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) 5.25% (%)
© Core Inflation 1.66 0.05 British Interest Rate (BoE) 5.00% 2021 -6.20
B Headline Inflation 2.67 0.19 European Interest Rate (ECB) 4.00% 2022 2.60 SET 1,485.32 -71.60
o Forecast 1.7-2.7% Japanese Interest Rate (Bol) -0.10% 2023 2.70 NIKKET 32,698.81 -690.10
(7} Source: MOC As of May 2023 Source: NESDB DJIA 33,714.71 -584.41
E S&P500 4,328.82 -59.89
Arv—h DAX 15,813.06 -298.26
8 Currency Avg. Selling Rate YTD 2.00% 2022 2023 FTSE100 7,453.58 -134.90
O (THB) BOT 2.6 3.6
e -, UsD 35.38 2.37% Next Meeting: 2 Aug 2023 NESDB 2.6 2.7-3.7
(] == G 45.26 8.01% FPO 2.6 36 BRENT 74.70 1.75
'z" H R 38.76 4.64% Last Update: Mar 2023 WTI 69.75 -1.44
. JPY 24.92 -7.19%
B oovy 4.95 -2.21%
Source : BOT As of June 26th, 2023 GOLD 1,937.10 -23.60
SILVER 22.96 -1.03

Source : Bloomberg As of Jun 26th, 2023
Investment Preformance
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1. Interest Rate Risk

* Absolute VaR Limit lsitfiu 0.5% siall (Ine3% Delta-normal method fiaanuidasiu 99%)
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Investment Framework
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PUBLIC DEBT DATA

Public Debt GOVT Bond GOVT Debt Portfolio
Classified by Type of Investors
= 0/ .
Debt to GDP = 61.56% Mutual Funds Other Non- profit organization ATM, ATR, Nominal Cost of Debt
10,895,273.14 THB Mil. Financial Inserb tion. S~ — 0% Year Goverment Debt Portfolio %
N } Chg. from Sep-19 3 35
Oustanding Debt  (THB Mil.) % (THB Mil.)
Housel 125 3
GovT 8,776,257.520 81% 328,344.02 % bntractual Funds 2
- Domestic 8643685.44 79% 327,414.95 22% 15
- Foreign 132572.08 1% 929.07 5
105
FIDF 660988.5 6% -11,625.00 15
Debt Prefunding 129714 1% 86,568.00 s
SOE 1,066,600.390 10% 110,967.18 [l W ——" 1
-G 505291.51 5% 93,199.16 22%
- NG 561308.88 5% 17,768.02 o 0s
ry Corporation
SFIs 225509.94 2% -22,598.55 24% [ . - . - - o - - . ~ - - o
Others 36,202.790 0% 29,679.90 = < B ° = < - ° = < B ° = <
Total 10,895,273.140 100% 521,335.55 e ATM (LHS)  smmmmm Average cost (RHS)
Source : PDMO as of Apr 2023 Source : BOT as of May 2023 Source : PDMO as of May 2023

Bond Market Data

Bond Market Cap. Size

16,113,497  THB Mil. T-bills and GOVT Bond Auction Schedule Q3/FY2023

Domestic Bond Market e
% Share of GDP _ Classified by Issuer Date Type | Tenor ‘Symbol ‘Auction Total ‘Allocated NCB BCR G/O ARY Spread Min. Max.
(Year) Amount Allocated c8 (THB Mil.) (%) (bps) (bps) (bps)
140% (THB M) CB+NCB (THB M)
(THB Mil.)
b 4-Apr-23|Bond| 3 LB266A 35,000 35,000 35,000 - 1.26 - 1.96 4.99 1.31 7.61
120% Baht Bond 1% 4-Apr-23[Bond| 50 | LB726A 5,000 | 5,000 4,350 650 1.88 - 3.52 2.05 ~0.02 3.98
10-Apr-23[T-Bill| 0.5 | TB23011A 40,000 [ 40,000 40,000 - 2.13 - 1.65 -1.26 -6.09 191
o 83,101 wewi. 17-Apr-23[TBil| 0.5 | TB24417A 10,000 10,000 10000 - 3.93 - 178 11.9 5.72 1372
100% | A /\_/ T04% 19-Apr-23[Bond| 10 LB336A 23,000 [ 23,000 23,000 - 1.99 - 2.54 1.28 -0.02 2.48
24-Apr-23| T-Bill| 0.5 [ TB23025A 40,000 [ 40,000 40,000 - 1.25 - 1.66 -0.97 -5.49 3.01
24-Apr-23| T-Bill|_0.5 | TB24424A 10,000 10,000 10,000 - 4.02 - 1.78 11.46 3.51 12.51
26-Apr-23|Bond| 5 LB286A 35,000 | 35,000 34,200 800 1.26 - 2.09 0.94 -1.06 2.84
80% T 26-Apr-23| Bond| 20 LB436A 16,000 16,000 15,850 120 1.15 - 2.90 1.01 -6.03 4.87
A 8-May-23|T-Bill | 0.5 | TB23N08A 40,000 | 40,000 40,000 - 1.16 - 1.79 4.24 -4.51 19.49
Corp Bond 28% 16-May-23|Bond| 3 LB266A 25,000 | 25,000 25,000 - 1.34 - 2.67 2.84 0.91 4.11
0% 4.596,1 22-May-23[T-bill| 0.5 | TB23N22A 40,000 | 40,000 40,000 - 2.10 - 1.92 9.11 2.39 17.39
» /] JUHB Mil. 24-May-23[Bond| 15 | ESGLB376A 20,000 20,000 20,000 - 1.34 - 2.85 -4.78 -6.69 -2.79
24-May-23[Bond| 25 LBA476A 7,000 7,000 7,000 - 1.36 - 3.25 6.31 4.83 6.31
% 31-May-23[Bond| 30 LB526A 6,000 6,000 6,000 - 2.20 - 3.26 -1.77 -5.19 0.81
2-Jun-23[T-Bill| 0.5 [ TB23D06A 40,000 | 40,000 40,000 - 2.14 - 1.95 -0.14 12 2.89
7-Jun-23|Bond| 10 LB336A 23,000 | 23,000 23,000 - 1.60 - 2.52 1.12 -0.35 1.95
g 2 19-Jun-23[T-Bill| 0.5 | TB23D20A 40,000 | 40,000 40,000 - 1.59 - 1.96 321 -9.66 -0.66
ot 1,043,742 THB Mil. 21-Jun-23[Bond| 5 LB286A 35,000 | 35,000 35,000 - 1.50 - 2.35 1.66 .04 2.66
B 21-Jun-23[Bond| 50 LB726A 5,000 5,000 4,950 50 2.24 - 3.75 271 -4.29 2.31
B 28-Jun-23|Bond | 20 LB436A 16,000 16,000 16,000 - 1.55 - 3.08 1.57 -0.39 2.81
* glan @gggggggezuzzﬁﬁzeaznzm BOT Bond 15
288 8885885555858 8a8a88¢
B RRSRARRNRRRRARRIRKRIKRAK|R 2'305,57 HB Mil.
Loan /GDP Equity/GDP  ——Bond Market / GDP ¥ reenshoe option OIOVECAINmES

Non-Residence Hold
NR Holding Weekly

Non-Resident Holding

Source : BOT as of Jun 2023

Maturity Profile

vs

Issuer % Share of Thai Bond Market Cap.

BOT

GOVT Bond 941,730 5.844%

Remark : Excluded P/N , TL

Govt Bond 50% BOT Bond 58,643 0.364%

SOE Bond 809 0.005%

Foreign Bond

TO 1,011,090 6.275%

202 0.001%

9,706 0.060%

i 8,084,959 rvwi.

<1 1<yrs3 3<yrss 5<yrs10 10<yrs50
Source : ThaiBMA as of Jun 2023 Source : ThaiBMA as of June 23th,2023 EERRRD :
o = a P T P & 300,000 3
5'1smuwamsmmumumaanamummmuqLwaﬂiuiﬂﬁaiwma 5190US :
% |
o | YTD Net Buy/Sell
1RAIANTIEITUU FELNA ZERAY |
& utu i - 68,384.31 Mil.*
200,000 : Weekly Net Buy/Sell
- - 55,998.05 Mil.
150,000 BOT -12,350.26 Mil.
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