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Table 1: Thailand Key Indicators as of July 2008

Economic Indicators
(Unit: Bin. US$) 2007P

GDP Growth 4.8-5.8% 4.8% 4.8%
Headline Inflation 5.8% 2.3% 4.7%
Core Inflation 1.9% 1.1% 2.3%
External Account

Export Growth 23.8% 18.1% 17.2%
Import Growth 32.1% 9.6% 7.8%
Trade Bal. 0.6 11.9 1.0

Current A/C Bal. 2.0 14.9 2.2

Bal. Of Payment 19.7 17.1 12.7

International Reserves 108.9 a7.4 67.0
Total Debt Outstanding B5.7 61.7 59.6

Source : Bank of Thailand (BoT),NESDB

Remark: P/ = preliminary
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Table 2: Size of Thai Financial Market

Unit: THB Bin.
2003
Bank Loans 5119.00 458590 429890 460270 470150 508135| 548843 570675 622176 6.664.93
Equities (SET mkt. cap) 219310 127920 160731 198624 478990 452189| 510511 507870 663607 6.383.84
Domestic Bond (at par) 138860 163480 188290 230000 251800 274033| 3.36684 403526 488576 512168
GDP at current price (billion baht) ™ | 4.637.10 492270 513350 544600 591730 648940 | 7.09560 7.830.30 846900 868417
GDP Growth rate (at 1988 prices) ™ 14 43 21 54 5.8 £.40 450 5.00 480 486

Remarks: 1) source : BoT, NESDB,

Figure 1: Capital Size Figure 2: Asset Size of Institution Investors
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Table 4: ThaiBMA New Registered Bonds

Unit : THB Bin.
2008H
T- Bills 323.00 263.00 -18.58
Government Bond 175.11 133.10 -23.99
State Agency Bond 1899.28 4120.77 116.97
State Enterprise Bond 34.56 d.42 o747
Corporate Bond 71.81 131.49 83.1
Commercial Paper 468.76 550.22 17.38
Foreign Bond 4.40 11.09 152.00
5,264.08

Source : BOT, SEC and MOF
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Table 6: Outstanding Value of ThaiBMA Registered Bonds : June 30, 2008

Type
T- Bills
Government Bond
State Agency Bond
State Enterprise Bond
Corporate Bond
Commercial Paper
Foreign Bond

Unit :THB Bin.

2007H 2008H  Growth{%
159.00 140.00 -11.95

1644.38 1,800,390 9.52
1100.59  1389.58 44.43
526.78 331.18 0.83

631.24 740.07 17.24
269.18 184.10 -31.61
20.50 36.96 860.30

Total 4,351.66 5,022.79 15.42

Source : BOT, SEC and MOF

Remark : Preliminary figures collected from the following registrars BAY,BBL,BFIT,TFB.TSD

Figure 3: Corporate Bond Outstanding Value by
Sectors : June 30, 2008
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Figure 4: Corporate Bond Outstanding Value by
Ratings : June 30, 2008
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Table 7 : ThaiBMA Trading and Outstanding Value of H1/2007 and H1/2008

Unit : THB Billion.

Type of Securities 2008H % change

Outright Trading Ouwistanding ReNiGHMAIEELTENESLGGB]  Trading — Outstanding
T- Bills 450,91 159.00 336.49 140.00 -25.38 -11.85

Government 662.52 1,644.38 GG67.07 1,800.90 0.69 9.52
State Agency 3,695.17 1,100.59 7470.70 1,589.58 107.80 44.43
State Enterprise 3818 526.78 36.52 531.18 4,33 0.83
- Guaranteed 2479 344 34.07 36515 37.44 6.217
- Non Guaranteed 13.38 183.01 245 166.03 -81.69 -9.28
Corporate 72.98 631.24 42.87 740.07 -41.26 17.24
Commercial Paper 9.12 269.18 17.52 184.10 92.07 -31.61

Foreign 5.50 20.50 216 36.96 -60.69 80.30
Total 857332 502279 ETETNEETYY)
- Monthly Average 1,428.89
- Daily Average 70.27
- Ho. of trading days 122
No. of transactions a0,848
- Monthly Average 8,475
- Daily Average 417
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Table 8 : Most Active Traded Bonds (Jan-Jun 2008)

Spread
Trading Average over Last
M YTM Value % offTotal Turnover Average Govbond  trade
(¥r) (%a) (THB Min) Trading Ratio (%) Duration Conwvexity (bp) Date
4,7 5.530000 184,725.88 215 212.33 413 20,29 - 30-Jun
971 5.850000 83,794.80 0.98 222.23 7.37 67.22 - 30-Jun
213 4.820000 44,517.28 0.52 B1.34 1.98 5.04 = 25-Jun
5.04 5.520000 43,332.67 0.51 B83.33 4.26 22,05 - 30-Jun
0.87 4.080000 42,057.86 0.49 100.86 0.85 1.14 - 30-Jun
4,98 3700000 1,611.32 0.02 107.42 4.49 23.44 12 19-Mar
15.01 4.900000  1,500.10 0.02 100.01 10.53 140.88 -19 28-Feb
6.72 6160000 1,064.24 0.01 106.42 5.61 37.44 22 24-Jun
5.74 5940000 1,054.73 0.01 105.47 4,95 28.92 10 27-Jun
7.39 3.864000 1,021.43 0.01 102.14 6.30 46.46 -g 18-Feb
JAA-(tha) 3.95 5.500000 1,802.25 0.02 60.08 3.53 14.86 - 26-Jun
JA+(tha) 3.85 4.180000  1,326.83 0.02 6.63 3.51 13.84 1 28-May
JA- 0.05 3.370000  1,295.64 0.02 37.02 0.05 0.03 - 27-Feb
JAA 3.32 4.395000  1,259.42 0.01 31.49 2.97 10.81 48  14-May
JAA- 0.2 3.300000 1,254.79 0.01 25.10 0.20 0.14 18 9-May
Figure 5: Corporate bond’s Trading Value by Sectors Figure 6: Corporate bonds’ Trading Value by Rating
: Jan to June 2008 : Jan to June 2008
Men-reted

P

B-reted
8%

PETRO
2%
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ne Top Ten Active Member Dealers Hatl

1. sUANTNANTINg 7. 8U1AN97 AN Aim WU
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5. SUIANINTINN
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Figure 7: Composition of Market Participation
by Trading Value

1000 ~

g

o
L)
=

Traiug alee (THE biu.)
E

e
&
=

len Fah k-1 Spr My dun

M ntzr desler transsctions H Deslzr te Cltznt transseiions

Figure 8 :Composition of Dealer to Client Transactions
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Figure 9 : Composition of Dealer to Client Transactions

: Jan to June 2008
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Remark :
1. "NDL" are local financial institutions that do not have Dealer Licenses (Securities
or debt securities trading license)
P. "Others" includes Private Funds, Social Security Funds, Foreign Cos. Individual

nvestors and Holding Companies, Government Pension Fund.

Table 9: Top Ten Active Dealers (Outright trading)

Untit : THB Bin.

Rank Dealer Outright %

Trading Value

1 KBAMNK 212,019.70 12.70%
2 SCB 205,448.50 12.55%
3 SCBT 203,022.29 12.16%
4 UOBT 140,079.56 8.359%
3 BBL 110,899.21 6.54%
5] DBBK 106,191.47 6.36%
7 TISCO 100,858.58 6.04%
g2 BT 99,212.28 5.54%
S HSBC 55,803.53 5.74%
10 CITI 71,994.99 4,31%
Other 319,607.83 19.15%
Total 1,669,177.93 100.00%

Remark : Based on traded date and trading transactions

reported by dealers to ThaiBMA
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Figure 10: ThaiBMA Government Bond Yields Curve Figure 11: 5Yr, 10Yr Government bond yield (%)

(Interpolation)
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Table 10: Bond Indices and Return
Thai B Government Bond Indice Clean Price Index Gross Price Index Total Return Index

30-4i.8.-08 Chg.(point 30-i.8.-08 Cha.(bp 30-ii.8.-08 Chg.(bp.)

Government Bond Index 93.14 -5.56 04,63 -5.52 151.77 -5.16
Maturity Sub Group

Group 5{<= 10) 838.67 -4.01 20,02 3.98 152.47 -2.85
Group 1{1<TTM-<=3} 83.85 -1.74 85.08 -1.20 145.65 0.44
Group 2{3<TTM-<=7} 100,96 -5.20 102,42 -5.29 172.56 -4,37
Group 3{F<TTM=<=10) 113.27 -3.54 115,90 -3.52 197.45 -9,25
Group 4{TTM =10} 117.00 -11.99 119,12 -11.90 201.81 -14. 29
Investment Grade Corporate 99,97 -3.25 100.95 3.27 142,38 -0.92
Investment Grade Corporate 100.38 -3.28 101,37 -3.30 143.48 -0.37

wwneing : nstlazuulasees Clean price Index , Gross price Index uas Total return Index flunsiaenurlas (Chg.) Waifauiu o, 4w 28 fuanan 2550
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@ ' [y & [y
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u

{AIASIRITUYE 10 BUALWSN (Top most outright trading)

Rank Dealer Outright %6
Trading Value

1 KEAMEK 212,019.70 12.70%

2 5CB 205,442 .50 12.55%

3 SCBT 203,022.29 12.16%

4 LoaeT 140,0/9.56 2.39%

3 BBL 110, 899.21 G.64%

G DBBK 106,191 .47 5.36%%

7 TISCO 100, 89858 6. 04 %%

= BT 99,212 .28 5.94%

5 HS5BC 55,803.53 5.74%

10 cCiT 71,954.95 4 31 %

Other 315,607.83 19.15%

Total 1.669.177.93 2O OB

Lead Underwriter Y¥NMALANTY 5 BUALILSN
1 kasikornbank Ple. 19,180.80 10 26.63
) Siam Cammercial Bank Flc. 12 361.07 2 1716
3 Banghkolk Bank Flc. 5.859.05 5 g2
4 Barclays Capital Securities (Thailand) Limited 5.000.00 o £.94
5 Thanachart Securities Flc. 5.000.00 1 £.94
wenzidsuns@suinaenau 5 Susuusn
1 Thailand Securities Depositony Co. Lid. 34.508.00 ] 47.9
2 ThE Bank Flc. 18.200.00 7 26.2h
3 Kasikornbank Flc. 5.050.00 K H.98
4 Krungthai Bank Flc. 4,000.00 1 5.85
5 Siam Commercial Bank Flc. 4.000.00 2 h.55
AnaNAMAATITTHi TN (ThaiBMA) w16 vea 16




