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Year 1997
ABSTRACT

On 2" July 1997 the Bank of Thailand announced a change of foreign exchange
system from the Basket of Currencies to Managed Float creating a huge adversed effect to the
Multi National Business who has a large foreing currency transaction in importing of materials or
borrowing from oversea financial institutions. As a result, these companies are facing the Risks’
a omterest rate risk and foreign exchange risk.

In minimizing the adversed effect of the Risks due to a movement of a interest
rate and a foreign exchange these companies have to Hedge their risk exposure. There are many
type of instrument to hedge such as Swap, Future and Option in which these companies have to
clearly understand these instruments as well as maintaining efficien information system to
support management in decision making.

By adopting a concept of SSADM, a Hedging Information System has been
developed and implemented at Thai Lube Base Plc. This system includes the foreing exchange
information system, the interest rate information system and calculation process for reasonable
forward exchange rate fixing which will support management in decision making on those

regards.
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BANK OF THAILAND : A
Ruferwnoe Exchenge Rutes s . @
" {Averape Bangkolk Market Raten) ‘
For 11 Sep, 1807

" 1. Welghted Avérage Interbank Exchange Rate= 35.555 baht/U'S Doliar
2, Simpls Avarage Rates Quoted by Comenerclal Banks as at the Closs
" of Business o ’

SIGHT 1T SECLING |
 USD 35.3115] _ "354148] 35.7819] -
GEP 559653  56.1462|  50.9733]
DEM 18.6628|  19.7237| 20.0066]
JPY 28.5677| 20.6868| 30.1550;
“HKD 45426]  4.5611]  4.6308

© TMYR . 11.9356f  11.9830| - 12.2085]

- I'spe % 2900 Zad048] 2aneE . - e

' [BND >\ 28. - 282372|  23.50868 :

. [PHP 1.0848] 1.0 ALEEE] R R
IDR ' 11:8961{  11.9568| 12.1958| . -
R 0.8 0.9761 1.0%%. '

. [CHE __2a.8677| 24.1813] 24 - :
NLG 74181 174742 17788 . |-
AUD 253321 254328 259598 i, -
| NZD 221261| 227760 228453

PKR . 0.8620 005108]  1.6271]
CAD ___253160]  25.4201| 258865
ATS 2.7641] . 2.7787|  2.8538] -
FRF | 6.R281| 5.8810] _ 5.0651
BEF . 0.8403] ~ 0.0450]  0.9748]
| SEK 4.5084 45208 46254
DKK 50026 — 51207| . 51050

- NOL§ 4.7528|  A7707| 48487

0.0998| . 0.0200( 0.0206
CNY 41344] _ 4.1500]  4.3726

m___mmﬁmli:mné’nmiuﬂiuuﬁﬁiﬁimmnkmmm‘Za:m{ﬁ:' o T
q==nm{awmuﬂuummnn munlzenmvsannaniniantemsing v
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G THAI. BANK PLC, .- . . X ’
HANGE RAT FOR 32-Sep-97 . s R.EPORT 'I’IME &Y '5’5 114 AM.

3 --- = -dc ="- -

i T %% S -
: BUYING Y ) -3 BANKNOTE -
LURRENCY -n:------ﬁ---u—------ L SBLLING I-- --::s-ﬁ--- ’-------g
) % : .. ', 3 ‘ 3. ) P

; - ‘sremT BIIL: . TR -y R A smmcc : BELLING-

! el e D T DT C e L -----A:==-_-_-=zl-lh-'y--.a==---nnng-u—.
i '; DOLLRR:SI-: H 35.50000 3y 4%8.40000 :. 35, 90000 I .USD ‘34.35 -'35 10
- $5-20 : : - . 34.65 :  '36.10
4 950-300 1 i - : I 35.08. ; .36.10°
HIUND STERLIRG *»* 56. 68375 : 56,84375 : 57.51500’1-03? ‘55.83 £ "S57.78°
QRUTSCHE MBRK *»+4 : 19,30375 ¢ 19.96000 : 20.20875 I.DEM 15.50 :. 20.21
RGHGRONG DOLLAR : 4.57000° : 4.58375 2 4.64750 I HKD 4.45°:°. 4.72!

, YSIAN: 51 : 11.820250 : 11.93625  12. 20125 I MYR -.11.48 12.25.

: '$5-1000 : - % + ) I 11.48 : - 12.35
GAPORE: $1. LT 23,29625:.23,36250 - 23. 57375 I SGb 22.87 7 23.87
T§5-1040.- - : - N 242.87 % ‘23,87

7~ TANEBE  YEN wie ' 1002951625 :0.2960040 0 3002500_I JPY 0.2891  D.300?
. IAN"RUPEE . 4.91 : .92 : 1.15 I-INR - 3 - -
R BI YUAN : 0.00 : .00 » - .0.DC L. CNY ' 3.70 : 6.40

3 STRALIAN'sl -2 ==t 281520577 | 25,5604 26.01 I AUD 25.01 : 26.06"
§5-100 s - ? - - R - I - .25.01 ¢ 26.06

ZEALAND DOLLAR 22.36 22.40 - 22,92 T NZD 21,85 : _'43.22
ADITAN DOLLAR . - -25.41 25.45% = 25,87 I CAD 24.90 . . 25.07

B : 24.03 :°  24.08 : 24.42 T CHF 23.53 : 24,42,
ERENCH FRANC F I 5.810 : 5.925 : ’..6.02 I FRP .S,71 : . .6.82'
AELGIRN FRANC == ONS56 = 0.961 ; 0.988 T BEC 0.85 1 . v.99
ALIAN LIRE : 0.02020 : 0.03202% : 0.0212 I ITL"0.0X72.¢ . 0.0218

By IC GUILDER : 17.68 1 17.68 ; -17.96 T NLG 17.30 ¢ “17.96
HANISH: KRONER — $.220 = 5.228 5.32 I'DKK 4.91 ¢ , $.332,
@¥EDISH KRONER .| 4.570 4.515 : 466 1 SEY- ° 4.27 = 4.88
BORWECIAN KRONER - : 4.8230 : 4.835 : 4.93 I NOK- 4.852-¢. 4.93
USTRIAN SCHILLING ° : 2.780 = 2.785 « ' 2.92 I'ATS 2.61 3 2.93
SAUDI RIYAL:1l : t - H RBEALVINIIEY =, 4 I SAR ' €.35 : " .B.59
RIYAL:5-500 B = H - 5 - : S €,.25 : 8.S0

AITI DINAR - 3 = S - I KwWD 0.040 . 0.00

INI DINAR - ¢ - : - I. BHD 0.00 & . Q.00
L.E.DIREAM - s K v T ARD Q.00 3 * 2'0.00
ROANIAN DINAR 3 - 3) Qi g - I.Jon  0.00 '~ G,00-

I DIRAR 4 = 3 - % - I.IQD "‘0.00 ¢ - @.0Q.

| I RIYAL - . : - - c - I O4R. g.0d .z ° o.op-
1 TAR RIYAL - . - : - : - 1'QRR  0.00 : 0,00
REAN. WON < X - : - 5 I KRW 0.930. v -0, Otﬂ
SIAN RUPIAH . - : - : - . I IDR ©.0050 - o 0115

NNISH. MARK . : - . - 1 - T FIN 5.95 .. * €.50.
UNEI ' DOLLAR 3 - . - 3 - 1. BND “22. 30"'1 D 23.a7
TAIWAN . DOLLAR 3 - 5 = g - I TND  0.90.:% . 1.20
ILIPPINE PESO t - 5 - : - I PHRP ©.85" ©avza.

S : : 3. I : :

====-‘-“-----K.-----------.-------.I‘-------ﬂ...“:::al‘--ﬂu------ -y

: 1.ALL RATES ARE SUBJECT TO CHANGE WITROUT NOTICR. \Q“
2.ALL DENOMINATIONS ARE POR BANKMOTES ONLY.

.3.FOR YOUR INPORMATION, PREMIUM OF BXPORT & mpon‘r

. HARE 0.17/U.Q. PER MONTH LY S

. *«x PLEASE CALL- TREASURY DEPARTMENT FOR FIRM exucg

’%EPWM""M uﬁﬁmnna % ﬂm (BImNG un.. sm;.t.ma xﬂnunh Uan

10,000 Akl
, nmﬂinumlasnmma TEL: 2083050-38, mem TRL: zouzse-ﬂ S

bg T =

SilgmBa e MR W
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o Gt s sanct Sopm————s & +6

{2 "97 83159 KTB.TRERSURY & P33 "
o ’ : 4;. ™
~ ’ ; oy

'}

KRUNG THAI BANK PUBLIC COMEANY LIMITED

TREASURY DEPARTMENT © 4
FX & MM INFORMATION s e
) N . C | pam 1280047
REFERENCE RATE 86660 \
" SPOTRATE L
JPY 118.70f75 HED T. 7456485 -
asr 18010118 WMYR 2.9510/40 -
R v o g 1% "¢ 1779698 . BGD 1.5730/40 * . $
3 : CHF 14730640 FFR G.s828/20 o
, GOtD 323.200828.70 Y i .XP
FORWARD EXCHAMAERATE ,
. UaDIIPY usipER” sense e I A
" N a0° - oFreR [1.) OFE = orfin . Bb' PN P
IMTH  JB080' §030 9550  -35.50 +18.20 18.70 - 4800 52007
2 MTH -10400 -103.00 .78.00  .-78.50 -44.00 -38.00 -1 ~100.00- -,
AMTH - -134.00° -182.00  -108.00 -103.00  -59.50 -58.50 - -138.00 16400 |-
& MTH <150 ©-210.00 21900 -21300  -412.00 -108.0¢' :.31'0.00 - 313,00
. PREMIUM POR EXPORT & IMPOAT AT . 0a7UQ . BAMT ' PERMONTH .
INTEREST RATE (%)
OEM JFY oHe aapP " S 7 ZROR.  LmoR
IMTH. - 29019 03848 . 11050 8.0814 TMH - 5 3 LA
3 MTH 208128 03947 11530 2.10/% 3MTH 598125 62682
SMTH - . 32040 03988 13058 7.2242 BMTH 5508285  £.29/37
12MTH 242162 04484 1.B0M0  7.38Mm4 12MYH. '@ S92 8582
SAHT INTEREST RATE (%) .
S, : © ] TORAY - PV,
oM . wa CALL uQ US FRIME RATE . . 8% * 428
1 WERK ua . T UQ - US MED PUND RATE . ' 538 $.37
2 WEEK ua 2 MTH 175 THE PRIME RATE .. 1438 0. 1328
T WEIK va ' 3mMms - up REPO 1 DAY . 2655 ' ga7s
o - . ;- SR — o
THIS INFORMATION (& FOR INDICATION QNLY, oo . .
POR GUOTING RATE 818 CALL —— .
}na_' 2. B04B4T. 41 : F'W‘L-
FX'E MM 1203040 . ' o el o
R AUTHORZED GIGRATURE T " - .
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REUTERS Thursday, 31 July 1997 18:QD::

Fusctisn Edit Screeas Fwmet ¥iew Schip Help ;
= A (1J2JI Q4 RER6R7)

Nane Last Bid Volume Cloge
LIBOR USD INTH  15.64063
LIBOR USO 2HTH  15.67969
LIBOR USD INTH  15.73438
LIBOR USD 6MTH  15.81250
LIAOR uSD 1R 15.94531

LIEDR GHP 1NTH  16.95833
LIBDR GHP 2MTH  17.06250
LIBOR GHP aNTH  17.12500
LIBOR GHP GHTH = 17.31250
IGBPYYD- LIBCR GAP 1YR 17.51042

IDEHIND~ LIBGR DEH 1HTH  13.18120
LIBCR DEM 2HTH  13.22490
LIBOR DEM 3NTH  13.25610
LIBOR DEM GNTH  13.36240
JTOEH1YD- LIHOR DEW 17R 13.50610

1JPYIRD- LIEOR JPY 1NTH  J0.57811
I4PY2HD~ LIGOR JPY ZNTH  10.63281
IJPYIHD= LYA0R JPY INTH  J0.63281
1JPYGHD= LIAOR JPY GNTH  10.66408
1JPYIYD= LIAOR JPY 1YR  10.73438
ICHF 1KD= LIBOR CHF INTH  41.58333
ICHF2HD~= LIB0R CHF ZHTH  §1.61458
ICHFIHD= LTHOR CHF aMTH y.slsua

Priting toHP LesesJet 44 on LPTI:
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Thai Lube Base Public Company Limited
Hedging Information System

Requirement Catalogue

Source: Finance Departmernt Priority: E User Responsible: Ms.Onrawee Chiarapatanakom Req.ld.

Functional Requirement:

fnuavfisansodnivdeyadnmuanilasuees USD/THB, JPY/THB, GBP/THB, DMITHB

Non-Functional Requirement(s):

Description Target Value Acceptable Range Comments
Availability Mon - Fri
Access Officer
Analyst

General Manager Finance

Benefits:

o o

J i 1 -~ i - 1] - ) i
WeRazannsansuanurfeuimarasdnsuanudsusestuinvse fuanasiag q RdAty

Comments/Suggested Solutions:

Related Documents:

Related Requirements:

Resolution:




66

Thai Lube Base Public Company Limited
Hedging Information System

Requirement Catalogue

Source: Finance Departmemt Priority: E User Responsible: Ms.Onrawee Chiarapatanakom Req.ld.

Functional Requirement:

sruussiasanansadivdayaiieaiy Premium Forward, Swap Rate 98453n9716109 1 1914 O, S, T, 1M,

2M,3M, 6M efc.
Non-Functional Requirement(s):
Description Target Value Acceptable Range Comments
Availability Mon - Fri
:Access Officer
Analyst
General Manager Finance

Benefits:

iefiasnsanadisyam ey nisanAsssisnlumsde Forward, Swap Rate 184gsnssy

AN 1 O, S, T, 1M, 2M,3M, 6M etc.

Comments/Suggested Solutions:

Related Documents:

Related Requirements:

Resolution:
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Thai Lube Base Public Company Limited
Hedging Information System

Requirement Catalogue

Source: Finance Departmernt Priority: E User Responsible: Ms.Onrawee Chiarapatanakom Req.id.

Functional Requirement:

sruuazdnsansminandeysiiusgifaaiudasuanfou snsrArssandien 1as adminudunsm

d' dl - L 73
Wefiasiasanuua iy

Non-Functional Requirement(s):l

Description Target Value Acceptable Range Comments
Availability Mon - Fri
Access Officer
Analyst
General Manager Financd

Benefits:

o o - P % o Py o . -~ o
lWﬂVIQ:ﬁqu?ﬂqu?m’m\ll.l.u’ﬁuﬂ‘ilﬂ\iﬂﬂ’ﬂuﬂm.ﬂﬂﬂu fmsAsTTNaNyaY Usznaunisindula

Comments/Suggested Solutions:

Related Documents:

Related Requirements:

Resolution:




Thai Lube Base Public Company Limited
Hedging Information System

Requirement Catalogue

Source: Finance Departmernt Priority: D User Responsible: Ms.Onrawee

Chiarapatanakom Req.ld.

Functional Requirement:

nswgnsmeniduuazdnuanuifauussfayaiinaedios Tedminlagsrurasfassaansaiinnusaau

qawFou 1 fuld

Non-Functional Requirement(s):

Description Target Value Acceptable Range Comments
Availability Mon - Fri
Access Officer
Analyst
General Manager Finance

Benefits:

[ - = 3 v o Y -t
lWﬂ'flqza'\NqTQWQ'}TN’Wﬂ\lLLu’JTuN“ﬂ'Iﬂ 1 Factor Wsau 7] NULUMUNRBIAEA

Comments/Suggested Solutions:

Related Documents:

Related Requirements:

Resolution:
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Hedging Information System

Requirement Catalogue

Source: Finance Departmernt Priority: User Responsible: Ms.Onrawee Chiarapatanakom Req.ld.

"

Functional Requirement:

sruLAsfiaudnItresnsneniaNuunzan lunisindulan Interest Rate Hedging Tuanwuanden

Auansinanu

Non-Functional Requirement(s):

Description Target Value Acceptable Range Comments
Availability Mon - Fri
s
Access Officer
Analyst
General Manager Financs

Benefits:
[ \ Wy A\ - .
WwenasanIsanFLdneessnsaensfiuunzas Ussnaunisdndulalunisvin interest Rate Hedging

Comments/Suggested Solutions:

Related Documents:

Related Requirements:

Resolution:
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Thai Lube Base Public Company Limited
Hedging Information System

Requirement Catalogue

Source: Finance Departmernt Priority: N User Responsible: Ms.Onrawee Chiarapatanakom Req.ld.

Functional Requirement:

srunRzfauamnsaudsanmaasinmaeniy fayanarmgia Wmihaaimeiy

Non-Functional Requirement(s):

Description Target Value Acceptable Range Comments
Availability Mon - Fri
Access Officer
Analyst
General Manager Finance

Benefits:

2 ¥ s, o .
Waflazaunsansutaaressaaensfwanzan ssnaunmsandulaluniani Interest Rate Hedging

Comments/Suggested Solutions:

Related Documents:

Reiated Requirements:

Resolution:
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Thai Lube Base Public Company Limited
Hedging information System

Requirement Catalogue

Source: Finance Departmernt Priority: N User Responsible: Ms.OnraWee Chiarapatanakom Req.ld.

Functional Requirement:

Non-Functional Requirement(s):

Description Target Value Acceptable Range Comments

Benefits:

dommentslSuggested Solutions:

Related Documents:

Related Requirements:

Resolution:
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