | 1.935-1.952 [  1.9481 155
CB09211A 15 u 70,000 27 Jan 09 11 Feb 09 23Jan09 | 1.920-1.948 [  1.9426 133
CB09226A 28 %u 7,000 29 Jan 09 26 Feb 09 27Jan09 | 1.835-1.845 [  1.8395 5.06
BOT121A 31 20,000 29 Jan 09 29 Jan 12 27Jan09 | 1.965-1.998 [  1.9885 2.27
CB09216A 14 u 70,000 2 Feb 09 16 Feb 09 29Jan09 | 1.855-1.868 |  1.8622 11
CB09217A 14 u 70,000 3Feb 09 17 Feb 09 30Jan09 | 1.820-1.838 [  1.8303 1.60
768,000

fduade
TB09204C 28 %u 3,000 7 Jan 09 4 Feb 09 5Jan09 | 2.050-2.100 | 2.0786 2.22
TB09408A 91 %u 5,000 7 Jan 09 8 Apr 09 5Jan09 | 1.940-2.000 | 1.9841 2.56
TB09708A 182 fu 5,000 7 Jan 09 8Jul 09 5Jan09 | 1.910-1.950 | 1.9341 3.19
TB09211C 28 %u 3,000 14 Jan 09 11 Feb 09 12Jan09 | 2.025-2.035 [  2.0295 4.94
TB09416A 92 %u 5,000 14 Jan 09 16 Apr 09 12Jan09 | 1.900-1.920 [  1.9184 421
TB09715A 182 fu 5,000 14 Jan 09 15 Jul 09 12Jan09 | 1.795-1.835 [  1.8129 5.12
TB09218C 28 %u 3,000 21 Jan 09 18 Feb 09 19Jan09 | 1.910-1.940 [  1.9355 5.19
TB09422A 91 %u 5,000 21 Jan 09 22 Apr 09 19Jan09 | 1.840-1.850 |  1.8486 341
TB09722A 182 %u 5,000 21 Jan 09 22 Jul 09 19Jan09 | 1.720-1.750 |  1.7434 361
TB09225C 284u 3,000 28 Jan 09 25 Feb 09 26Jan09 | 1.840-1.870 |  1.8556 4.42
TB09429A 91 %u 5,000 28 Jan 09 29 Apr 09 26Jan09 | 1.774-1.788 [  1.7802 5.29
TB09729A 182 §u 5,000 28 Jan 09 29 Jul 09 26Jan09 | 1.684-1.699 [  1.6907 5.10

52,000
Wusiinsssuna
LBLINA 104 20,000 30 Nov 01 30 Nov 11 14Jan09 | 1.940-1.989 [  1.9663 2.07
LB183B 1031 1 12,000 23 Nov 07 13 Mar 18 21Jan09 | 3.166-3330 | 3.2551 1.39
LB283A 2031 7,000 30 Nov 07 13 Mar 28 28Jan09 | 4.385-4.548 |  4.4954 1.20

39,000
WusiinsssIanuaa
EXATI121A 31l 1,000 26 Jan 09 26 Jan 12 20 Jan 09 2.2400
EXAT161A 71 900 26 Jan 09 26 Jan 16 20 Jan 09 3.6000
BAAC152A 61 1,000 5 Feb 09 5Feb 15 29 Jan 09 35500
BAAC172A 81 1,000 5 Feb 09 5Feb 17 29 Jan 09 3.9700
BAAC192A 104 1,000 5 Feb 09 5 Feb 19 29 Jan 09 4.2900

4,900
Yudniaanadu
AIS127A 351 5,000 23 Jan 09 23.Jul 12 4,0000
AIS141A 51 2,500 23 Jan 09 23Jan 14 4,0000
PS121A 31l 1,500 29 Jan 09 29Jan 12 5.2500
uAsEzEN 9,000
Yudssurdunazauaniiy 35,128
FINNIAY 908,028

Y1 : ThaiBMA
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