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NPL
NPLs Outstanding (Total Financial Institutions excluding New IBFs and Credit Foncier Companies )
Unit  : Million Baht
2001 2002
End of Period Jul Aug Sep Oct Nov Dec Jan Feb *

Decrease in NPLs

Debt Restructuring 21,604 20,757 16,522 21,243 15,835 51,685 11,834 12,955

Others 9,416 14,027 19,544 63,262 24,965 56,466 15,949 10,820

Total Decreasing Amount 31,020 34,784 36,066 84,505 40,800 108 ,1561 27,783 23,775
Increase in NPLs

New NPLs 15,987 10,286 18,385 9,422 10,974 20,112 6,830 8,913

Re -Entry NPLs 23,791 19,563 28,257 21,560 14,307 15,237 24,300 8,208

Total Increasing Amount 39,778 29,849 41,642 30,982 25,281 35,349 31,130 17 121
Net Decreasing Amount - 4,935 - 53,523 15,519 72,802 - 6,654
Net Increasing Amount 8,758 - 5,576 - - - 3,347

Amount of NPLs 615,194 610,259 615,835 562,312 546,793 473 ,991 477 ,338 470 ,684

Total Loans 4,846 ,336 | 4,860,979 | 4,773,885 4,650 ,897 4,593 ,780 4,529 ,487 4,550 ,147 | 4,561 ,450

(% to Total Loans ) 12 .69 12 .55 12.90 12.09 11.90 10 .46 10 .49 10.32
Source : Bank of Thailand

* preliminary data
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Stock Exchange Index

Timing * BANGKOK |DOW JONES |NASDAQ 100 | FTSE 100 DAX 30 NIKKEI
(monthly) SE.T.
Jan-01 332.77 10,887.36 2,593.00 6,297.53 6,795.14 13,843.55
Feb-01 325.20 10,495.28 1,908.32 5,917.88 6,208.24 | 12,883.54
Mar-01 291.94 9,878.78 1,5673.25 5,633.73 5,829.95 [ 12,999.70
Apr-01 300.63 10,734.97 1,855.15 5,966.95 6,264.51 13,934.32
May-01 310.13 10,911.94 1,799.89 5,796.15 6,123.26 | 13,262.14
Jun-01 322.55 10,502.40 1,830.19 5,642.50 6,058.38 | 12,969.05
Jul-01 297.69 10,522.81 1,683.61 5,529.05 5,861.19 11,860.77
Aug-01 335.57 9,949.75 1,469.70 5,344.97 5,188.17 | 10,713.51
Sep-01 277.04 8,847.56 1,168.37 4,903.39 4,308.15 9,774.68
Oct-01 275.09 9,075.14 1,364.78 5,039.71 4,559.13 10,366.34
Nov-01 302.62 9,851.56 1,596.05 5,203.55 4,989.91 | 10,697.44
Dec-01 303.85 10,021.50 1,577.05 5,217.35 5,160.10 [ 10,542.62
Jan-02 340.82 9,920.00 1,5650.17 5,164.78 5,107.61 9,997.80
Feb-02 371.81 10,106.13 1,359.22 5,100.96 5,039.08 [ 10,587.83
Mar-02 373.95 10,403.94 1,452.81 5,271.76 5,397.29 [ 11,024.94
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Timing * |HANG SENG TAIWAN STRAITS KUALA | JAKARTA PHILIPPINES KOREA SE
(monthly ) TIMES LUMPUR
Jan -01 16,102 .35 5,936.20 | 1,991.29 727 .73 425 .61 1,687 .00 617 .91
Feb-01 14,787 .87 5,674 .69 | 1,947 .40 709 .39 428 .30 1,613.49 578 .10
Mar -01 12,760 .64 5,797.92 | 1,674 .19 647 .48 381.05 1,446 .40 523 .22
Apr-01 13,386 .04 5,381.67 | 1,722.72 584 .50 358.23 1,378 .84 577 .36
May -01 13,174 .41 5,048 .86 | 1,657.05 572 .88 405 .86 1,402 .29 612.16
Jun -01 13,042 .53 4,883.43 | 1,726.50 592 .99 437 .62 1,410.07 595 .13
Jul-01 12,316 .69 4,352.98 | 1,666.03 659 .40 444 .08 1,362 .89 541 .55
Aug -01 11,090 .48 4,509 .44 | 1,619.12 687 .16 435 .55 1,265 .44 545 .11
Sep -01 9,950.70 3,636.94 | 1,319.53 615 .34 392 .48 1,126 .63 479 .68
Oct-01 10,073 .97 3,903.49 | 1,367 .84 600 .07 383.74 993.35 537 .81
Nov -01 11,279 .25 4,441 12 | 1,478 .54 638 .02 380 .31 1,128 .47 643 .89
Dec -01 11,397 .21 5,651.24 | 1,623.60 696 .09 392 .04 1,168.08 693 .70
Jan -02 10,725.30 5,872.14 | 1,786.89 718.82 451 .64 1,361.94 748 .07
Feb -02 10,482 .55 5,696 .11 1,715 .58 708 .91 453 .25 1,406 .22 819.99
Mar -02 11,032.92 6,167 .47 | 1,803.22 756 .10 481.78 1,403 .62 895 .58
* the end of period
ﬁlﬁﬁﬂﬁli"?ﬂ’)ﬁ‘ﬁff

AATINAFDLUNUGITUAD R/P laniaguuilag

12,000

10,000

6,000

4,000

2,000

Million Bah Daily Turnover & Government Bond Ind¢

Index

8,000

| 5030 4880

12271 1228 7,086 6,870
6410 6240 170

6,783

Jut01 Aug01 Sep01 OctO1 Now01 Dec01 Jan02 Feb02 Mar02

(| Daily Turnover —®— Government Bond Inde|

135

130

125

120

115

110

ﬂ?‘mmma‘%@ﬂmmmﬂmwﬁlulﬁ@uﬁmﬂmﬁ@"’mqu
sy 142.44 FuanwLm ﬂmﬁuﬂ?mmmmm%mmu 6.78
WUATULMAAAIIDHAL 1.27 ANNLAUAKIUL N33 8908
Mu‘lmy'Lﬂuqiﬂ@iuﬂﬂiéﬂmﬁﬂLLuu Outright ilufnasusenaz
99.54 Lmzﬁ;?mmLﬁ@mirjﬁmm:ﬁ'u °] (Financing and Other
Transactions) ;@ﬂm 0.46

Lﬁlﬂﬁmimwﬁmﬁuﬂqa%@mwwuéﬁﬁuﬁﬁmﬁgm@
fRPgUNsEaIE AN TREIAY 66 Lﬂu;@m: 69 Ffiunds

Lﬁﬂﬂu@’m?ﬂﬂ@y 19 N’VE]EIV]?’PJEJ@Q, 25 muwmumammum

ﬁ@mmu@mmmm@ﬂm 5 Lﬂm@mu 2 wuﬁumﬂmwuﬁum
@mmmﬂ@ﬂﬂm 7 WRalleasasay 1 Lmvﬁuﬁmm@nfﬂu@mm
anseeay 4.5 Tusetas 35 NAReLIMILRERITHARDLILNL
équlu@ﬂ§ULﬁm%um@@mLﬁ@u #agounitatTunanannnsi
AnznIsunsuleLNen s uiluR AsERsmenLTE RIP 14 Fu
TafseAuAuAasenas 2 uazuanannigaiunauiainnis
Wﬂmmmmmmmmﬂﬂmemmmmiﬂumm‘lu@ﬂmmm
mmmwmvmmq@mmﬂmﬁmm sana e AT HAReLLNY
sreizeaLRAEUNIN 80 bp Fasname LRI A e
Juaw éqmalﬁﬁmmmmuLmuﬁuﬁﬁm%ﬂm@%mnﬁfﬂﬁ Thai

BDC Government Bond Index : Total Return Index U5uanas

TN 23 1UszanAauNsIey 2545

TA2ans3deiAsEgRauasnIItiu - uwnyinasnsiuanende 13



AMziEsugna lng

¥ ¥
MILOAINLI aaIaNK ARINATIEITHE LLﬁ&’LL%?Z%N

2.76 4A AMNIZAU 133.17 an luboun NN dansziU 130.41 qm
YIRANAITREAT 2.07 MALMDY 1IRTREAT 24.85 Mall @9UNNT

Lﬂ@@%iﬂ’l‘]]@\‘i@lﬂ?’m@ﬂﬂULLWHW%ﬁUH?TﬁUW@WWNL@u Thai BDC

Government Bond Yield Curve

) Government Bond Yield Curve i zﬁumummmu ‘W‘Llfm
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WUAULN T usesay 0.22 410 AR euUnNNIWUD

—>— Jan-02 Feb-02 Mar-02

e B zﬁum@uummm AU 503 U ﬁﬁj@ﬂﬂﬁ

©

Tnadasansuifeanlunuasd unsidaun duadeanes
TURBUHIINTIIAY 64.54 WUATULN

Thai BDC Trading and Outstanding Value Million Baht
Type of Bond 2001 2002 Outstanding as of
Total (Q1) | Total (Q2) | Total (Q3) | Total (Q4) Jan Feb Mar Mar29, 2002
Government 371,927.91| 187,850.07 | 150,008.84 | 206,685.88 | 96,674.68 | 85,625.83 | 97,919.48 668,776.00
State enterprise 29,407.71| 34,303.78 | 46,220.84 | 30,450.53 9,944.05 6,107.86 3,099.18 405,148.43
- Guaranteed 27,971.89 29,941.43 | 43,031.87 | 22,925.85 9,118.34 4,673.34 2,816.84 354,761.14
- Non-guaranteed 1,435.82] 4,362.35 3,188.97 7,5624.68 825.71 1,434.52 282.34 50,387.30
T-Bills 47,924.97| 101,631.43 | 100,229.82 | 101,050.57 | 31,585.62 | 24,292.56 | 35,013.26 133,000.00
BoT/FIDF/PLMO 38,015.67| 26,186.39 | 14,672.40 | 14,358.79 5,895.19 8,659.36 1,414.26 112,337.28
Corporate 13,204.21 31,041.55| 29,812.51 | 17,235.46 | 11,788.51 5,844.97 4,997.45 241,655.14
Total Value 500,480.47| 381,013.22| 340,944.41| 369,781.23| 155,888.05| 130,530.58| 142,443.64 1,560,916.85
- Daily Average 8,072.27 6,457.85 5,411.82 5,964.21 7,085.82 6,870.03 6,783.03
- No. of trading day{ 62 59 63 62 22 19 21

Source: TBDC
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Modern Hyper — and High Inflations

NBER Working Paper 8930, May 2002.

Stanley Fischer, Ratna Sahay, and Carlos A. Ve'gh.
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