Weekly Debt Highlights
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Malaysia Industrial Production, year-on-year Jul 0.7% Jun —2.2% 11-Sep
Hong Kong, China Producer Price Inflation, year-on-year Q22023 -02% Q12023 0.9% 13-Sep
Hong Kong, China Industrial Production, year-on-year Q22023 26% Q12023 3.8% 13-Sep
Japan Producer Price Inflation, year-on-year Aug 32% Jul 34% 13-Sep
Japan Industrial Production, year-on-year Jul (Final) -2.3% Jul (Preliminary) -2.5% 14-Sep
China, People's Rep. of 1-Year Medium-Term Lending Facility Rate 15-Sep 2.50% 15-Aug 2.50% 15-Sep
China, People's Rep. of Industrial Production, year-on-year Aug 4.5% Jul 37% 15-Sep
Indonesia Exports, year-on-year Aug -212%  Jul -18.1% 15-Sep
Philippines Overseas Cash Remittances, year-on-year Jul 26% _ Jun 21% 15-Sep

Q1 = first quarter, 02 = second quarter.
Source: Bioomberg LP.
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Equity Index Foreign Exchange Rate

2-Year 10-Year
Government Bond Yield Government Bond
Change #5ep23 Change
) %)

15-Sep-23 Change 8-Sep-23 15-Se ange 8-Sep-23 15-Sep-23 Change
(%) (bps) (%) (bPS) (bps) (bps) (bPS)

China, People's Rep. of 222 v ) 267 X 0 71.97 70.15 3,116.72 3,117.74 A 003 7.34 7.28 A
Hong Kong, China 4.04 4.15 A 11 3.99 4.00 A 1 - - - 18,202.07 18,182.89 v (0.11) 7.84 7.83 A 0.16
Indonesia 6.29 6.34 A 5 6.55 6.69 A 14 80.03 79.09 v (1) 692478 6,982.79 A 084 1532500 15,353.00 v (0.18)
Japan 0.01 0.03 A 2 0.66 0.72 A 6 21.52 22.00 A 0.5 499.41 516.11 A 334 147.83 147.85 v (0.01)
Korea, Rep. of 3.82 3.87 A 4 3.89 393 A 4 30.73 29.25 v (1) 254768 2,601.28 A 210 133295 1,326.00 A 052
Malaysia 3.384 3.383 v o (01) 385 3.88 A 3 4767 43.96 v (4) 145495 1,459.03 A 028 4677 4683 v (013)
Philippines 6.23 6.21 v @ 6.49 6.44 v (5) 73.75 71.62 v (2) 622294 6,126.34 v (155) 56.64 56.81 v (0.30)
Singapore 348 356 A 8 322 3.30 A 7 = = - 3,207.75 3,280.69 A 227 137 136 A 015
Thailand 236 247 A1 287 297 A 10 49.09 4533 v (4) 154717 1,542.03 v (033) 35.52 3582 v (082)
Viet Nam 1.69 167 v 1) 2.590 2587 v (03) 12192 121.21 \ (1) 124148 1,227.36 v (1.14) 24,061.00 24,248.00 vY_(077)
()= negalive. - = data ot avalable,bps = basis pors.
Notes:
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‘Source: Instute of International Finance

Bond Market News for 11-15 September 2023

Euro area

The European Central Bank on 14 September raised its key interest rates by 25 basis points each, taking the rates on the main refinancing operations, marginal lending facility, and deposit facility to 4.50%, 4.75%, and 4.00%, respectively.

China, People's Rep. of The People's Bank of China reduced the reserve requirement ratio of financial institutions by 25 basis points effective 15 September. The weighted average reserve requirement ratio of financial institutions was estimated at 7.4% after the move.

‘Sources: Local marke sources.

Economic Calendar for 18—-29 September 2023

ptember

18 G
SIN - Aug Non-Oil Domestic Exports, y-0-y MAL — Aug Exports, y-o-y (Jul: ~13.1%) JPN= Aug Exports, y-0-y (Jul: ~0.3%) HKG — Aug Consumer Price Inflation, y-o-y (Jul: 1.8%) JPN = Aug Consumer Price Infiation, y-0-y (Jul: 3.3%)
(Jul: 20.2%) PHI - Aug Overall Balance of Payments (Jul: -USD0.05b)  KOR — Aug Producer Price Infiation, y-o-y (Jul: ~0.2%) HKG - Q2 2023 Current Account Balance JPN - 22 Sep Bank of Japan Policy Balance Rate
PRC - 20 Sep 1-Year Loan Prime Rate (21 Aug: 3.45%)  (Q1 2023: HKD42.6 b) (28 Jul: 0.10%)
PRC - 20 Sep 5-Year Loan Prime Rate (21 Aug: 4.20%)  HKG — Q2 2023 Overall Balance of Payments MAL — Aug Consumer Price Inflation, y-o-y (Jul: 2.0%)
(Q12023: HKD3.6 b)
INO — 21 Sep Bank Indonesia 7-Day Reverse Repurchase
Rate (24 Aug: 5.75%)
PHI - 21 Sep Bangko Sentral ng Pilipinas Overnight
Reverse Repurchase Rate (17 Aug: 6.25%)
25  Monday 26 Tuesday 27 Wednesday 28 Thursday 29  Friday

SIN - Aug Consumer Price Inflation, y-o-y (Jul: 4.1%)
VIE — Sep Consumer Price Inflation, y-0-y (Aug: 3.0%)
VIE - Q3 2023 Gross Domestic Product, y-0-y
(Q22023: 4.1%)

VIE — Sep Exports, y-0-y (Aug: ~7.6%)

VIE - Sep Industrial Production, y-0-y (Aug: 2.6%)

SIN - Aug Industrial Production, y-0-y (Jul: 0.9%)
HKG — Aug Exports, y-o-y (Jul: ~9.1%)

THA - 27 Sep Bank of Thailand Benchmark Interest Rate
(2 Aug: 2.25%)

PRC — Final Q2 2023 Current Account Balance
(Preliminary Q2 2023: USD65.3 b)

THA — Aug Current Account Balance (Jul: USD0.4 b)
THA - Aug Overall Balance of Payments (Jul: USD0.3 b)
THA - Aug Exports, y-0-y (Jul: -5.5%)

ng Kong, Korea; MAL

3 THA = Thailand; USD = Urited States dollar, VIE = Viel Narm, y-0-y = year-on-year.
‘Sources: AsianBondsOniine and Bloomberg LP.
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Selected Government Debt Security Issuance for 11-15 September 2023

Auction Date Type of Security A"e"’(i’/:)'”e'd °°(‘:/:’)°" A"(‘fé‘%%i’f“ A’(“L"C“;"bi"ﬁ:fd

China, People's Rep. of 14-Sep  3-Year Treasury Bonds 230 2.18 95.00 95.23
7-Year Treasury Bonds 260 260 95.00 95.11

15Sep  50-Year Treasury Bonds 3.07 327 23.00 23.00

Hong Kong, China 12-Sep  91-Day Exchange Fund Bills 4.16 58.53 58.53
182-Day Exchange Fund Bills 433 13.60 13.60

20-Year HKSAR Government Bonds 469 330 050 050

Indonesia 12-Sep  2-Year Project-Based Sukuk 621 538 200.00
13-Year Project-Based Sukuk 663 6.88 2,600.00

6,000.00

16-Year Project-Based Sukuk 6.69 6.50 2,000.00

24-Year Project-Based Sukuk 675 675 4,200.00

Japan 12-Sep  5-Year Japanese Government Bonds 029 030 2,500.00 2,747.10
14-Sep  5-Year Japanese Government Bonds 143 110 1,200.00 1,318.40

15-Sep  3-Month Treasury Discount Bills 0.14 5,600.00 5,600.00

Korea, Rep. of 11-Sep  91-Day Monetary Stabilization Bonds 363 840.00 840.00
10-Year Korea Treasury Bonds 3.96 325 1,902.00 1,902.00

13-Sep  63-Day Financial Bills 373 1,500.00 1,500.00

1-Year Monetary Stabilization Bonds 367 400.00 400.00

Malaysia 12-Sep  3-Year Government Investment Issues 354 4.07 450 450
Philippines 11-Sep  91-Day Treasury Bills 558 5.00 5.00
182-Day Treasury Bills 5.96 5.00 5.00

364-Day Treasury Bills 6.19 5.00 5.00

12-Sep  6.9-Year Treasury Bonds 637 6.38 30.00 9.88

Singapore 12-Sep  4-Week Monetary Authority of Singapore Bills 350 12.40 12.40
12-Week Monetary Authority of Singapore Bills 356 17.70 17.70

14-Sep  6-Month Singapore Government Securities Bills 3.05 5.50 5.50

Thailand 11-Sep  182-Day Treasury/Debt Restructuring Bills 224 30.00 30.00
91-Day Bank of Thailand Bills 223 60.00 60.00

3.5-Year Government Bonds 266 225 25.00 25.00

28.78-Year Government Bonds 351 275 7.00 7.00

364-Day Bank of Thailand Bills 229 Compounded THOR + 0.05 40.00 40.00

Viet Nam 13-Sep  5-Year Treasury Bonds 167 1.70 500.00 500.00
10-Year Treasury Bonds 236 230 2,250.00 2,250.00

15-Year Treasury Bonds 259 260 2,250.00 2,250.00

Regon, LOY THOR =

‘Sources: Local market sources and Bioomberg LP.

Other Bond Issuances for 11-15 September 2023

e “ S “

Hong Kong, China Hong Kong Mortgage Corporation 4.68% and 4.68% 2-Year Social Bonds HKD9.5 billion
Hong Kong, China Hong Kong Mortgage Corporation 2.98% and 2.98% 3-Year Social Bonds CNY5.0 billion
Hong Kong, China Hong Kong Mortgage Corporation 4.94% and 4.94% 5-Year Social Bonds USDO.7 billion
Indonesia Bussan Auto Finance 6.50% and 6.50% 3 Years IDR458.0 billion
Malaysia Imtiaz Sukuk Il 4.05% and 4.05% 3 Years (sukuk wakala ) MYR300.0 million
Malaysia Imtiaz Sukuk Il 4.15% and 4.15% 5 Years (sukuk wakala ) MYR700.0 million
Singapore HSBC Holdings 5.30% and 5.30% 10.5 Years SGD675.0 million
oY= = MYR _USD

‘Sources: Local market sources and Bioomberg LP.
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