Public Debt Restructuring Quarterly Report

Public Debt Restructuring and Domestic Bond Market Development Fund
HighLights Contact : Bond Market Development Bureau (02-271-7999)
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Inflation Rate YoY(%) MoM(%) American Interest Rate (Fed) 4.50% YoY(%)
© Core Inflation 3.22 0.13 British Interest Rate (BoE) 3.50% 2017 2.40
""B' Headline Inflation 5.55 -0.13 European Interest Rate (ECB) 2.50% 2018 -6.20 SET 1,621.25 -9.15
(=] Forecast 5.5-6.5 Japanese Interest Rate (BoJ) -0.10% 2019 1.50 NIKKEI 26,431.55 -1,136.10
(7] Source: MOC As of Nov 2022 Source: NESDB DJIA 29,264.50 -1,557.00
E S&P500 3,655.04 -218.29
- - DAX 12,227.92 -513.34
o Currency Avg. Selling Rate YTD 1.25% 2019 2020 FTSE100 7,020.95 -215.73
Q . (]
7] (THB) BOT 3.2 3.7
g usD 34.91 15.98% Next Meeting: 25 Jan 2023 NESDB 3.2 3.0-4.0
o GBP 42.36 2.33% FPO 3.4 3.8 BRENT 82.75 -8.60
o} EUR 37.26 0.56% Last Update: Nov 2022 WTI 76.70 -8.41
= oy 26.59 -9.71%
ooy 5.04 7.11%
Source : BOT As of Dec 26th, 2022 GOLD 1,634.65 -48.85
SILVER 18.42 -0.88
Source : Bloomberg As of Dec 26th, 2022

Investment Preformance
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PUBLIC DEBT D

Public Debt GOVT Bond GOVT Debt Portfolio
Classified by Type of Investors
Debt to GDP = 60.60% Mutual Funds_ Other Non- profit organization f
10,462,219.01 THB Mil. 1% 2% 0% ATM, ATR, Nominal Cost of Debt %
— Financial Institution___ Year Goverment Debt Portfolio
. . \g. from Sep-:
Oustanding Debt  (THB Mil.) % (THB Mil.) a5
12.50 4
GOVT 8,507,089.680 81% 2,515,246.13 Contractual Funds 35
- Domestic 8371230.25 80% 2,466,147.43 2% 1e0 5
- Foreign 135859.43 1% 49,098.70
1050 25
FIDF 672613.5 6% -70,424.71 2
Debt Prefunding 43146 0% 43,146.00 950
SOE 1,006,603.470 10% 210,623.18 Insurance Company o
-G 444508.55 4% 43,469.32 22% )
- NG 562094.92 5% 167,153.86 850 o
SFIs 226675.49 2% -82,796.87 i ra . . o
Others 6,090.870 0% -1,730.60 BEESESREIRAZRIZREIREERIEAER A28 g
Total 10,462,219.010 100% 2,614,063.13 = ATM (LHS) == Average cost (RHS)
Source : PDMO as of Dec 2022 Source : BOT as of Oct 2022 Source : PDMO as of Oct 2022

Bond Market Data

Bond Market Cap. Size 15,617,521 THB Mil.

Domestic Bond Market Spread over T-1
% Share of GDP_ Classified by Issuer Date Type | Tenor Symbol Auction Total Allocated NCB BCR G/O AAY Spread Min. Max.
1a0% (Year) Amount Allocated c8 (THB Mil) (%) (bps) (bps) (bps)
(THB Mil.) CB+NCB (THB MiL)
(THB Mil)
e 5-Oct-22[Bond| 10 LB336A 20,000 20,000 19,600 400 2.08 - 0.81 0.96 -4.11 3.59
120% h d 19 10-Oct-22] bills | 0.5 | TB23412A 40,000 40,000 40,000 - 1.24 - 2.47 6.51 -7.94 14.46
Baht Bond 1% 12-Oct-22|Bond | 3 LB266A 30,000 30,000 29,800 200 2.04 - 4.22 21.06 16.34 22.24
/’\ 82,266 11z mil 12-Oct-22|Bond [ 30 LB526A 3,000 3,000 2,950 50 2.50 - 2.45 1.04 -1.14 2.46
100% | ] /\_/ 105% ’ . 19-Oct-22|Bond [ 20 LB436A 13,500 13,500 13,400 100 1.25 - 0.82 12.05 5.22 17.22
21-Oct-22) bills | 0.5 | TB23426B 40,000 40,000 40,000 - 1.12 - 1.86 5.87 -3.33 14.67
90%, 26-Oct-22|Bond| 5 LB286A 30,000 30,000 30,000 - 1.82 - 0.96 2.71 0.98 3.88
80% \ 26-Oct-22|Bond| 50 LB726A 5,000 3,120 3,120 - 0.83 - 2.10 -2.24 -5.41 1.39
a 7-Nov-22| bills | 0.5 | TB23510A 40,000 40,000 40,000 - 1.68 - 4.47 -17.51 -30.45 -7.45
15-Nov-22|Bond| 3 LB266A 30,000 30,000 30,000 - 2.75 - 0.97 20.31 18.04 22.14
o0% Corp Bond 27% 15-Nov-22[Bond| 30 | LB526A 6,000 | 6,000 4800 | 1200 484 - 148] 1833 1926 | -17.66
4 315 2 R 21-Nov-22| bills | 0.5 | TB23524A 40,000 35,276 35,276 - 0.88 - 3.22 10.62 -0.78 36.22
’ ’ - 23-Nov-22|Bond| 10 LB336A 25,000 25,000 24,900 100 1.92 - 2.40 -0.57 -3.91 0.69
40% 30-Nov-22|Bond| 25 LBA476A 7,000 7,000 5,860 1,140 3.58 - 0.92 -11.31 -15.19 -7.69
2-Dec-22] bills | 0.5 | TB23607A 40,000 40,000 40,000 - 3.24 - 2.16 1.23 -8.75 9.25
- 7 7-Dec-22|Bond| 3 LB266A 30,000 30,000 29,500 500 2.69 - 4.01 11.46 8.94 12.14
ncy 7 A A A
0% °"§r3_,"';°7":7‘:?:3;‘“ % 7-Dec-22|Bond| 20 | LB436A 13,500 | 13,500 13,250 250 | 3.50 - 0.93 072 433 0.67
/| — e 19-Dec-22| bills | 0.5 | TB23621A 40,000 40,000 40,000 - 2.48 - 1.64 -11.92 -17.95 -6.95
I 1. ¥ 21-Dec-22|Bond| 5 LB286A 35,000 35,000 35,000 - 1.72 - 1.03 3.70 1.49 5.99
- - BOT Bond 15% 21-Dec-22[Bond| 50 | LB726A 5,000 5,000 4,300 700 | 3.2 - 423 1913 23.99 | 1519
= < = - = -Dec- B N B B B
§:§ § é § 8588888588222 22822888 2’409'504 . 30-Dec-22] bills | 0.5 TBZ3705A 40,000 40,000 40,000 2.28 1.05 14.37 24.41 7.11
AEAFARKRNRRARIRIRRRARARIRARNRKNRSR G : Greenshoe option 0: Overallotment
! EqQuity/GDP  =====Bond Market / GDP n Re dence H°|d|ng
NR Holding Weekly
1 CToTTTTTTTEET I Non-Resident Holding 0 o
: Maturity Profile : Issuer (THB Million) %0 Share of Thai Bond Market Cap.
o
[ 12 sor [ ! Govt Bond 50% GOVT Bond 987,534 6.323%
1 U .
! Remark : Excluded P/N, TL | 7,770,716 mewmi. BOT Bond 62,847 0.402%
1
1 1
1 o,
0 93% | SOE Bond 742 0.005%
| 1
1 ! Foreign Bond 212 0.001%
1
1 1
1
! <1 1cyrs3 3<yrss 5<yrs<10 10<yrss0 !
i s 1,059,814
Source : ThaiBMA as of Dec 2022 Source : ThaiBMA as of Dec 23rd.2022
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32,244.70 mil.*
200,000 Weekly Net Buy/Sell
49,437.32 Mil.
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v : g v - -192,756
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anvaynssMIsUMsamuiisAureulE nun dinfusiuau 57,464,450,475.60 U uassisumsneliUImAUNING T 4 316 T WSvmanmIndsanisnosyu
ndnslve $ia (Uaa. ndnalve) Visvmanminddanisnaanu ngdlve iin ) (Uas. n3slne) UsEM wanmingdansnasyu Inewidd $1in (uaa. Inewdyg) S
uavuFEmanMIndIananasyu ngees Sl (Uaa. ngeAs) USmsIAMITILIY 20,369,955,414.09 UM Tmulﬁaﬁuﬁmmiamu o ufl 16 funen 2565 100,000
nuw. iSunameuunuanmsrnfusanduan 121,109,553.5¢ um Anduieeaz 0.93 sied uadldfunansuumumnmsuimsituvesiuimsdunindsasou ’
20,016,339.37 um Anilufesar 0.91 det saunduiiushuau 161,125,892.91 um Anduraneuuwuadedosa 0.93 sedl %@miwﬁmﬁam”ﬂﬁi"ﬂﬂax 0.87 sin® -150,000 w @ ® w
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2) mafiuAnnansamu
fusmsdunindita 4 510 Tandounsamuidiulununseud nuw. duun Tnsasplundnnindiunsgaunnninesas 60 amulundnminddutiosninfesar 40 *Use holding data calculated base on par value and includina BOT reconciliation Source : ThaiBMA (As of December 23rd, 2022)
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nun. Iddavhuazihdssnumsussfiunanseauaumelununasgiusazndninuiuiifnisauaunigludmivmienuuesis na. 2561 Uszneudie wilsdesuses 3.00
msuszdlunanismuaunslu (wuu Ua. 1) senumstsafiuesiusznauresmsaiuaunislu (wuu Ua. 4) stesumsusaiiunanmseauaunelu (W Y. 5) uagsieanu UK
msaoumumsUsziiuiansmuaunslusesinsieaeunely (wu vn. 6) liudansensamsadauduiiofud 20 suney 2565 Meazidonunngnniasan n 2.00 JAPAN
dwsumsaaupunielulasinadl 1 Usseudszann we. 2566 nuw. lédliiiszuumseavaunislu welifanmuandenmsaousunelufinsududiome Usznaude
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3. mansrasaunely
nuw. Iidhuszgliamsnsasseunely Ussdilnsinadl 1 Deuvssanas wa. 2566 funaveynssumsnneseusazmhennseunsly iefinsanmansnsiadey -1.00
mssiunuiumsiusesdyd msvssdussuunvgumely waemstuiindauasdoyaiifviforussuumsuinsmsiunsedinniguuudidnnsetind(Govemment 3m bm 2yr Sy 10-yr 30-yr
Fiscal Management Information System : GFMIS) uagsguuuimsdnnisiuuensuysyann (Non-Budgetary Management System : NBMS) Tmawﬁnjsaﬂuwﬂuwuﬁw Source : ThaiBMA & Finandial Times
F189umsty maufifnuiumstusas iyl uesnsduiindeyadigsyuu GFMIS svuu NBMS fiannugnies asufau UjiRmungmne sedeviiieadoses nun uay
ulumuszegnaniitmun mslisetuduluausunsliseildiiveyiuss$uussinu we. 2565 uagszuunsmugumeludulunumdninasinssnsamsnds
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40 4.28% 50-yr
4. Mavimsdanisansauma :
U, Isudiumsdsseuiiaelwesuims féuinmsmeluasdlivimsnoueniifiiossuunsuimsianisiumaluladasaumaves nun ieUssiiunadns ) 3.380 201
mslazuunsuimssamsmsaumalunsatiuaumsinaulsvesfuivsuazinsyansn s iRnuuassusnasmandeglivimstimelusaznisuen 3.0 2665 10
.66% 10~y
Tremnwanisdsaonuit fuims dlusnemelusadlduinsmeuenues nuw. fimwitawelsluszdu “welanniign” vieRniusouvas 94.69 Aeszuumsuimsianis
g N v o b a e o 1.959% 5-yr
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2015 2016 2017 2018 2019 2020 2021 2022
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