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NATFIUNNTAIUIUTIATN USRS TALEARULNE (Inflation Linked Bond)

o o s ol ea S St PV F

wustTnsae Suieneaninansznsenisadsiinisanasnmaanidaiiufesaziingg ursanSuAunasds
. 5 : % . . . - 4y o a e a s o . o~
Aufaaavaasnisansnanislulsazan azgnifuniudns [duie GsazinnsgedeiudnmRuianaurnainasil

\ = L . . o . - . . 4

sAgLislnagavialil (Headline Consumer Price Index) Tiuaunslngnsznssanidiae 11A9gIUN1TAUINEGIANT
i lflunainnsansvilinednedananuinsgiunsAiuiniesmsaissem Treasury Inflation Protected
Securities (TIPS) lutlszimaanigawiing lneldfinsdiuiaeulueemisiinpsmaianuazannsgiunisiniy
(Day Count Convention) liaanndasiuansgiunlilusainnsaisuillng GemAnwiuazaaumuneildlunis

AU AA MU UsTRstamaRuia lfgnuanses lussauuud 1 inawenans

AR E19NITAIUITY

a o o o = '

FoetenisAuans gnuanslaelinsansullasniniisaaziduasil usiinstamaRuienns 10 T yae

Y & o e X o L ' = o A A o oA
UUIRININU 1,000 LN [NLUDATIADNLLIEITRERE 1 el Iﬂﬂqqﬂwﬂ 6 LABL VUNABNATIANTADIUN 27 Wq‘];‘hﬂ']ﬂll

2554 uar@uNA 1A Reference CPI o Suieanmana@nswiniy 110

1.AUNIUUAANLABNLL ELASNITATUI AN UIURUN LAS LRSS

A1 Reference | A1 Index Ratio ANgAUAanteALAF (Un)
s v oo & CPI g o
YA unasmanLils
X . Ref CPI, %X%XFQT ValuexIndex Ratios
funanaeenide | Ref CPlissyepate

Day Ae Auaniulugasnanidemiig

1 27 ‘Wqﬂamﬂu 2554 112 Hz_ 1.01818 ixﬂxloooxmmm =5.13
110 100365

2 | 27 wounaw 2555 114 1.03636 L 18 1000x1.03636 =517

E] . WXEX x1. =5.

= 1 184

3 27 WAANIYY 2555 115 1.04545 ——X——x1000X1.04545 = 5.27
100365

4 | 27 wounnAu 2556 117 1.06364 L I8 1000x1.06364 = 5.27

i‘| . WXEX X1. =5.

a 1 84

19 27 WAANIYY 2563 146 1.32727 ——X——x1000x1.32727 = 6.69
100365
1 181

20 27 NENAN 2564 148 1.34545 ——X——x1000X1.34545 = 6.67
100365
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TnaleiustinssagaRuilansuivualneuludui 27 wounien 2564 hearldfuRusisniudou

k7

talreiuieiduaiuniEu 1,000 X 1.34545 = 1,345.45 uwm GsdmnnAfiaanlddeandnyasmiing

a

asuazliFua uINRUAUYINTUYa AT 1,000 U
2.n15A U Reference CPl oy 3u# t

Ref CPIt = CPIM_3+ {%X(CPIM_Z - CPIM_3)}

Ref CPI, = CPI Al481984 i Jui t lAeun M

=)

Tl
CPlys = CPl 284 3 WhauAaumntinimnewni M
CPly, = CPl 284 2 \AauAUUTNAUN M
D = 4uf t TuAeui M

D = s uiuianna liumeui M

N13ANUINUIAN Ref CPI 41115ULARUNNINAN 2554

Al CPI aevihaunanAN 2553 winfiu 108.52

Avualil CPl 9a9ihaungAANIEY 2553 Wit 108.75

Ref CPI 904071 1 ungAN 2554 = 108,52+ {=--x(108.75-108.52)} = 108.52000

Ref CPI 9¢ufl 15 anspw 2554 = 108.52+ {2—+x(108.75-108.52)} = 108.62387

Ref CPl 2093ufl 31 un9MAN 2554 = 108.52+ {%x(108.75—108.52)} =108.74258

3.n19AUINFIANTRUNE

v
' a o o

TN saeIN19ATUINIIIAINETINN1TTRINL AL AMLAYAAEAFITHIL ANFLILINAD NIAIWINMITIATNEN

TdgnifulaaRudenizandn Unadjusted Gross Price lugilfasazaasyauiinga (Par Value) Tnaifinszuakui
. . o snye a . Lo e e o dias s .
whnAuazsilunszuatunlddmiunismuinmaviniuaenaay iyt lfiuassuazavag ugy
294 Real Cash Flow uazdnsnanani ldazatilugilues Real Yield to Maturity Seaunissssialilil uamstanig

AN1IRUTIA1 Unadjusted Gross Price 189ustinsaaise Suleniduaanenidawuuing (lafl First Odd

Coupon waz Last Odd Coupon)
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n-1

100

Unadjusted GP = Z

h

i=0
1+ L
[ (lOOx hJ

DSCxh

ﬂ4%5

H+P{

)

DSCxh
365

J

Unadjusted Accrued Interest (%)

Unadjusted Clean Price (%)
Adjusted Clean Price (%)
Adjusted Accrued Interest (%)
Adjusted Gross Price (%)

Settlement Amount (L%)

v
o o o o

= gx DCS/365 (lutaaina)

= -g x DSC/365 (Wnstlainayanzidew)

= Unadjusted Gross Price (%) — Unadjusted Accrued Interest (%)

= Unadjusted Clean Price (%) x Index Ratio t4 Suid13v1aLazdanay

= Unadjusted Accrued Interest (%) x Index Ratio s SUA913531A AT EINEL

= Adjusted Clean Price (%) + Adjusted Accrued Interest (%)

= Adjusted Gross Price (%) x Par Value x Unit

1o

ped  DSC  Ae AudutiuAIwATURAIWIN AN DeTuananenilamsasalyl (F1)

b

3

v ¥ v
DCS  An Anmuduluswusiunansnaniiianiegaing Deduaiuangian (3u)

(nsdiiinnsteaneludastlawnayanzidoulauarlifnmudnsnenidawausniiaziis, g/H usn=0)

y Aa Real yield to maturity (¥as1az siatl)

h A anuuAfaradnisanaaenidely 1 T (afeet)
A o z £ o o v 1l

g Ae nsaenideuuntiniueTng Gesavset))
A o PR ! X

n A ANUIINIATINRBINTANEABNLLE (39A)

a

AINFAIDENNUELBITANNF

¥
panileiasas 1 sell Tnaanann 64

A o o

AR

A o

v o

¥
Ann1391951 T 3 N3el N3N et

3.1 &wFun19Te1187 Settlement Date A3aiUiuRaNAINENT (27 WOHNIAN 2554)

NN T sazdgAnIANasTe el

Real Yield to Maturity
DSC

DCS

Index Ratio

Unit

=1.05%

= 184 U (31N 27 WEHNAN 2554 4 27 WEAANTEUW 2554)

=094 (’a7n 27 W HNAN 2554 427 WEHN1AN 2554)

= 1.00000
= 100,000 %18

untimsraLaRuianny 10 T yaAuthaawinbu 1,000 L Anadns

W
1 1 3
AaU JuNeBNATIANTABTUT 27 NHNNAN 2554 NTATINIIIANTELIEATN
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20-1 l
Unadjusted GP = Y 2

o)

=1x0/365

100

&

= 0.000000% (flALAMNATREN 6 ALUL)

184x2
365

184x2
365

]

1.05
100x 2

1.05
100x 2

I

= 99.52224928% — 0.000000%

Unadjusted Accrued Interest (%)

Unadijusted Clean Price (%) = 99.522249% (fIalAENATEN 6 ANLL)

Adjusted Clean Price (%) =99.522249% x 1.00000 =99.522249% (oA Allen 6 ALM)

Adjusted Accrued Interest (%) = 0.000000% x 1.00000 = 0.000000% (fInlAEMATNEN 6 R1LML)

Adjusted Gross Price (%) = 99.522249% + 0.000000% =99.522249%

Settlement Amount (L%) =99.522249% x 1,000 x 100,000

=99,522,249.00 U (TIALAMNATREN 2 A1WM)

3.2 dwFunisTieaned Settlement Date aeflutasilng

AR sazBsANNIN ATV LT WeaT]
Real Yield to Maturity =0.98%

Settlement Date = 15 Z4UNAN 2554

DSC =104 §14 (37N 15 FAUNAN 2554 D4 27 WEAANEUW 2554)
DCS = 80 71 (3N 27 WOBAAN 2554 04 15 A9UNAN 2554)
Index Ratio =1.00923
Unit = 10,000 Wdng
20-1 1
2 100

Unadjusted GP = »° =

365

104x2
365

0.98 0.98 H

100x 2

i

I

e

100x 2

™

Unadjusted Accrued Interest (%)
Unadjusted Clean Price (%)
Adjusted Clean Price (%)
Adjusted Accrued Interest (%)
Adjusted Gross Price (%)

Settlement Amount (L%)

=1 x80/365

=100.40094323% —0.219178%
=100.181765% x 1.00923
=0.219178% x 1.00923
=101.106443% + 0.221201%
=101.327644%x 1,000 x 10,000

=0.219178% (LlnlAMNANEN 6 ALULY)
=100.181765% (TaLAEATIEN 6 ALAL)
=101.106443% (IaLAMMALILIN 6 ALALN)
=0.221201% (tlalAEmnALaN 6 A1)

=101.327644%

=10,132,764.40 U (oAU ATLN 2 ALiL)
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3.3 dwfunnsteunedl Settlement Date aeflutasilainayanziiieu (XI Period)

3 ¥
AR sazIBeANNIAN ATV LT WEaT]

Real Yield to Maturity =1.15%
Settlement Date = 23 W AANNEUW 2554 (ag TutasTninayanzidon)
DSC = 4 34 (27N 23 W AANNEI 2554 4 27 WEAANIEw 2554)
DCS =180 U (31N 27 W HNAN 2554 423 WEAANEUW 2554)
Index Ratio =1.01775
Unit = 1,000 Mag
20-1 1
Unadjusted GP = »" 2 —+ 100

i

& P T Mo o ° = 9. 1 = =
"ARNLLENIAUTNNAZON (1=0) Yilfmgnmmmmmm@qmn@gfluﬁmﬂﬂwnmgmmmyu

Unadjusted Accrued Interest (%) = -1 x 4/365 =-0.010959% (flaLAENANEN 6 ANLULA)
Unadjusted Clean Price (%) = 08.64134443% — (-0.010959%) = 98.652303% (LIAtAENALiaN 6 ATLULA)
Adjusted Clean Price (%) =98.652303% x 1.01775 =100.403381% (LlauAsnAtien 6 ATLML)
Adjusted Accrued Interest (%) =-0.010959% x 1.01775 =-0.011154% (flaLAMNATREN 6 A1)
Adjusted Gross Price (%) =100.403381% + (-0.011154%) = 100.392227%

Settlement Amount (L) =100.392227%x 1,000 x 1,000

=1,003,922.27 U (TlALAENALLN 2 ATLUL)
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