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Fixed Rate Bond

/Par Value = 1,000 A

Coupon = 5% (Annual Payment)
Tenor = 4 Years

\ /
Year Par Value | #mstaday | aUaeitlé3u (unw) | Sudu (uv)
0 1,000
1 1,000 5% 50.00
2 1,000 5% 50.00
3 1,000 5% 50.00
4 1,000 5% 50.00 1,000.00
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Inflation Linked Bond

/Par Value = 1,000 A

Real Coupon = 3% (Annual Payment)
Tenor = 4 Years

N /
Year CPI Adjusted Par | #as1qiaswiiaze | auUasnlasu (uv) | Pudu (un)
0) 100 1,000
1 103 1,030 3% 30.90
2 105 1,050 3% 31.50
3 110 1,100 3% 33.00
4 115 1,150 3% 34.50 1,150.00
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A1 Reference | A1 Index Ratio nasAuatuaananla iy (un)
Y AR 4 CPI fiausui o
SR TUNIEABNLLE ; G Rate D
. . Ref CPIE gupon 14 Ex_ anya:r Valuexindex Ratiog
v . 3 - 100 365
Junangeanily | Ref CPlissuepate
Day Aa 41uauduludssmenidendu
- 112 1 184
1 27 weAan ey 2554 (Y ——=1.01818 ——X——x1000x1.01818 = 5.13
110 100" 365
1 182
2 27 WO EMAN 2555 114 1.03636 —x——x1000%x1.03636 =5.17
100 365
- 1 184
3 27 woAanieu 2555 115 1.04545 ——X——x1000%1.04545 = 5.27
100 365
4 | 27 wqmmau 2556 117 1.06364 L B 364 = 5.
i - To0%752°1000X1.06364 =527
- 1 184
19 27 WHAang 2563 146 1.32727 ——x——x1000%1.32727 = 6.69
100 365
1 181
20 27 W ENAN 2564 148 1.34545 ——x——x1000%1.34545 = 6.67
100" 365




nIzuaRuaaluaIngane

/ d' QU QU a o 1 Q/ ﬁd' \
¢ Tﬂmmwuﬁumwwammﬂamumwm‘laaau“lmuw 27

NOBAAY 2564

YA Yo A Y (oY 1 = I~ o a
¢ fﬂﬂ@%3hlﬂﬁ‘]_lmlmuﬁihﬂﬂﬁﬁuﬂfﬂlﬂ)’ﬂlﬂulﬂmﬂuEDTL!’J‘L!N‘L!

1,345.45 UIN

£ v Ao Yy : Y o Y Yo
* ‘;]Nﬂ'n’i’]ﬂﬂ’]‘ﬂﬂ’lujmllﬂuﬂﬂﬂ’JTMUaﬂTﬁuW@m E\!ﬂflnuﬁﬂgﬁllﬂﬁﬂ

PuAURUALMIAUYaAMIIAIN 1,000 1N (Lanilessiagaiie

Kﬁmammn Index Ratio 259) /




Reference CPI

Month CPI Month M-3

Jan 109.51 April Jan
Feb 109.95 May Feb
Mar 110.49 June March
Apr 112.01 July April
May 112.39 August May
10951 10095 11049 11201 11239

N

N

N N N



109.51

Ref CPI
XX Apr 2010

CPly,; CPly,  CPIly,, CPly, 4‘
March April | May

CPI

109.51
109.95
110.49
112.01
112.39



Reference CPI
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THE THAI BOND MARKET ASSOCIATION

N19ANHA UMIAT Ref CPl A4S ULARUNNIIAN 2554

NMuLA LY CPl 299haupan Al 2553 1infy 108.52

Nuue 19 CPl 189LhaunnAINIEIL 2553 Lyl 108.75

Ref CPI 12991¥1 1 uN37AN 2554 = 108.52+ { =X (108.75-108.52)} = 108.52000

15—
31

Ref CPI 289947 15 1n31A 2554 = 108.52+ { 1x(108.?5—108.52)} = 108.62387

31~
31

Ref CPI 1849u¥ 31 1UN31AN 2554 = 108.52+ { 1)((108.7’5—108.52)} = 108.74258
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ThaiBMA Reference CPI

Consumer Price Index (CPI) Reference

Month May 2011 W
Consumer Price Index (CPI) T W

Consumer Price Index

y BT
Last Updated
01/05/2011 9.95000 12/05/2011 1

April 2011 112.01 11/05/2011 09:4 2 02/05/2011 109.96742 12/05/2011 15:14:57

2 _I March 2011 110.49 11/05/2011 09:46:45 3 03/05/2011 109.98484 12/05/2011 15:14:57
3 2| February 2011 109.95 10/05/2011 13:40:00  +  04/05/2011 110.00226 | 12/05/2011 15:14:57
- 5 05/05/2011 110.01968 12/05/2011 15:14:57

4 & January 2011 109.51  08/02/2011 09:03:33 o ensm011 110.03710 12/05/2011 15:14:57
5 Z December 2010 108.92 17/01/2011 17:37:22 7 07/05/2011 110.05452 12/05/2011 15:14:57
& _I Movermber 2010 108.75 07/02/2011 17:19:34 3 08/05/2011 110.07194 12/05/2011 15:14:57
7 2 October 2010 108.52 17/01/2011 17:38:23  °  09/05/20u 110.08935  12/05/2011 15:14:57
e 10 10/05/2011 110.10677 12/05/2011 15:14:57

8 @ September 2010 108.48  27/01/2011 11:22:52 44 44/0s/2011 110.12419  12/05/2011 15:14:57
E _| August 2010 108.57 17/01/2011 17:39:27 12 12/05/2011 110.14161 12/05/2011 15:14:57
10 _I July 2010 108.32 17/01/2011 17:39:31 13 13/05/2011 110.15903 12/05/2011 15:14:57
1 ] June 2010 10815 17/01/3011 17:40i5 | 14 14/05/2011 110.17645 12/05/2011 15:14:57
= 15  15/05/2011 110.19387 12/05/2011 15:14:57

1z & May 2010 107.87  17/01/201117:41:02 ¢ y6/05/2011 110.21129 12/05/2011 15:14:57
13 Z April 2010 107.66 17/01/2011 17:41:31 17  17/05/2011 110.22871 12/05/2011 15:14:57
14 3 March 2010 107.13 17/01/2011 17:41:35 18  18/05/2011 110.24613 12/05/2011 15:14:57
15 _| February 2010 106.88 170172011 17:42:07 15 IQID?.-"EEIIL 110.28353 12.-"0?.-(201]. l?:lq-:??
= 20 20/05/2011 110.28097 12/05/2011 15:14:57

16 @ January 2010 106.25  17/01/2011 17:42:12  Bol NG GEr5611 110.29839 12/05/2011 15:14:57
22 22/05/2011 110.31581 12/05/2011 15:14:57

23 23/05/2011 110.33323 12/05/2011 15:14:57

24  24/05/2011 110.35065 12/05/2011 15:14:57

25 25/05/2011 110.35806 12/05/2011 15:14:57



Price — Yield Conversmn for ILB

+  Unadjusted Gross Price 143130 ﬂazmamuaﬁmfhﬁt’; (Par Value)

. nszwatuithusasdunssuaiui 1 msums s
'immhﬁ?w?fqmﬁ]%z"lajwhﬁ’uﬁm’mﬁuﬁllﬁ%’u%?qggazﬂzagiiu
3 1/u®4 Real Cash Flow

(Y] a ' 9 ' . .
. 9ns1AnaaN 1¥9zog11g1U03 Real Yield to Maturity
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Price — Yield Conversion for ILLB

THE THAI BOND MARKET ASSOCIATION
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DCS  fA %ﬂuqufﬁ’uﬂ’um%LLﬁiﬁ'uﬁ#ﬂﬂmﬂnLﬁﬂﬂ%qegmﬁw DadUAUItIsIAT (T1)
y Aa Real yield to maturity (¥eeaz Aat)
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e oo e arocenn Price — Yield Conversion for ILB

Unadjusted Accrued Interest (%) = g x DCS/365 (ludastng)

-g x DSC/365 (ludllainayanziilew)

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

Adjusted Clean Price (%) = Unadjusted Clean Price (%) x Index Ratio 1 ﬁ’uﬁﬁﬁ:ﬁmuﬂqumu
Adjusted Accrued Interest (%) = Unadjusted Accrued Interest (%) x Index Ratio tu {uﬁﬁﬂixiﬂﬂﬂLLﬁzﬁﬂuﬂu
Adjusted Gross Price (%) = Adjusted Clean Price (%) + Adjusted Accrued Interest (%)

Settlement Amount (L) = Adjusted Grass Price (%) x Par Value x Unit

15



e Tl B e scaion Price — Yield Conversmn for ILB
4 \ O

Wusiasyaeuiloniy 10 1 yanmddunny 1,000 11N 918005

U

dy 9 L= 1 A (Y] d' A o d'
RIBIREREGEE! ﬁﬂ‘]J Tﬂﬂfﬂ"lfl"lqﬂ 6 DU IUNDONATINITIADIUN 27

\_ NHHNIAY 2554 Y,

N13329187 Settlement Date A4UIAUABNAIIATS (27 WOBHNA 2554)

aunf Wi eaz@anisanastaun ullusa

Real Yield to Maturity = 1.05%

DSC = 184 4u (30N 27 WOHNAN 2554 D9 27 WOAANTEY 2554)
DCS = 0 91 (39N 27 AOBHNIAN 2554 D3 27 WOEHNIAN 2554)
Index Ratio = 1.00000

Unit = 100,000 %

16



e oo e arocenn Price — Yield Conversion for ILB

20-1
Unadjusted GP = Z ™Y

=0 {] [ 1.05 “}[!_1 365 } {1 ( 1.05 ‘*}[ED_Hl 363 }

1
2 100
= +

L1002 L1002 )
Unadjusted Accrued Interest (%) = 1 x 0/365 = 0.000000% (UALAEnALN 6 Ful"ILLH"Lixﬂ}
Unadjusted Clean Price (%) = 09.52224928% — 0.000000% = 99.522249% (LalAnAtiay 6 AILUL)
Adjusted Clean Price (%) = 99.522249% x 1.00000 = 09.522249% (UnlAsnAiiey 6 AUnL)
Adjusted Accrued Interest (%) = 0.000000% x 1.00000 = 0.000000% (UALANAREN 6 ATLAL)
Adjusted Gross Price (%) = 99.522249% + 0.000000% = 00.522249%
Settlement Amount (L) =99.522249% x 1,000 x 100,000

= 99,522,249.00 LU (UAAEMATIEN 2 AIWALN)
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Price — Yield Conversion for ILLB

N1312918% Settlement Date a¢/lug991/n#

auuf LT eas@uANTANAITa U UL uAaT

Real Yield to Maturity =0.98%

Settlement Date = 15 A4UAH 2554

DSC = 104 54 (/N 15 RIWIAN 2554 T4 27 WOAANEI 2554)
DCS = 80 71 (31N 27 WO EN1AN 2554 014 15 AIWIAN 2554)
Index Ratio = 1.00923

Unit = 10,000 #u9¢

18



20-1

> 100

Unadjusted GP = z

i=0 "™ 365
1+ ] )
[100x2

[ (1042 (1042 .}

| {20—1+ _
0.98 /] 1_{ 0.98 ) . 365 )
100x2 )

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

Settlement Amount (L)

1 x 80/365 = 0.219178% (LALAENATIEN 6 ANLLWL)

= 100.181765% (LALA=nATie sy 6 ALl

i

100.40094323% - 0.219178%

100.181765% x 1.00923 = 101.106443% (LAAENATLN 6 AT

= 0.219178% x 1.00923 = 0.221201% (aLAEnALEN 6 A1LLWLE)

101.106443% + 0.221201% = 101.327644%

101.327644%x 1,000 x 10,000

10,132,764.40 U (UaAeAties 2 Aui)

19



Price — Yield Conversion for ILLB

n13181187 Settlement Date a&ludasTainayanziile (X1 Period)

mn W - 1 ol
ANNR M TIEAZIDEANTANBITRV LI UA 91

Real Yield to Maturity =1.15%

Settlement Date = 23 WAANEW 2554 (ot ludsilainasyanziiion)

DSC = 4 Ju (370 23 WOARNIEU 2554 D9 27 WoAANTEW 2554)
DCS = 180 9u (a7 27 NOENIAN 2554 04 23 wqﬁﬁmﬂu 2554)
Index Ratio =1.01775

Unit = 1,000 wiae

20



e oo e arocenn Price — Yield Conversion for ILB

1
20-1 —

Unadjusted GP = Z Z — + 100 -
i=1 [ - —f+iﬂi ,—’J__|E
=115 Y] e ) C 115 1T 1365 )

1+ | ]
L L100x2 ) . 100x2 )

e ]

s sl ) [Tl R o ] T 1l - - ol
o 1 ; i s100 | | 1 1 F ' . |
ABMMUENIAUINNZON (1=0) WIAONWINTATUINLHEN Y INEY LTI LAWNANANIILEN

Unadjusted Accrued Interest (%) = -1 x 4/365 =-0.010959% (tALAENALEN 6 ATLWLS)
Unadjusted Clean Price (%) = 08.64134443% — (-0.010959%) = 98.652303% (HlAAEMALEN 6 ALILY)
Adjusted Clean Price (%) = 08.652303% x 1.01775 = 100.403381% (UAAmALlad 6 ATLWL)
Adjusted Accrued Interest (%) = -0.010959% x 1.01775 = -0.011154% (LlalAemAiiau 6 ATWWLS)
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 (LA Alas 2 A1Lus)
21



ILB Information PBd&hl

Bond Market SR{

THE THAI BOND IIMHKEF'#. S

mw Bond Info. | Price & Yield Calculation ThaiBMA Reports | Fact & Figures _-

+ Auction & Result
Registered Bond
Issuer Information
FRM Rate Search

i gcurities

sformation = [nflation-Links

Inflation-Linked Bond Knowledge

® Introduction to ILB

g Information & Toals for Inflation-Linked ¥ Inflation-Linked Bond

Bond Investment and Trading b Inflation-Linked Bond Caleulation

m |LB Calculation Convention

m Real Yield : : iy ) ]

¥ Calculation Convention for Inflation Linked Bond [Thai % ersion]

= Useful links ¥ Calculation Conwvention for Inflation Linked Bond [Enalish % ersion]

® |ILB Articles and Prezentations

b atsaua wine mediu sis sEaifind dunada los ses Sy fusdnd
¥ Market Convention for Inflation Linked Bond [ILE] presentation 22




THE THAI BOND MARKET ASSOGIATION I L B Kn OWI e d g e

Inflation-Linked Bond Knowledge

2 Introduction to ILB

Infarmation & Tools for Inflation-Linked ¥ Inflation-Linked Band
Bond Investment and Trading ¥ |nflation-Linked Bond Calculation
® |LB Calculation Convention
® Real Yield _ _ o _ _
¥ Calculation Convention for [nflation Linked Bond [Tha Y ersion]

¥ Calculation Conwentian for [nflation Linked Band [Englizh Y erzion]

B Usaful links
m |LB Articles and Presentations

bATS BT T T E I B 1lE S Ramn A aruaade ke foes Anlan Fuwsdngd
b Market Conwvention for Inflation Linked Bond [ILE) prezentation

23



ILB Tools

Information & Tools for Inflation-Linked Bond Investment and Trading

m Inflation-Linked Bond Knowledge ;
m  CFl. Beference CPl and Index Ratio

g Information & Tools for Inflation- Linked ®  Bond Info/Feature

7 g B Price/Yield Calculation

-|r|| MYESL B

Real Yield ¥ Calculabion Program
]

¢ Excel Calculation Example

B RF Reference yield
B Mark-to-Market Price

® Useful links

24



V5 JThalE MAEEIE, Index Ratio

W Reference CPI Index Ratio
Consumer Price Index [CPI): 2011

Year Download

Consumer Price Index W&‘ Index Ratio
Jan-2011 10951 Reference CPI: Jul-2011

Feb-2011 109.95

b ar-2011 110,49 Month | July W Year | 2011 w Dowriload

Apr-2011 112.01

M ap-2011 11229 CPI: Apr-2011  112.01 CPI: Map-2011  112.29

Source: Bureau of Trade and Economic Indices, Miniztne of Commerce - http: A v, price, moc. go. th

01-Jul-2011 112, 01000
02-Jul-201 11202226
03-Jul-2011 112.03452
04-Jul-2011 11204677
05-Jul-2011 11205303
0E-Jul-2011 1207129
07-Jul-2011 11208355
08-Jul-201 112.09531
03-Jul-2011 11210306
10-Jul-2011 1212032
11-Jul-2011 11213268

25



T W L W WA Index Ratio

dome » Bond Information > Indesx Ratio

Consumer Price Index Raference CPI
[CPH)

Index Ratio: 1LE165

ILB | ILB165X v Download

CPI Reference Index Ratio -
A B C D E

10Mayp-2011 11010677 1.00000 T e pori o

Tz o] 11'11241.9 1'DE.ID1E 2 Calendar Da CPI Refere Index Ratio
12Map-2011 11014161 100032 2| 10-May-11| 1101068 .
13Mayp-2011 11015903 1.00047 2| 11May11l 110.1242] 100016
14-Map-2011 1017645 100063 5| 12.May-11 120.0416| 100032
15-Mayp-2011 1019387 1.00079 6| 13Moy-11 110159 100047
16-Map-2011 11021123 100095 7| 14-May-11) 110.1765 100063
17-Map-2011 1022671 1.00111 8| 15May-11 1101539 10007
18Map-2011 11024613 100127 o | 16May-11 120.2113 100095
19Map-2011 10,2635 100142 10| 17-May 11| 1102287 100111
I0h ap-2011 1028097 100758 11| 12 May-11] 110.2461 100127
21Map-2011 10,2983 100174 12| 19-May 11 110.2636] 100142
22-Map-2011 11031581 1.00730 13| 20May-11| 110281 Loo1s8
23 M ap-2011 10,3332 1.00206 14| 21-May-11 110,298 100172
24-M ap-2011 10, 35085 1.00221 15| 22.May-11] 1103158 10015
20Hay 2011 110. 36808 1.00237 16| 23-May-11 110.23332 1.00206
M ap-2011 110, 38548 100253 17| 24-May-11] 1103507 Looz21
27 M ap-2011 1040290 1.0026:9 18] 25-May-11 110.3651 100237
28M ap-2011 10 42032 100285 e 26
25 M ap-2011 10,4374 1.00201 W Ab | Index Ratio TLB16SX(1) |
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% JThalEUEEEEE. Bond Info. &Headitmee

Featura

Feature

ILB16%X : TEST

Xl. XM . CD|
Registered Date : 10 May 2011

WusiinsS9uma Tuilavdsznm wa. 2554 asaf 1 [ILB_TEST]
Ministiy of Finance

Local:0 Foreign:0

[ Fixed ]

. . lssueBating |
Rating Agency
THB 1.000_0000
THE 1.000_0000
THB 20,000.00mIn.
THB 20,000.00 min.
10 May 2011
10 May 2016
5.0 ¥rs.

| Reference | Max [ Min. [ From |  To |
Fixed: 1000000 10k ap-11 10-k ap-16

Semi-annually

30/360

Put/ Call Option : -

Distribution - Government debt security offering [Check with registrar if there is any transfer

’ limitation]

Bank of Thailand

Registrar :
Lead Undemariter(z] :
Financial Advigorz) : -

Debenture Holder Reprezentatives | -

Covenant

Collateral : -

amortized Schedule -

Prozpectus | Mot Available
Remark : -

Index Fatio click_here 27

Remark: For Inflation-Linked Bond, coupon rate [%] i= real coupon (%] and the outztading value shown iz unadjusted by inflation.



ThaiBMA Bond Info. &&Hesditmee

Home |Bond info. |Yield Curve |Calculation | Bond Price f Indices | Analysis | Reports | Fact & Figures

Home > Bond Information > Cash Flow

Cash How
ILB165x : TEST

XM . CD

THE dnit

o TP e e e
1 10-Mav-11 A-0et-11 1000000000 1.000000 B 000000 0. 000000 5 000000
2 10-kd ap-12 A0-Aypr-12 1000000000 1.000000 B 000000 0. 000000 5 000000
3 10-M awe-12 A-0ect-12 1000000000 1.000000 B 0o0o0o 0. 000000 B 000000
4 10-kd ap-13 A0-Apr-13 1000, 000000 1.000000 B 000000 0. 000000 5 000000
A 10-M awe-13 A-Oet-13 1000000000 1.000000 B 000000 0. 000000 B 000000
E 10-bd ap-14 30-Apr-14 1000000000 1.000000 B 000000 0. 000000 B 000000
v 10-M ave-14 A1-0ct-14 1000, 000000 1.000000 B 000000 0. 000000 5 000000
g 10-k ap-15 A0-&pr-15 1000000000 1.000000 B 000000 0. 000000 5 000000
q 10-mave-15 A-0ct-15 1000000000 1.000000 B 000000 0. 000000 5 000000

10 10-k ap-16 A0-&pr-16 1000000000 1.000000 B 000000 1000.000000 1005000000

Remark: The coupon [%] of Inflation Linked Bond iz real coupon [E). Interest, par value, principal and total papment values are unadjusted by inflation.

28



Home

Bond info. |‘|"ie|l:| Curve |Calculation |Bond Price f Indices | Analysis | Reports | Fact & Figures | Composite Page ‘ Use

Sel
Home > Bond Information > Pricing

.+ __ _ __ Pricing Data

Pricing

ILB215X - TEST

Al . XM . CD
m . . . Wei htgd Average Executed
preac ioe
06-Jun-11 95.400985  1.500000 961201570  97.385017  0.786818 146,596 125,60 1]
24-hd ap-11 91.863655  1.900000 2757 BERBBE.OD 92407544 1837275 7.398.085,.925.43 0 ML
20-k ap-11 93603551  1.700000 18.769.771.12 93603551  1.700000 18,769,771.12 1]
0&-kd ap-11 95367138 1.500000 953.671.380.00 95367138 1.500000 953.671,3230.00 1]

Remark: For Inflation-Linked Bond, all the prices [%] shown are uhadjusted clean price (%], all the yields [%] shown are real yield [%]. The trading walues [THE] are adjusted by inflation,

/Yield - Real Yield A

Price (%) - Unadjusted Price (%)

Value (THB) -> Adjusted Gross Price (%) x Par x Units

. /




Q THE THAI BOND MARKET ASSOGIATION C al C u I ati O n

T | Y
Home lBund info. |Yield Curve |Calculation Bond Price / Indices | Analysis l Reports l Fact & Figures l

Composite Page | User Profile | Log out

Service Manager : Kasidit (0-2252-3336 # 21

E on

ILB Calculation —

[lmportant Notice][ Matket Convention] ILB165X

Home > ILB Calculation

Symbol :|ILB1GSX | Settlement Date : 08/06/2011 00:00 Trade/Reference Date : 06/06/2011 17:45 Uit :

R imfm:,fzm : :ldd:'mrru’wyyl H“\rﬁm 1.500000 Indu«lFlaHn: 1.006700 Settlement Amount (THB] : 983.1
—_— Unadjusted GrossPrice(%] - 97.710057 Unadjusted Clean Frice(%] : 97.630605 Unadusted Al(%]:  0.0794!

Trade/Ref. Date : | 06/06/2017  [dd/mm/yyyy) DsC: 155 DCS : 29

Trade/Ref, Time:| 17 v |45 ~ hhmm
[ Realvield - i ] PVBP: 0.046660 Macaulay Duration (Y1) 4.812491 Modified Durstion - 4.77666!
Nao. Uit £ |1 _ Convesty : 25.52663
Unadiusted Price 4] | [Gen ]
Real Coupon Rate/K %) 1 Coupon Type : Fixed Unadpusted Par (THE):  1.000.01
\Cale_ ) Period 10 Frequency of Payment : 2 TTM [¥1): 48
\Raport to ThaiBMA,

30



THE THAI BOND MARKET ASSOCIATION

Calculation

y T T ¥ T T
Home | Bond info. | Yield Curve | Calculation |Bond Price / Indices

; 7 7
| Fact & Figures ! Composite Page  User Profile  Log out

| Analysis : Reports

Service Manager :  Kasgidit (0-2252-3336 # 212 )
Home » ILB Calculation

[mportant Notice] Market Convention] ILB165X

Symbol ¢ ILB1ESX | Selilement Date : 08/06/2011 00:00 Trade/Reference Date : 06/06/2011 17:45 Lirit : 1
S Date | 08/06/2011 '} o Flea!‘flletdi%k 1.304043 . IndaxlFIaho: 1.006700 Settlemant Amount (THE) : 992.90
o Unadusted GrossFrice(%) : 98.629451 Linadjusted Clean Price[%]: 98.549999 Unadusted A1(%) : 0.079452
Trade/Ref. Date ;| 0B/06/2011  [dd/mm/wsy) DSC: 155 nes - 29
Trade/Ref. Time:| 17 v |45~ hiumm
Real Yield [%]:
= PVEP: 0.047152 Macaulay Duration [Yr): 4.813160 Modified Duration:  4.781980
Mo, Unit 1|1 | Convesily : 25.580822
(CretiesPos ) s65#55% e 1)
Real Coupon Rate/K (%] 1 Coupon Type : Fixed Unadusted Par [THE]:  1.000.00
lale. #l Penod : 10 Frequency of Payment ; s TTM ) ; 493
«Bagent s ThaiBMA,
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THE THAI BOND MARKET ASSOGIATION C al cu I atl on

a T i 1 - ' T = T = T m—
Home | Bond info. Yield Curve | Calculation I[Bunl:l Price f Indices @ Analysis | Reports j' Fact & Figures Composite Page | User Profile | Log out
d A i . A I8 i I A

Service Manager: Kasidit (0-2252-3336 # 212 )
Home > ILB Calculation

Bond Calculation

[mportant Notice]l Market Convention] ILB165X

Symbol :[ILB1B5X | Setllement Date: 0871272011 00:00 Tiade/Reference Date . 0640672011 17:45 Uri : 1
Setllement Dale - | 0871272017 :WWW] ~ RealYieldz 1.400000 | Index Flalio : - Settlement Amount (THB): 1
e Unadiusted GrossPrice(%) : 98.368515 Unadjusted : 5 :
Trade/Fief. Date: | 06/06/2011  {[dd/menyyyy) DSC: 154 DCS - 28
Trade/Ref. Time: 17 [ 45 + |hrmm

Floa ekl (=]:[1.4 | PVBP: 0.042311 Macaulay Dusation Y1) : 4.332422 Modiied Duraiion: ~ 4.302306
paton )l I Convesily: 20.889388
UnsdustedPics 03 [cemn ]
Real Coupon Rate/K (%) 1 Coupon Type : Fixed Unadjusted Par (THB):  1,000.00
. Cole. ¥ Pesiod : 10 Frequency of Payment ; 2 TTM [¥1): 442

Indesx Ratio is not avalable for the mput settiement date.

nsamnnaTu Settlement  #gai5 Index Ratio
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O ILB Excel Calculation Example

ILBXXX (10-Year Maturity) provided by ThaiBMA

2

a2

Input Output
Settlement Date 16-Jul-11 Unadjusted Gross price (%) 98.122250%
Real YTM (% ) s 11 1L E7 9 Unadjusted Clean price (%) 98.116771%

# of Units Traded 1 Unadjusted AI (%) 0.005479%
Adjusted Gross value (THB) 981.438370
Adjusted Clean value (THB) 981.383570
Description Adjusted AI value (THB) 0.054800
Issue date 14-Jul-11

onoen

[i= e

]

12 Maturity date 14-Jul-21 Modified duration (yr) 9.477347
13 Coupon (%) 1.000000% 97.328823
4 Pmt frequency [ yr 2

IS pATEA M 1.00022
18 DSC (days) 182

18 Beginning par 1,000.00

20 XIf¥A Period (Days) 10

2 XIf¥A Last Period (Days) 10 Terms & Conditions

93 Price to Yield Calculation

o4 Unadjusted Gross Price I:“fu} 100.000000%, Price to Yield Calculation

57 Instruction: 33

20 - Input Seffement Date, Real YT, Linits, T=sue date. and Coupan in the light blue area

2
=]

- Information in the grey area cannot be changed. They will automatically be adjusted corresponding to the input cells



ILB Mark to market

r T v = T T T T
Home |Bond info. !"l’ielﬂ Curve Calculation Bond Price f Indices | Analysis Fact & Figures

[ Reports

: Composite i'age

User Profile ' Log out

¢ End of day trading
Intraday trading
Quntahun

Firm Qnutatinn
Mark to Market

Ri’ .R-e-ferencc Yield

Bond Price

Home » Bond Price > Mark to Market » Government B

* Plain Yanilla MTM Pages
Structured Note MTM Page
Download Historical MTM
MTM Pre-paid
HTH 'held Huuemant

Service Manager

Dr.Thananan, Kasidit (0-2252-3336 & 215,212 )

ament Bonds 5 5 [24/05/2011

G (/e

May 2011 16:30 PM

TT™ I:uupu u Aegistrali
5. Type FITCH 9 Sp juste CONV* Status
:eldl/ {bp) [Vield(Z Pme Al[Z)
i "53*,? 4,96 Shraight Fived mwmxmmwszssmmmmammm 96677653 0041095 4.803287 25854639 1,000.000000 Registered  1.002370
lptesx ! 11 ;1
24- '
et ! ‘%g‘??“ 9.97 Shaight Fixed nﬁ?mmmﬁn.mmzmmmmm - 18900000 - 91861634 0041085 9399276 35715709 1000000000 THE  FRegstersd 1.002370
24- 24.
prigs 175 "3‘5;:" 0.06 Shaight Fixed nﬁ?zmm1¢2mmzmmzmmmm . 2570000 - 99950480 0762323 0062214 0034533 1000000000 THB  Registered
24
s 5375 SONOV- 055 Susight Fived szaummmwzaaﬁm:mzmzmm - 2300000 - 101253523 0073630 050635 0505956 1000000000 THB  Registers{ -
s i o ?- : 2 R - i
FaneNad Mg Mark-to-Market loeifiumaanid Index Ratic
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THE THAI BOND MARKET ASSOCIATION

ILB Mark to market — CGSSV File

| 24-Mag-it Sowee: ThaiEMA

BOND Coupon  Matutity  TTM[Yrs] Type Coupon Ti TRIS  FITCE Last Trade Last Exed,
Gowernment Bonds

ILEEEN 1 10:May-16 498 Straight  Fised 20-May-11 17
ILE215H 1 10-hay-21 9497 Srraight  Figed 24-May-1 14
LEHES 175 T8Junil 0.08 Straight  Fiued 24P a1 257
LEIRA, BATS  0-Mow-nl 062 Srraight  Fised 24-May-1 24
LER3A 45  NMara2 02 Straight  Fised 23-May-1 202
LBENA 4125 Ohhow-12 144 Straight  Fiued 01-Apr-11 295
LETI:A 435 13Mara2 18 Strsight  Figed 24-May-n J2E
LBSA 185 29-May-13 2.08 Strsight  Floated 09-Jun-10 1383857
LERTA 525 IJulid 2.4 Srraight  Fited 19May-1 333
LERTE 23478 ThJula3 213 Sirasight  Floated 28-Jul-08 1445394
LEREA ZEAITS  18-Sep-Z 232 Straight  Floated 1E-Sep-03  14T000E
LEENA 255125 13-Now-13 247 Straight  Floasted 25-Now-10 1984528
LEBDA 4 17Otz 24 Srrsight  Fined 28-Lan-11 32
LEM1A 23475 Z8-Jan-W 26 Straight  Floated 01-Dea-10 1342102
LEMIA 825 D5-Mar-H 278 Straight  Fived 26-Apr-11 323
LEM4A 2EE3TS  OZ-Apr-W 256 Straight  Floated -Mar-10 1535
LEHMES 4875 M-May-H 297 Straight  Fized 18-Mow-10 2736
LEHEE B35 12May 247 Swaight  Flued 24.Mag-11 335

K | L | M | M (4] F | Q | R | 5 | T | U \ N i W | X | ¥ | L

" Quated D Quated T Max Min Model Yiel Static Spra Market YVie DM Clean Puic Al% Mudified C Converity Far Currency  Fegistfatic Indes Fatio
2h-Pagll LEZESTY §:3 & 162857 - 1E285T - 700054 Q041058 45122 25874ER o0 THE Registdrec 100237
24-Magll LE14ES 2 18 19 - 14 - G663 041096 93BA2TE  SERTIETM 0o THE Registdrec 100237
4-Magll 2594288 29 2.5 257 - 257 - 95048 O7EZIE  QOSZEM 0034583 Woo THE Fegistdrec -
24-Mag-ll 280THI bl ] 25 29 - 24 - 2635  DO0T363 080E386 (0 BOSIRE wan THE Registdre: -
24-Pag  J014TES 3.5 235 J0MIEE - JOMEEE - MMLHIEZ DS24E58 0770l 05832 Koo THE Fegisidrec -
24-Mag-11 309857 33 265 3083571 - 3038571 - W14HS 0271233 UIBT003  ZE30016 won THE Registdie -
24-Magll 324TH3 33 308 326 - 326 - LR 085 L7625 JE85M15 w0on THE Fegistdied -
24-Mag-11 TIBETES  IATEFH IHIZEH ZREETOH -0 316608 N008 SAESEST 002027 QLONZ0E 0020085 Wiy THE Registdrec -
24-Mag-ll 328THI 337 31 38T - JZETHI - W04, 0383 L9863 193031 5058723 oy THE Fegistdres -
24-Mag-1l 3H5T 115142 IMN THEIT 08 RA51ET -00E 39862 OTINGE OTaEM 00837 wan THE Fegistdre: -
24-Mag-0 JMIHT  3IEE322 INEZY  TWENT 06 a7 U0E JAETAEE 0492534 0IN386 0889872 Wio THE Fegistdre: -
24-Magll  LIBESE2  IE29ET 22906 T15EAE2 W08 3I5ESE2 0008 SAERENE 009TOET 0481006 04143 won THE Fegigtdre: -
24-Mag 2302857 42 32 3302857 - AIOZBET - W05 0416438 2284651 EIT2TER w0 THE FRegistdres -
H4-Mag-l JI53E2E 31538 N E382E 0 35EEE 0 F953504 0746055 07186 0033886 0oy THE Registdre: -
24-Mag-l 2328571 343 32 35T - JIZEET - M2.9324  1B30822 2479605 7760633 W THE Fegistdre: -
24Mapll 2156209 1156208 MgNEE 3189208 0 a1se208 0 $945553 0726791 07088 0230294 000 THE  Registdrec -
24-Mag-11 1364288 34 33 3IBAZEE - FIE428E - H4.2205 OMEIE 2758306 9741345 Woo THE Registdre: -
24-Mag-11 138 34 a2 358 - 338 . W5 3342 131300 2830272 £38A318 Wi THE Registdre: -

g s

sv 9181015 download WWLT Mark-to-Market
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ILB RP Reference Yield

Home ?Band info. :‘Heid Curve ! Ealculation !Bond Price / Indices !lnnalysi: ; Reports ' Fact & Figures Composite Page I User Profile 1fl.m_: out

Bond Price * End of day trading Service Manager: Hasidit (0-2252-3336 2 242
I I-niraliay t:rading !
Quotation
AL NS0T Govemnment Bonds » > | 26/05/2011 e
Mark to Market k
' RP Reference Yield i

Home > Bond Price > RP Reference Yield > Government

il id/man /)

Government Bonds

26 May 2011
[ Symbol | Sottlenent Date | Ay GdVield | Clean Prical®] | Aceroed inerest(z) | Grows Prca(®] | Wodiied Duation | Convexiy
ILB1BS 27-Map-11 1628571 97.013680 0.046575 97.060265 4.805734 1.002630
LB215= 27-May-11 1.814286 92 608191 0046575 92 6R4TRR 9.3930320 95 724340 1.002630
LB2ESX 30-Map-11 2.500000 81.325016 0.000000 81.325016 13653122 203 448341 1.000000
LB116S 2T-Map11 2594285 99353595 0771918 100.725513 0.0567398 0.031261 .
LBTINA 27 Map-11 2807143 101.287136 -0.044176 101. 242958 0501185 0:435310
LB1234 27-May-11 3014288 101.133262 0.949315 102.082577 0.770612 0978614
LB12MA 27-May-11 3098571 101. 408594 0.293836 101.702830 1.381607 2612420
1 D124 7 hd - 11 AATHED AN TACORO M OTY D AN RO AC 1 OaOTRE 2 o0

& o ., -

e I 3 i 4 . = & i I
FIRENHLLARN RP Reference Yield geinwiAaadld Index Ratio
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-

~) e || B RP Reference Yield — QSSMHéde

guf—
_ A B | c | D E F _ G H | J | K _ L _ M N 0
1  26-May-11 Source:ThaiBMA
2 Symbol Maturity Avg.BiddilGovt.InterTTM (Yrs.) Spread QuSpread  ReferenceSettlemer Al % Gross Pric Clean Pric Modified Convexity Index Ratio
3 Goverment Bonds
4 ILB165X  10-May-16 1.628571 4.,958504 - - 1.628571 27/05/11 0.046575 97.06027 97.01369 4.805794 25.8197] 1.0026%
5 ILB215X  10-May-21 1.814236 9.961644 - = 1.814286 27/05/11 0.046575 92.65477 92.60819 9.39032 95.72434 1.00269
6 |ILB265X  30-May-26 2.5 15 - = 2.5 30/05/11 0 81.32502 81.32502 13.65312 203.4431 1
7 LB1lcA 17-Jun-11 2.554286 0.057534 - - 2.594286 27/05/11 0.771918 100.7255 99.9536 0.0567938 0.03126] -
8 LB1INA 30-Nov-11 2.807143 0.512329 - - 2.807143 27/05/11 -0.04418 101.243 101.2871 0.501185 0.4983]1 -
9 LB123A 11-Mar-12 3.014236 0.791781 - - 3.014286 27/05/11 0.94%315 102.0826 101.1333 0.770612 0.978614 -
10 |LB12NA  01-Nov-12 3.098571 1.435616 - - 3.098571 27/05/11 0.293836 101.7028 101.409 1.381607 2.6124% -
11 LB133A 13-Mar-13 3.247143 1.79726 - = 3.247143 27/05/11 0.873288 102.5901 101.7169 1.709975 3.830804 -
12 |LB135A 29-May-13 3.1668 2.008219 - - 3.1668 27/05/11 -0.01014 99.69329 99.70342 0.499492 0.50153% -
13 LB137A 13-jul-13 3.287143 2.131507 - - 3.287143 27/05/11 1.927397 105.9488 104.0214 1.974925 5.034749 -
14 11RB132 7R 211l 12 2 144924 T 1e9na27 /. o 2 149724 27/ns /11 N TARNSE 1NN 2871 Qg AInT N 17377 nnAa1TY -
TR
Faaei Nt ugaslng csv 917077 download luwida RP Reference Yield
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RP Reference & Mark to market

[Adjusted Gross Price (%)}

)

[Unadjusted Clean Price (%) x Index Ratio}

- +

[ Unadjusted Al (%) x Index Ratio }
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Huf's Baall nke, | Yield Cervr | Celcolation | Basl Prive 7 La il o An&lyids WaEorls Pl & Figsires Cramirrklo Pz abFf Frofie " Loy ol

ES = —_— R = == — =t S RS

Home > Bond Prce > End of day ading > Daly Tiading Movement

Dadly Tradhing Movemend  As of 24 Map A1

Tots Tradrg Vshe{THE]
Outnghi T radng Y akue
Finarcing Tradng 'V alue
Oither Tiadmg 'V sl

[Eﬂ:lll Trading Tranzactions \

Bond Infoimation X i ezt
Beel Bid Prca (fter Yiakd (%)

1 Government Debd Secuntes

1.1 Tieasury Bill
1.2 Government Bond
ILE1ES

\ LB
LETIMA
LBIZ3A 0.6 45000 2300000 00485 0. 653804 3150000
LBTAA, 144 412650 2550000 303857 102186013 3 200000
LE133A 181 42900 3050000 2 32473 102066572 3 250000
LET3TA 2.4 2500 3750000 0 32eN43 104, 230115 3.230000
LE130A 240 40000 3200000 3302957 101 821897 3320000
LE1434 278 500 3200000 385 113, 286465 A 330000
LBtd5a 298 48750 3300000 33542786 104 401834 3. 350000
LET458 297 2500 IN0N0 3560000 108, 734105 3. 350000
LE1498 334 2 6468

Fmddrs s T [ = s 4 g ] LS e =g o g g M BT eTRET Ll = e o =p o e



Daily Report

:I:u:h Tinding Tiansacthans

A

e | o [viemic pwen | S von

11 Government Debl 5 ecurd

1.1 Treasury BHl

1.2 Government Bond

LB 1S 1, 00000 o6 B7I39 1934, 774, 214 .00 1566284
\152153"-' 1. 200000 1. EEE& 2, FE?.EES,EEW 1837275

I BT L L] 75 z c

| LBTINA 2 500000 101 246784 10,118 768,00 SESISE 10125495 sﬂlﬁaﬁfﬂa

LETZ3A
| LE1ZHA

LET334 3260000 . E9R564 820456806 40 3253554 101637500 564,061,318 45
LET37A

LET0A

LET434

LET454

LE1458 3350000 106329557 36,531,234 60 3350000 1053295497 171.611.190.40
LET434 3146971 000000 |4 133.865,568.52 3 14E5H e R | 133.865,568.52

/Yield - Real Yield A

Price (%) - Unadjusted Price (%)

Gross Value (THB) - Adjusted Gross Price (%) x Par x Units
N\ 4




@ THE THAI BOND MARKET ASSOGIATION I LB Real Yleld

Real Yield

® Inflation-Linked Bond Knowledge _ ! ;
® |ndicatve Real Yield Guaoted by Primary Dealers

- Information & Tools for Inflation-Linked B Real Yield Estrmabon by The Bank of Thaland
Band Investment and Trading ®  BealYield in Foreign market
v LS, Treasuny Beal Yield
b LK Real vield

¥ Japan Heal ield

®m Useful links
¥ France Heal Yield

41



(H)zzh—  |LB Real Yield Estimated by B&HT

1 Date 10Y Date 107 Date 107 Date 107

2 7E2001 23522 12/31/2003 1.3254 5/31/2006 27124 10/31/2003 1.6043
3 BE120M 2.3285 1/30/2004 1.3632 6/30/2006G 2.8367 11/28/2005 1.3469
4 9/28/2001 21803 212772004 1.17386 7/31/2006 27957 12/30/2008 04722
5 10/31/2001 1.9249 3/31/2004 1.0324 8/31/2006 26913 1/30/2009 0.6100
B 11/30/200 1.8904 4/30/2004 1.3964 9/29/2006 2.6035 212772009 0.5543
T 1202872001 1.7274 5/31/2004 1.4013 10/31/2006 26074 3/31/2009 0.3513
g 1/3172002 1.6184 6/30/2004 1.4606 11/30/2006 2.4029 4/30/2009 0.4578
9 22872002 1.7067 7/30/2004 1.3976 12/29/2006 27722 5/29/200% 0.7019
10 3/29/2002 21430 3/31/2004 1.35826 1/31/2007 23512 5/30/2009 0.6533
11 4/30/2002 1.9950 9/30/2004 1.3350 202a8/2007 2.14497 7/31/2008 0.6965
12 | &/31/2002 20082 10/29/2004 1.3953 3/30/2007 20804 8/31/2009 0.6738
13 | 6/28/2002 1.8744 11/30/2004 1.4959 473072007 1.7113 9/30/2009 0.6733
14 | 7/31/2002 1.6664 12/30/2004 1.5375 5/30/2007 1.6558 10/30/2009 0.7985
15 | 8/30/2002 1.4141 1/31/2005 1.4793 6/29/2007 1.9217 11/30/2009 0.7061
16 | 9/30/2002 1.1346 22872005 1.5138 71312007 1.8990 12/30/2009 0.9754
17 10/31/2002 1.7 11 3/31/2005 1.5224 8/31/2007 1.9216 1/29/2010 0.3880
18 | 11/29/2002 1.0876 4/25/2005 14258 9/28/2007 1.9358 2126/2010 0.9353
19 12/27/2002 1.0261 5/31/2005 1.3343 10/31/2007 1.9573 3312010 1.0192
20 | /3172003 0.9203 6/30/2005 1.3207 11/30/2007 2.0152 4/30/2010 0.3009
21 22872003 0.8987 7/29/2005 1.7158 12/28/2007 1.9621 5/31/2010 0.6867
22| 33172003 0.9381 8/31/2005 1.7261 1/31/2008 15434 6/30/2010 0.5027
23 | 4/3072003 0.9310 9/30/2005 21432 2/29/2008 1.6535 7/30/2010 0.5839
24 | 5/30/2003 0.6698 10/31/2005 2.8052 3/31/2008 1.6614 8/31/2010 0.4048
25 | G/3072003 0.4937 11/30/2005 2.61587 4/30/2008 1.7778 2/30/2010 0.4236
26 | 713172003 0.8092 12/30/2005 24125 5/30/2008 20533 10/29/2010 0. 4695
27 | 8/2972003 0.9103 1/31/2006 25294 5/30/2003 22787 11/30/2010 0.6095
28 | 93072003 0.8300 2/28/2006 2.4392 7/31/2008 2.0595 12/30/2010 0.3989
29 1 10/3172003 1.1356 3/31/2008 27418 5/29/2008 1.8283 173172011 0.3907
30 | 11/28/2003 1.3120 4/28/2006 27529 9/30/2008 18157 212872011 1.0356
5§ 3317201 1.0504
32 4/29/2011 1.0661
33

34 Disclaimers:

35« BOT's calculation: based on Apaitan and Rungcharoenkitkul (2011) “Estimating Real Yields Ex Ante via No-arbitrage Restrictions: The Case of
36 | Thailand”, Unpublished Manuscript. This information is the authors’ view. 42
37| s The service is provided forinformation purposes only. The calculation is based on assumptions and models and does not necessarily reflect

38 market perception. The BOTwill have no obligation or liability of any kind related to the use of information provided.
39
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Real Coupon Estimated by BOT

3.50

3.00

o (=} (=) (=)
(o] (o] L | i

(%) uodno) |eay

0.50

0.00

TT-uer
otT-Inr
otT-uer
60-Inr
60-uer
80-Inr
80-uer
LO-INf
LO-uefr
90-Inr
90-uef
So-Inr
S0-uer
vo-inf
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€0-Inr
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Historical Gov. Yield -- 10-yr TTM

k’\\f’“

8.00

7.00

6.00

5.00

(%)

- 4.00

I91A

3.00

2.00

1.00

0.00

1102/2/€
0T02/60/91
0To0e/vo/€c
6002/11/0€
600¢/L0/91
600¢2/20/61
800¢/60/0€
800¢/S0/vT
Looz/zt/0t
L002/8/€
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900¢/0t1/S¢
9002/9/9
900¢/t/TT
S00¢2/80/9t
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vooe/it/ct
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€00¢/v0/6T
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zooz/eo/Le
1002/01/6
100¢/s0/s¢
100Z/1/€
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Sort Period Download ||  Print:ly  Metadata “

Frequency [Annual (M| From [2000 )| To 2011 (8| (1579-2011)
Last Updated : 01 Jun 2011 15:36

Economic Data

Service Manager Sirawat (E6{012283-F

| 2011p 2010 2009 2008 2007 2006
| 1 1. Population (Milion persons) §3.88 £3.53 63.39 63.04 6283
| 2 260p
|3 21GDP at constant 1988 prics (Bilions of Baft) 12154 459.1 42631 43648 42590 40545
| =% Texesanae) 18 78 25 5 5.0 51
‘ 5 2.1.1 Agiculure {Bilions of Baht) 2/ 1082 3814 290.3 3852 369.7 3654
g (% change) 67 23 13 42 12 50

‘ 7 2.1.2 Non-agiculture (Bilions of Baht) 2/ 1,107.2 42147 38727 39795 3,889.2 3,689.0
| B (% change) 27 28 27 23 51
‘ S 2.2GDP at curent price (Bilions of Baht) 27408 10,104.8 9,0415 9,080 4 85252 78449
| 10 {%change) 70 118 04 65 87 106

L ZaGNe e o B B 2990 £ 142 ceR g 1207 1 1317170 1229771 112078
| 123 Wiation =5
‘ 13 3.1 Headine Consumer Price Index (2007-100) 11043 107. 104,50 105.40 100.00 97,80
| 14 (:change) 327 330 090 550 230 470
15 3.2 Core Consumer Price Index (2007-100) 3/ 104.84 103.57 102.60 102.30 100.00 99.00
| 16 (ichenge) 162 1.00 0.30 240 110 230
‘ 17 4 BEdemal Account

I |

[l

Remarl::

1/ Figures in the latest year column are "vearto-date” value. Timeliness of the data vares across tem, as stated below :

tem 1is the annual data with timelingss of 1 year.

ltem 2 is the vearto-date value with timeliness of 7weeks.

ttem 3 is the average cumulative data from January - last month lag 1 month.

tems 4144, 4645 51 and & are the yeario-date value with timeliness of 1 month.
ltems £.5 and 5.2 are the yearto-date value with timeliness of 2 months.

tem 410 is the yearto-date value with timeliness of 1 quarter,

tem 7is the aversge for January upto the cument month's values, with timeliness of 1 month.



Historical Headline Inflation

Year Headline Inflation (%)
3.3 1.033
-0.9 0.991
3.5 1.055
2.3 1.023
4.7 1.047
4.5 1.045
2.7 1.027
1.8 1.018
0.7 1.007
1.6 1.016
Product 1.2930
Geometric Mean 2.603
Arithmetic Mean 2.620
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Breakeven Inflation

Breakeven Inflation (BEI)
= Gov. Fixed Rate Yield — ILB Yield

- /
2~ _
N Inflation Risk Premium Breakeven
()] - -
& Inflation Expectation Inflation
- _J
<)) —
X
LL . — .
> Real Yield ILB Vield
O _
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Real Yield ILB Quotation

Bond Price f Indices

Home |Bond info. | Yield Curve |Calculation Analysis | Reports | Fact & Figure:

Home > Bond Price » Quotation > Government Bonds Quoted Yields

Hiztorical Quoted Yield » > | 24/06/2011 || m[dda’mma’yyyy]

Government Bonds

Government Bonds Quoted Yields - 24 Mav 2011

o oor |ty i) Quoted Vield)
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Useful links

® Inflation-Linked Bond Knowledge : i
LS. Treasury Inflation-Frotected Securities [TIFS]

LLE. Inflabion-inked Gilks [ILG]
Japan |nflation-inked Bond [JGEI]
France CFl ex-tobacco [UATI]

[taly Treasury bond indesed to Eurozone inflation [BTPEI]

Information & Tools for Inflation-Linked
Bond Investment and Trading

® Real Yield

Turkey CPl indexed Government Bond
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1.  Purpose 6. Counter Party
2.  Subpurpose 7. Bond Symbol

3. Trade Date/ Time 8.  Yield/ Price (%)
4. Settlement Date 9. Volume (Unit)

5. Buy/Sell @n Rate/ Ter)
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CPI Monthlv Reference Index pertaming to December calculated on the new basis

KE}" - CPI Monthly Reference Index pertaining to December calculated on the previons basis
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