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Inflation Rate YoY(%) MoM(%) American Interest Rate (Fed) 5.00% YoY(%)
© Core Inflation 1.93 0.11 British Interest Rate (BoE) 4.25% 2017 2.40
‘l-ﬂ, Headline Inflation 3.79 -0.12 European Interest Rate (ECB) 3.50% 2018 -6.20
a Forecast 2.0-3.0 Japanese Interest Rate (BoJ) -0.10% 2019 1.50
(7] Source: MOC As of Mar 2023 Source: NESDB
=
g Exchange Rate Thai Policy Interest Rate GDP Forecast
c
8 Currency Avg. Selling Rate YTD 1.50% 2019 2020
[} (THB) BOT 32 37
g usD 34.46 14.49% Next Meeting: 29 Mar 2023 NESDB 2.6 2.7-3.7
(] GBP 42.38 2.37% FPO 3.0 3.8
E EUR 37.24 0.53% Last Update: Mar 2023

® JPY 26.56 -9.83%
o 5.05 7.34%
Source : BOT As of Mar 27th, 2023
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Public Debt Restructuring Quarterly Report

Public Debt Restructuring and Domestic Bond Market Development Fund
Contact : Bond Market Development Bureau (02-271-7999)

March 27, 2023

244.63
Source : BOT As of Feb 2023
SET 1,593.37 37.92
NIKKEL 27,485.00 539.33
DJIA 32,432.08 187.44
S&P500 3,977.53 25.96
DAX 15,127.68 194.30
HSI 19,652.00 452.50
FTSE100 7,471.00 67.15
BRENT 77.49 3.68
WTIL 72.78 5.14
GOLD 1,979.45 -1.25
SILVER 23.25 0.61

Source : Bloomberg As of Mar 27th, 2023
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PUBLIC DEBT DATA

Public Debt LD el GOVT Debt Portfolio
Classified by Type of Investors
= 0/ n
Debt to GDP = 61.26% Mutual Funds, Other Non- profit organization ATM, ATR, Nominal Cost of Debt
i 2% / 0% : %
10,692,883.04 THB Mil. Financial In:f‘{'“‘iun\ vear Goverment Debt Portfolio %
N } Chg. from Sep-19 35
L
Oustanding Debt  (THB Mil.) /o (THB Mil.) 125
Househ :
GovT 8,655,218.430 81% 2,663,374.88 % bntractual Funds us 2s
- Domestic 8525128.53 80% 2,620,045.71
- Foreign 130089.9 1% 43,329.17 - 5
FIDF 670613.5 6% -72,424.71 15
Debt Prefunding 58340 1% 58,340.00 95
SOE 1,045,872.610 10% 249,892.32 e 1
-G 492512.16 5% 91,472.93 2% us
- NG 553360.45 5% 158,419.39 05
Depository Corporation
SFIs 226573.85 2% -82,898.51 2% g naanaaaanss S SgSSSNNESSEEMdOEENNNNN cnmang
Others 36,264.650 0% 28,443.18 fes2gaszycsise 3 2362852385333 3628=e22¢ 628
Total 10,692,883.040 100% 2,844,727.16 e ATM (LHS)  mmmm Average cost (RHS)
Source : PDMO as of Jan 2023 Source : BOT as of Jan 2023 Source : PDMO as of Jan 2023

Bond Market Data

Bond Market Cap. Size 15,824,142 THB Mil.

Domestic Bond Market Spread over T-1
9% Share of GD! Classified by Issuer Date Type | Tenor Symbol ‘Auction Total ‘Allocated NCB BCR G/O AAY Spread Min. Max.
0% (Year) Amount Allocated c8 (THB Mil.) (%) (bps) (bps) (bps)
(THB Mil.) CB+NCB (THB Mil.)
(THB Mil.)
. 11-Jan-23[Bond| 5 LB286A 30,000 30,000 30,000 - 1.93 - 1.93 2.10 0.87 3.17
120% o 11-Jan-23[Bond| 30 LB526A 5,000 5,000 4,120 880 6.68 - 3.46 -19.43 -20.46 -16.66
Baht Bond 1% 16Jan-23| bils | 0.5 | TB23719A 40,000 | 40,000 | 40,000 - 114 - 115|508 -5.98 13.42
| ass 183an-23[Bond| 3 | LB266A 20,000 | 20,000 | 20,00 - ta7 | - 17a] 503 356 6.66
100% /\_/ 105% 79,966 s wmi. 18-Jan-23|Bond| 10 |  1B336A 25,000 | 25,000 24,950 50 1.66 - 2.50 3.96 2.69 5.19
25-Jan-23[Bond| 15 | ESGLB376A 20,000 | 20,000 19,280 720 2.88 - 2.76]  -10.20 -11.37 -9.27
1-Feb-23[Bond| 25 | LBA476A 7,000 7,000 6,250 750 3.27 - 3.18 -6.86 -14.57 -4.87
80% — 13-Feb-23| bills | 0.5 | TB23816A 40,000 | 40,000 40,000 - 2.25 - 1.68 6.35 -3.44 13.06
- 15-Feb-23[Bond| 3 LB266A 30,000 | 30,000 30,000 - 1.21 - 1.96 8.28 6.03 12.03
fo B 28 15-Feb-23[Bond| 50 LB726A 6,000 6,000 5,200 800 1.65 - 3.74 -3.58 -12.46 2.44
60% orp % 22-Feb-23|Bond| 20 LB436A 16,000 [ 16,000 15,950 50 1.44 - 3.16 5.88 3.92 7.92
4.415 27-Feb-23| bills | 0.5 | TB23830A 40,000 | 40,000 40,000 - 1.75 - 1.70 4.49 -2.38 7.82
» y {THB Mil 1-Mar-23[Bond| 5 LB286A 30,000 30,000 30,000 - 1.91 - 2.24 4.51 3.63 5.03
0% 8-Mar-23|Bond | 10 LB336A 27,000 | 27,000 27,000 - 1.99 - 2.58 3.97 2.78 4.38
13-Mar-23| bills | 0.5 | TB23913A 40,000 | 40,000 40,000 - 1.81 - 1.68 1.24 -5.87 6.13
15-Mar-23|Bond | 3 LB266A 30,000 | 30,000 30,000 - 2.14 - 1.92 0.85 -0.19 1.61
p ’ 15-Mar-23|Bond |30 LB526A 5,000 5,000 4,500 500 4.66 - 3.00]  -19.68 -23.43 -18.43
20% 7 A .
@ = 1,047,807 THB Mil. 27-Mar-23| bills [ 0.5 TB23927A 40,000 40,000 40,000 - 2.28 - 1.54 -10.01 -16.94 -4.44
T — 29-Mar-23[Bond| 15 | ESGLB376A 20,000 [ 20,000 19,700 300 2.03 - 2.64 -1.54 -2.56 -0.66
G : Greenshoe option 0O: Overallotment
o = = o BOT Bond 14% " "
1
~===2—Bank Loan /GDP Equity/GDP Bond Market / GDP NR Holding weekly
Non-Resident Holding a
Issuer % Share of Thai Bond Market Cap.
- Source :BQTasofSep2022 _ _ _ _ ____________________ : P
! 0/
| Maturity Profile : GOVT Bond 979,153 6.188%
1 vs !
0 BOT GovT | BOT Bond 72,357 0.457%
| '
1 L
| Remark : Excluded P/N , TL 1 71979;130 THB Mil. SOE Bond 743 0.005%
| '
1
| 0 Foreign Bond 212 0.001%
1
'
1 1
| I
! 0 1,060,953 6.705%
1 <1 1<yrs3 3<yrss 5<yr<10 10<yrs50 1
SRR,
" . 350,000
Source : ThaiBMA as of Mar 2023 Source : ThaiBMA as of Mar 24th,2023
o a a a § o ] 300,000
pan1snLiueuveInamuUIMIRufineusulassadmila
uazauInanasE uilulssme 250000 VUL
- 7,808.68 Mil.*
200,000 Weekly Net Buy/Sell
o o -10,837.19 Mil.
FIYITURNANTITANUUIY i
150,000 BOT 3,028.52 Mil.
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