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1) Inflation Linked Bond Knowledge

® |ntroduction to ILB

® |LB Calculation Convention

® || B Articles and Presentations

2) Information & Tools for Inflation Linked Bond Investment and Trading

® CPI, Reference CPIl and Index Ratio

® Bond Info/ Feature

® Price/ Yield Calculation

® RP Reference Yield

® Mark-to-Market Price
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® |ndicative Real Yield Quoted by Primary Dealers

® Real Yield Estimation by The Bank of Thailand
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2. ILB Calculation: AMMuanusA1wua1ing ILB Tnannuualifld Real YTM(%) %138 Unadjusted Price(%) 88N

TaatenilalunisAuan Seazuansdaya Index Ratio war Settlement Amount(THB) usilunstif
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Excel Calculation

Home > ILB Calculation
ILB Calculation -

Bond Calculation

lImpartant Motice]l Market Convention] ILB165X
Symbol ;| ILE165 Settlement Date 08/06/2011 D0:00 Trade/Reference Date : 06/06/2011 17:45 Lrit : 1
Real Yield[%] 1.500000 Index Ratio : 1.006700 Settlement Amaunt (THE] - 9683.65
Settl t Date : | 08/06/2011  |jdd/mm
Hisment Sete [ ) Unadjusted GrassPrice[%] 97710057 Unadjusted Clean Price(%] : 97.630605 Unadjusted Al[%] : 0.079452

Trade/Ref. Date :|0B/06/2011 |idd/mmeyyn] DsC 1855 DS ; 29

Trade/Ref. Time: | 17 % | 45 % hhmm
(Fen vioa 15 %
. acaulay Duration [Yr) : . odified Duration : 4.
M. Urit ] 25.526632
Unadjusted Price (%) ;| [clean | Term and Feature

Real Coupon Rate/K [%) 1 Coupon Type : Fized Unadijusted Par (THE] : 1.000.00
. Gale. ¥ Period 10 Frequency of Payment : 2 TTM [¥1): 493

Faeeaniuans ILB Calculation: N Real YTM(%)
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lImpartant Motice]l Market Convention] ILB165X
Symbol ;| ILE165 Settlement Date 08/06/2011 D0:00 Trade/Reference Date : 06/06/2011 17:45 Lrit : 1
Real Yield[%] 1.304043 Index Ratio : 1.006700 Settlement Amaunt (THE] - 992 90
Settl t Date : | 08/06/2011  |jdd/mm
Hisment Sete [ ) Unadjusted GrassPrice[%] 93.629451 Unadjusted Clean Price(%] : 98.549999 Unadjusted Al[%] : 0.079452

Trade/Ref, Date : | 0B/0B/2011 [fdd/mm ] DsC 1855 DS : 29
Tiade/Ref. Time: [ 17 %[ 25 % himm
Rleal ield [7
ealvied | PVEF 0.047152 Macaulay Duration (1) : 4813160 Modified Duration : ~ 4.781980
M. Urit ] 25.580822
[Llnad\usted Frice (%] :|98.5439%9 | Clean  w ] erm and Feature

Real Coupon Rate/K [%) 1 Coupon Type : Fized Unadijusted Par (THE] : 1.000.00
. Gale. # Period 10 Frequency of Payment : 2 TTH [¥r): 4193

‘
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Service Manager: Kasidit (0-2252-3336 % 212)
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Bond Calculation

{Important Motice][ bMarket Convention] ILB165X
Symbal : ILE1ES Settlement Date : 08/12f2011 00-00 Trade/Reference Date : 06/06f2011 17-45 Unit 1

Fisal risld[%]: 1.400000 [ I e Praic © - Settlsment Amount [THE] ] ]
Settlement Date : | 08/12/2011  |[dd/mmé
[ mmbpy5] Unadjusted GrossPrice(%] : 98.368515 Unadjusted Clean Prce(%] : 98.291803 Unadusted AI[E] 0076712

Trade/Ref. Date :|06/06/2011 |[del/ram/uy] nsC- 154 DCs - 28
TradesFief, Time:| 17 %[ 25 % hiumm
Real Yield (%) :
2l ield [%] PVEP: 0.042311 Macaulay Duration [¥r) 4.332422 Modified Duratior -~ 4.3023086
NoUnit:1 ] Ty 20.889380
Unadusted Pice (%) | [dean | Term and Feature

Real Coupon RatedK (%) : 1 Coupon Type : Fized Unadjusted Par [THE] 1.000.00
L Gale. *| Period : 10 Frequency of Payment : 2 TTH [7) 4.42

Index Ratia iz not available for the input settlement date.
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Mark to Market » Plain Yanilla MTM Pages mment Bonds » >
RP Reference Yield Structured Note MTM Page

Download Historical MTM ¢/
MTM Pre-paid

May 2011 16:30 PH

MTM Yield Movement
[ Rating [ Last Trade Lealllluolabory [ Modol ARt on 25 May 11|
TTH Coupo Registration| Index
Bond |Coupol Type Model Market Unadiust Currenc; F
) T prea arkel nadjus! - Stat Rat
(¥is. ¥PE ITRISFITC % ietdz] (bp) [Yield(Z Al[%) ¥ atus | Hauo

24- 24-
\LB1ES: 1 102311&5)' 4.96 Shaight Fixed May- 1.700000 May- 1.6285711.800000 1.600000 1.700000 - 1.700000 - 96.677653  0.041096 4.809282 25.854639 1,000.000000 THE Registereq  1.002370
|| 11 i
10-Map- 24- 24-
ILBZ15 1 2021 9.97 Shaight Fized bay- 1.900000 b2y 1.874286 2.0000001.800000 1.300000 s 1.300000 = 91.867634  0.041096 9389276 35.715709 1.000.000000 THE Registereq  1.002370
n 1
17-dun- i &k :
LB1164 1.7 2011 0.06 Shaight Fixed May- 2.570000 May- 2594285 2.900000 2.350000 2.570000 - 2.570000 - 99.950480 0762329 0.062214 0.034583 1,000.000000 THE Registered
— 1 11
0 Hov- ol ot
| R1TNA 5.375 1 0.52 Shaight Fized M_a_y- 2.300000 M_ay- 2.8071433.130000 2.5000002. 300000 s 2300000 = 101.263529 -0.073630 0.508356 0.50555%6 1.000.000000 THE Reaistered
,
e o - - .
AR NWILAAY Mark-to-Market [agnwnmeauid Index Ratio
= . o A o b
. a [ % c . o o o
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11N Download File R2NN1TENN ﬂ@@llu@]ﬁﬁ/l’]il (Column Z) NLLA ﬂ\?‘ll’ﬂ&l”@ Index Ratio 1aINUELAT LB uu"]
\
.f] N L o ﬂ “wo»
Nk uwuﬁumﬂuj ATLLAANLLIL “-
\
A B C D E F G | H 1 n K L M N [} P a R ) T u v W X ¥ Z
1 24-May-il Source:ThaiBMA
2 EBOND Coupon  Maturity — TTR[Yrs.] Type Coupon Tt TRIS  FITCE Last Trade Last Exec.’ Quoted Dz GQuated Yic Max Min Madel Yiel Static Spre Market Yie DM Clean Pric Al+ Modified C Convenrity Par Currency  Registiatic Inder Ratio
2 | Gowernment Bonds
4 | ILEESH 1 10-May-16 496 Straight  Fized 20-May-11 17 24-May-11 1828571 18 16 1628571 - 1628671 - AT.0054 004036 481123 2087468 1000 THE FRegistgrec  1.00237
5 | ILB215K 1 10-May-21 9.47 Straight  Fized 24-May-11 13 24-May-11 1814286 2 18 13 - 14 - ALB6183 0041096 3383276 ETIET 1000 THE FRegistgrec  1.00237
& LBl 176 17-Jun-ll 0.08 Straight  Fized 24-May-11 28T 24-May-11 2534286 24 238 2587 - 287 - 99.96048 0762323 0062214 0034533 1000 THE FRiegistdrec -
7 LBTINA 5376 30-Mow-11 052 Straight  Figed 24-May-11 28 24-May-l 2807143 A 25 28 - 24 - 012636 007363 08506366 0505368 1000 THE FRiegistdrec -
2 LBf2in 45 1-Mar-2 0.8 Straight  Fized 23-May-11 308 24-May-11 3014286 328 230 30M28E - 20286 - oLz 0924855 077601 0383621 1000 THE FRiegistdrec -
3 | LBIZNA 4125 OHNow-12 144 Seraight  Fised 01-Apr-1l 295 24-May-11 3033571 33 265 3038671 - 2038671 - 1014146 0271233 1387003 2630018 1000 THE FRiegistdrec -
10 LB133A 426 13-Mar-13 18 Straight  Fired 24-May-11 326 24-May-l 3247143 33 308 326 - 326 - 1016334 0.6 171826 386115 1000 THE FRiegistdrec -
11 LE136A 186 23-May-13 201 Straight  Floated 03-Jun-10 1383867 24-May-11 3166708 3072721 2132641 ZIBETO3 06 IEET0I 0006 3AEIEET 002027 0ON20E 0020065 1000 THE FRiegistdrec -
12 LB1ETA 526 13-JuHi 214 Srraight  Fized 18-Man-1 333 24-Mayil 328713 337 313 328TH3 - TZETIE - 104.0313 133863 1330316 G.068T23 1000 THE FRiegistdrec -
12 LBIFTE 22476 FRJuME 213 Straight  Floated 23-Jul-03 1443934 24-May-11 IMEIIT 305142 MM ZMEIET 06 3MEIET 0006 AFEIE1Z  0TIIEZ 0ATIEM 0.093731 1000 THE FRiegistdrec -
14 LB133A ZE43TE  13-Sep-12 2.32 Straight  Floated 16-Sep-03 1470006 24-May-11 349317 3186322 201628 348317 06 34837 0006 3A5T4EE 0432534 03N38E 0189372 1000 THE FRiegistdrec -
15 LBi3nA 285126 13-Now-12 247 Straight  Floated 23-Pow-10 1934526 24-May-11 ZI963EZ  JI62963 3122966 156362 06 3186362 0006 3362608 0087027  04EI0E 04143 1000 THE FRiegistdrec -
16 LBiz0A 4 AT-Oee-13 2.4 Straight  Figed 25-Jan-11 312 24-May-11 3302857 342 32 3302367 - 3302867 - 101686 0416438 2264661 E3T2T6E 1000 THE FRiegistdrec -
17 LBiHA 23476 23-Jan-i4 268 Straight  Floated 0-Dec-10 1342102 24-May-11 - 3153826 3153826 338 353828 0 3163826 0 9353304 0746055 07196 0039336 1000 THE FRiegistdrec -
12 LEM3A 226 05-Mar-14 2.78 Straight  Fized 25-Apr-1 323 24-May-il 3328571 343 32 33ZEET - 3328671 - 23324 1830822 Z4TIE0E T.TEEEI3 1000 THE FRiegistdrec -
13 LEM4A ZEEITE  02-Apr- 286 Straight  Floated I-Mar-10 1536168 24-May-11 3158208 3158208 201F86 3153209 0 3163209 0 9948653 0336731 0347033 0230294 1000 THE FRiegistdrec -
20 LEMEA 4876 M-May-i 247 Straight  Figed 18-Now-10 2736 24-May-1l 3364286 34 33 3364286 - 3364286 - 042206 046318 2753306 9.241345 1000 THE FRiegistdrec -
21 LEMSE 526 12-May-i4 247 Straight  Figed 24-May-11 338 24-May-11 336 34 21 330 - 336 - WE3Z 18130 2630272 2353315 1000 THE FRiegistdre: -
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4. Download Historical MTM: ugnddayafiaundsues Mark-to-Market 14 @uiu TugluuuIWe csv Tneiivg

1 ¥ 1
PRANIAATINE (column Z) Awansdaya Index Ratio n4 Settlement Date 289WustiRs ILB 1w ek

gl ldAuansaiuging ILB NgndiulneRuiends winidwiuninsdu] azuanaiu
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Mark to Market »  Plain Yanilla MTM Pages
Historical Mark to Market in C5V Format (Year)  pp peference Yield Structured Note MTM Page
[(Month) Download Historical MTM *  Plain ¥Yanilla _
MTM Pre-paid Structured Note
MA Mark to Market MTM Yield Movement

Date Download
1 dun 2011 CSV Format
2 Jun 2011 CSV Format
3dun 2011 CSV Format
B Jun 2011 CSV Format

ineeaniuans Download Historical MTM

A B G 5] E F G H 1 J [3 L [X] 1] o P [r] 5] = T U ) W ® W Z
1| 24-May-n Source:ThaiBMa
2 |BOMD  Coupon  Maturity  TTR[Yrs. Type Coupon T TRIS  FITCH Last Tradel Last Exec. Guoted Da Guoted Vi Maz IMin MModel Yie Static Spre Market i OM Clean Pric: A% Wodified [ Conuesity Par Currency  Registra Index Ratio
2 | Government Bonds
4 | ILB1ESH 1 10-May-18 4.96 Straight  Fiked 20-May-11 17 24-May-1l 1628671 18 16 1628671 - 1628571 - ST0054 004096 421123 2587462 1000 THE Fegisterg 100237
5 | ILB216K 1 10-May-21 287 Straight  Fiked 24-May-11 19 24-May-fl 1814286 2 18 19 - 14 - 126163 0041086 9383276 96TIGTI 1000 THE Fegisterg 100237
& | LENEA 176 17-Jun-nl 0.06 Straight  Fiked 24-May-11 267 24-May-1l 2594286 28 238 257 - 257 - 49.960428 0762229 006224 0034533 1000 THE Fiegisterd: -
7 | LEMA 6375 20-MNow-fl 052 Straight  Fiked 24-May-11 28 -Mayll 2207143 213 25 29 - 248 - 1012636 -0.07382 06506356 0505966 1000 THE Fiegisterd: -
& |LBef23a 45 thariz 0.8 Straight  Fiked 23-May-1t 208 24-May-fl 2014228 325 235 304236 - 3014286 - 1042 0924658 077601 0989621 1000 THE Fiegisterd: -
9 | LBEf2MA 4126 0f-Mou-1Z 144 Straight  Fiked of-Apr-1t 295 24-May-fl 2088671 33 255 3098671 - 3088571 - 1014145 0271233 1387003 2630016 1000 THE Fiegisterd: -
10 LE133a 425 13Mar13 18 Straight  Fized 24-May-11 326 24-Mapll 3247H3 33 305 326 - 3.26 - 1016334 085 171525 385115 1000 THE Registerg: -
1| LE135A 185 29-May-13 201 Strsight  Floated 08-Jun-i 1383857 24-May-11 3IE6703 3072721 3132641 3166709 {06 3166709  -0006 9969657 -0.02027 0.0T206 0.020085 1000 THE Registe
12 | LB137A 525 T3-ul13 214 Strsight  Fized 19-May-1 333 24-Mapll 3287M3 337 319 328713 - 3287143 - 1040313 189863 1980316 5.058723 1000 THE Registe
12 LBI3TE 22476 HM-Jul1z 219 Straight  Floated 29-Jul-05 1449894 24-May-11 JME1F 216142 MM 26T -0E BT -000E  99EIE1Z 073M82 07924 00597 000 THE Registerd: -
14 LE129A 2E43TE 13-Sep-13 2.32 Swraight  Floated 1E-Sep-09  14TO00E 24-May-11 34937 2060322 21628 ZMEM7 R 1 -0.006 9957466 0492634  0.2MIBE 0129872 1000 THE Fiegisterd: -
15 LE13NA 285125 13-Mow-13 24T Straight  Floated 29Moy-10 1824528 24-May-1l 21BESE2  JIE29E3 2122966 3156962 -0 3156982 -0.006 9962602 0037027 0461006 04T1H2 1000 THE Fiegisterd: -
18 LE120A 4 17-0ct13 24 Straight  Fiked 26-Jan-11 312 24-May-1l 2302867 342 32 2302867 - 2202857 - 101586 0416438 2264661 E3T2TEE 1000 THE Fiegisterd: -
17 LEHA 22476 29-Jan-14 282 Straight  Flosted 01Dec-1) 1942102 24-May-1f 2163826 2163826 M8 3163826 0 3163226 0 9952304 0746055 047196 0039826 1000 THE Fiegisterd: -
12 LE43A 2256 05-Mar-14 278 Swaight  Fiked 25-AprAt 323 24-Mayfl 2328671 343 32 3328671 - 3328571 - 129324 1830822 2479605 T.7E2E3 1000 THE Fiegisterd: -
19 LE144A 2B6376  02-Apr-14 2.86 Straight  Flosted 3-Mari) 1535168 24-May-fl 2168209 2152203 26 3158200 0 3168209 0 9948653 0326791 0247098 0230234 1000 THE Fiegisterd: -
20 | LBWSA 4875 M-May14 297 Shraight  Fixed 18-haw-10 2735 24-May1l 3364286 34 33 3364286 - 3364286 - 1042205 046918 2758906  9.241845 1000 THE Registerg: -
21 |LBWSB 525 1214 297 Shraight  Fired 24-May-11 335 24-Mayi 336 34 321 335 - 335 - 1053342 1913014 2630272 8959315 1000 THE Reqgisterg: -
22 | LBWSC 185 31-May-14 3.02 Straight  Floated 26-Mayp10 1545158 24-Mapll 3167596 3067595 312758 3167596 0 3167596 0 3954303 -0.03041 0009373  -0.01008 1000 THE Registerg: -

R T an e Flead A MALa 41 MO A Rae. 4 AYEETER  AMESTER  AmETA7 neEETER P e e e annn TN i

iaeaniiuans W csv a1nn1s download Wi Download Historical MTM

5. RP Reference Yield: uamidnsuasauunudgslunisingsnssudin (Repo) lunstiiiusiing ILB
. . Y 4 o aww , 4
ATUATUNNIANNERNIINARNALUNULALETRLRALAIN Real Yield #Al#ann Primary Dealers (PD) T437A11u
AaaNil Clean Price(%), Accrued Interest(%) waz Gross Price(%) azu@naiilu Unadjusted Clean
Price(%),Unadjusted Accrued Interest(%) Wa Unadjusted Gross Price(%) tneiiinaaduilgavinaiuans

{ia3ya Index Ratio 0 Settlement Date 284iusting ILB 1] iva Wi ldeuwinldAusmusaiusiing ILB

gndivlneRudauds vnidluiuninsdu] azuanaiu

U
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> Ir;tra;‘]ay trading
Home > Bond Price > RP Reference Yield > Goveinment pundas & =
Quotation
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Mark to Market |

Govermment Bonds »» }28}05;2511

\Salidd )

RP Reference Yield
Government Bonds

26 May 2011
| Symbol ] Setlement Date | _Avg.BidYield | CleanPrice(x) | __Accredlnterest(z) ] GrossPrice(X] | Modified Duration | Convexity Index Ratio
ILE1E5% 2T-Map-11 1628571 57.012690 0.046575 57.060265 4.805754 26.813708
ILB2154 2iMap-11 1.874286 92.60819 0046575 92.6547EE 9.330320 95724340
ILB2ES 30 ap-11 2500000 81.32506 0.000000 81.32506 12653122 203448547
LET164 27-Map-11 2534206 99.953555 0771918 100.725513 0.056798 0.031261
JH=REIE 27 Map-1l 2807143 101 287136 0044178 10242358 0601185 0438310
LB1234 27 Map-11 3014286 101 133262 0943315 102 082577 0770612 0878614
LB1ZNA 2T-Map-11 3.098571 101.408334 02593836 101702830 1.381607 2612420
[-EE=TS A hdes 1 TN 1M1 F1CoRD nazanco N9 Ram A 1 naa7e = oonond

sangiNuiuang RP Reference Yield Iaeniinmeaud Index Ratio

annANRa1ARgIAnsUillng du 21 81A199738a0 29 TeuTAaN DUWNAWAR wanNTW ngamng 10330 Tns. 0-2252-3336 sans 0-2252-2763
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1 1 v
1N Download File azHN9NABANIGATE (column O) Muanidaya Index Ratio 289is1RS ILB 1317

@ e e .,
wnidluiustinsau] azuanadu -

A B C D E F G H I J K L M N o)

1 26-May-11 Source:ThaiBMA

2 |Symbol  Maturity  Avg.BiddilGovt.Inter TTM (Yrs.) Spread QuSpread  Reference Settlemer Al % Gross Pric Clean Pric Modified Convexity Index Ratio

3 |Goverment Bonds

4 ILB165X 10-May-16 1.628571 4,958904 - - 1.628571 27/05/11 0.046575 97.06027 97.01369 4.805794 25.8197 1.00269

5 |ILB215X 10-May-21 1.814286 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 B1.32502 B81.32502 13.65312 203.448 1

7 |LB116A 17-Jun-11 2.594286 0.057534 - - 2.594286 27/05/11 0.771918 100.7255 99.9536 0.056798 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 3.014286 0.791781 - - 3.014286 27/05/11 0.949315 102.0826 101.1333 0.770612 0.973614 -

10 [LB12NA 01-Mov-12 3.098571 1.435616 - - 3.098571 27/05/11 0.293836 101.7028 101.409 1.381607 2.61241 -

11 |LB133A 13-Mar-13 3.247143 1.79726 - - 3.247143 27/05/11 0.873288 102.5901 101.7169 1.709975 3.330804 -
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Remark for LB/BOT FRN Re-Open

1. The Re-Open caloulation option is applicable for only Flnating Riate Note issusd by the Thai goveinment (LE FRK) or the Bank of Thailand (BOT FRN)

2. If the "Re-Open (LB/BOT FRN]" box is checked, the caloulation for LB/BOT FRN will use a st of BIBOR interest rates after T1-00 4. M. as of 2 business days prior to the trads date (T-2)
3 The Rie-Open calculation option is anly available for tade dates from the day after th issue date to the fixing date of last coupon payment
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