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ThaiBMA Government Bond Yield Curve
Term 1 Mth. 3 Mth. 1-year 2-year 3-year S-year 7T-year 10-year 12-year 14-year 18-year 19-year | 20-year | 29-year
Feb-09 1.44 1.42 1.42 1.61 2.00 2.64 3.17 3.88 4.18 4.76 5.00 5.04 5.06 5.18
Jan-09 1.90 1.84 1.75 1.86 2.04 241 2.92 3.54 3.78 4.05 4.45 4.54 4.57 4.74
Chg (bps) -46 -42 -33 -25 -4 23 25 34 40 71 55 50 49 44
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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 Feb i) | e 0 Feb 27,2009

Government 11123 11729 715 91.9 86.1 88.3 74.5 87.5 171.9 146.2 -15.0 11.00 18745
State enterprise 718 95.2 138 95 172 35 105 42 58 126 1152 0.95 523.2

- Guaranteed 458 78.0 112 51 111 25 10.2 39 58 8.8 49.8 0.66 378.2

- Non-guaranteed 26.0 173 2.6 44 6.1 1.0 0.3 04 00 38 na. 0.29 1450
T-Bills 799.7 5422 195 545 65.8 108 16.1 3.1 56.9 100.1 76.1 753 186.0
State agency 8,406.2 154318 1,502.8 13752 1,380.5 1,354.1 1,135.6 12129 1,077.0 1,0498 -2.5 79.01 15304
Corporate 135.1 1154 12 6.9 15 10.1 120 117 163 19.1 16.9 1.44 9414
Foreign Bond 14 48 0.1 0.2 0.1 2.1 0.1 0.0 0.6 1.0 81.6 0.08 44.0
Total Outright Trading Value 10,532.5 17,362.3 1,620.9 1538.1 1,557.3 1,468.9 1,2489 1,3554 1,3285 1,328.7 0.0]  100.00 5,099.4
Financing & Other Trading Value 74247 29,985.8 2,850.8 2,576.1 3,119.6 3,511.3 3,027.9 3,276.1 3,126.6 3,324.9 6.3
Total Value 17,9572 47,348.1 44716 41142 4,676.8 4,980.2 4,276.9 46315 4,455.1 4,653.7 45

- No. of trading days 245 247 21 20 2 22 20 20 20 19

- Daily Average Trading 733 1917 212.9 205.7 212.6 226.4 213.8 231.6 222.8 244.9 10.0
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MINN2: Monthly New Issuance and Redemption of Domestic Bond

Unit : Billion Baht , %

2008 2009 Issuance
Jul. Aug. Sep. Qct, Nov. Dec. Jan. Feb. Jan.-Feb.
Issuance | Redemption | Issuance |Redemption| Issuance | Qutstanding | Issuance | Redemption | Issuance | Redemption | Issuance | Redemption | Issuance | Redemption | Issuance | Redemption | 2009 | 2008 | Growth (yoy%)
1.Government Debt Securities
Government Bond 58 00 186 315 108 18382 00 00 150 00 3 500 30 17 200 02| 660 358 846
T-Bils 150 510 180 R0 590 1410 00 4.0 120 20 240 240 65.0 80 88 4000 1530 1100 3.1
State enterprise Bond 152 12 120 65 222 5624 50 4“2 113 103 28 6.0 19 12 120 400 B9 1.0 69
BOT/FIDF/PLMO Bond 9148 8749 8900 %L1 958 15341 830 8817 766.0 7600 1951 8481 467 667.8 1915 8055 15382 10582 454
Sub Total (1) 9508 9331 9686 10371 10175 40807 83,0 9119 8043 8023 856.9 928, 852 684.6 9186 849.7) 17711 12170 455
2.Corporate Debt Securities
- Secured 00 00 00 00 12 00 00 40 400 00 na.
-Unsecured 30 20) 30 07 37 402 138 805 w3 41 2198
- Subordinated 50 106 50 00 00 00 00 00 00 04 na.
- Convertible 00 00 00 00 00 00 00 00 00 00 na.
- Commercial Paper * 1006 841 78 812 192 349 31 382 733 1689 56.6
Sub Total (2) 1096 1193 9.7 075 8.0 1,055.0 108.9 %4 821 519 51 517 189 76.1 1227 5837 1716|1735 1.1
Sub Total (2) (Excluded Commercial Paper) 80 126 80 21 39 402 138 845 B3| 45 20650
3 Foreign Bonds
- Secured 00 00 00 30 00 00 00 00 00 00 00 na.
- Unsecured 00 00 00 400 00 00 00 00 00 00 00 na.
Sub Total (3) 00 0 0. 430 0. 0. 0. 0. 0. 00 00 na
Grand Total (1)+(2+(@) 10604 10524] 10853 11447 11035 51796 9438 10683 8864 8302 9320 95.7 90L5 760.7 10412 9034 1942.7) 13905 07
Grand Total (Excluded Commercial Paper) 9588 9812 10255 862.7 837.2 8971 8664 10031 18694| 12205 530
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Issue Size Bid Yield Average Bid Coverage
ThaiBMA Symbol Term (Yrs) (Bt.mIn) Issue Date Maturity Date | Auction Date (%Range) Yield (%) Ratio
Wusiinssin.
CB09305B 28 Ju 7,000 5 Feb 09 5 Mar 09 5 Feb 09 1.650-1.680 1.6626 4.72
CB09507B 91 %u 4,000 5 Feb 09 7 Mar 09 3 Feb 09 1.598-1.620 1.6115 5.03
CB10204A 11 50,000 5 Feb 09 4 Feb 10 3 Feb 09 1.510-1.566 1.5424 2.39
CB09219C 14 u 50,000 5 Feb 09 19 Feb 09 3 Feb 09 1.710-1.740 1.7342 1.49
CB09223A 13 3u 70,000 10 Feb 09 23 Feb 09 5 Feb 09 1.623-1.648 1.6342 1.43
CB09224A 13 %u 57,528 11 Feb 09 24 Feb 09 6 Feb 09 1.590-1.666 1.6282 1.82
CBO09312A 28 Ju 7,000 12 Feb 09 12 Mar 09 10 Feb 09 1.520-1.530 1.5262 3.60
CB09514A 91 ¥u 4,000 12 Feb 09 14 May 09 10 Feb 09 1.460-1.480 1.4719 3.45
BOT112A 21 30,000 12 Feb 09 12 Feb 11 10 Feb 09 1.589-1.599 1.5943 1.95
CB09302A 14 5u 70,000 16 Feb 09 2 Mar 09 12 Feb 09 1.520-1.650 1.6416 1.25
CB09303A 14 5u 70,000 17 Feb 09 3 Mar 09 13 Feb 09 1.600-1.648 1.6414 1.34
CB09319B 28 %u 7,000 19 Feb 09 19 Mar 09 17 Feb 09 1.524-1.532 1.5288 2.32
CB09423A 63 Ju 30,000 19 Feb 09 23 Apr 09 17 Feb 09 1.470-1.510 1.4912 1.52
CB09521A 91 %u 4,000 19 Feb 09 21 May 09 17 Feb 09 1.411-1.435 1.4183 3.56
CB09305C 14 u 50,000 19 Feb 09 5 Mar 09 17 Feb 09 1.620-1.650 1.6419 1.33
CB09309A 14 5u 70,000 23 Feb 09 9 Mar 09 19 Feb 09 1.618-1.630 1.6237 1.73
CB09310A 14 u 60,000 24 Feb 09 10 Mar 09 20 Feb 09 1.600-1.615 1.6083 1.65
CB09326A 28 Ju 7,000 26 Feb 09 26 Mar 09 24 Feb 09 1.410-1.420 1.4150 4.81
CB09528A 91 %u 4,000 26 Feb 09 28 May 09 24 Feb 09 1.350-1.370 1.3575 4.90
CB09316A 14 $u 70,000 2 Mar 09 16 Mar 09 26 Feb 09 1.420-1.434 1.4296 1.87
CB09317A 14 u 70,000 3 Mar 09 17 Mar 09 27 Feb 09 1.380-1.395 1.3858 1.56
791,528
MIUARY
TB09304C 28 Fu 6,000 4 Feb 09 4 Mar 09 2 Feb 09 1.730-1.750 1.7445 3.35
TB09506B 91 ¥ 8,000 4 Feb 09 6 May 09 2 Feb 09 1.666-1.678 1.6722 3.96
TBO09805A 182 $u 8,000 4 Feb 09 5 Aug 09 2 Feb 09 1.589-1.610 1.6056 4.33
TB09311C 28 Ju 6,000 11 Feb 09 11 Mar 09 6 Feb 09 1.555-1.568 1.5607 3.56
TB09513B 92 Fu 8,000 11 Feb 09 13 May 09 6 Feb 09 1.475-1.490 1.4882 3.17
TBO09813A 182 Ju 8,000 11 Feb 09 13 Aug 09 6 Feb 09 1.490-1.490 1.4900 3.60
TB09318C 28 %u 6,000 18 Feb 09 18 Mar 09 16 Feb 09 1.490-1.550 1.5306 2.80
TB09520B 91 8,000 18 Feb 09 20 May 09 16 Feb 09 1.409-1.467 1.4415 1.87
TBO09819A 182 Ju 8,000 18 Feb 09 19 Aug 09 16 Feb 09 1.430-1.488 1.4729 1.97
TB09325C 28 Ju 6,000 25 Feb 09 25 Mar 09 23 Feb 09 1.450-1.470 1.4607 3.02
TB09527B 91 %u 8,000 25 Feb 09 27 May 09 23 Feb 09 1.409-1.430 1.4190 2.02
TB09826A 182 Ju 8,000 25 Feb 09 26 Aug 09 23 Feb 09 1.399-1.399 1.3987 2.95
88,000
Wusiinsssula
LB11NA 101 9,999 30 Nov 01 30 Nov 11 4 Feb 09 1.790-1.817 1.8032 213
LB145B 10.31 1 15,000 12 Jan 07 12 May 14 11 Feb 09 2.294-2.428 2.3374 0.96
LB233A 2031 7,000 28 Dec 07 13 May 23 18 Feb 09 4.450-4.640 45541 0.84
31,999
WusiinssgIauAa
EXAT142A 51 1,000 12 Feb 09 12 Feb 14 5 Feb 09 3.4000
EGAT122A 31 1,000 12 Feb 09 12 Feb 12 5 Feb 09 2.7400
EGAT132A 49 1,000 12 Feb 09 12 Feb 13 5 Feb 09 3.2500
EGAT142A 51 1,000 12 Feb 09 12 Feb 14 5 Feb 09 4.0000
EGAT162A 71 1,000 12 Feb 09 12 Feb 16 5 Feb 09 4.3350
EGAT242A 151 1,000 12 Feb 09 12 Feb 24 5 Feb 09 4.9300
BAAC152B 61 1,000 19 Feb 09 19 Feb 15 12 Feb 09 3.6000
BAAC192B 101 1,000 19 Feb 09 19 Feb 19 12 Feb 09 4.2900
GHB122D 31 1,000 19 Feb 09 19 Feb 12 12 Feb 09 2.2000
GHB142C 51 1,000 19 Feb 09 19 Feb 14 12 Feb 09 3.3000
EGAT132B 44 1,000 26 Feb 09 26 Feb 13 19 Feb 09 3.3378
GHB123C 31 1,000 5 Mar 09 5 Mar 12 26 Feb 09 2.2500
12,000
Hudniaanadu
AP122A 31 1,000 5 Feb 09 5 Feb 12 5.5000
CK122A 31 1,616 6 Feb 09 6 Feb 12 5.3000
CK142A 51 884 6 Feb 09 6 Feb 14 5.5000
KTB192A 109 21,000 20 Feb 09 20 Feb 19 5.0000
TISCO192A 101 2,000 17 Feb 09 17 Feb 19 5.5000
TLT112B 21 4,000 25 Feb 09 25 Feb 11 3.5000
TOP142A 51 12,000 13 Feb 09 13 Feb 14 4.2000
TTW122A 31 3,500 26 Feb 09 26 Feb 12 4.0000
TTW142A 51 1,700 26 Feb 09 26 Feb 14 47500
TTW162A 71 1,800 26 Feb 09 26 Feb 16 5.3500
Tawdiagaade 31 35,000 4.0000
SR UATTULE 84,500
Yudsrazfuunazdruaniiu 38,155
uivdu 1,046,182
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