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1. Calculation:

2. ILBCalculation:

3. Calculation (Actual Cash Flow):

4. Excel Calculation:

dmsuuuTATEIENUssinn insiunsyuaiuan (cash flow)
wiifudrenendeonii (Fixed Rate Bond), Sreneniduasesa (Floating
Rate Bond: FRN), viufiusiniizuia, WusUnsiiiansurs (Callable —
Puttable Bond)

dmusansInasEsuiUssian  wusdasyaweduile (nflation
Linked Bond)

dwiudnnusanlagldnszuatiuanniunidnenss waggldauaiunm
AMuIMnTEsUsTIIUsURssaekuie (ILB) 1
dmuinama@siucssan ildnvardudou warllanse

1435 lun e mlagufsiuasasuiing lu
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%E)‘Viﬁ']: Calculation > Calculation

awdsenay:
kg Calculation
Symbol : LB198A Important Motice ‘ Market Convention
Settlement Date : 02 May 2016 # Trade/Ref. Date : 26 April 2019 14:46 i}
Yield (%) : 2 YTM No. Unit : 100
Price (%) : Enter Price Clean Call/Put Date : (] i) Call Date
Re-open : O
(LB/BOT FRN)
Calculation
LB198A [3 Cashflow H <A Send to ORS
Settlement Date : 02/05/2019 Trade/Reference Date : 20/04/2019 14:46 Unit: 100
Yield (%) : 2 Y5 (%) : 2 DM (%) : -
Graoss Price (%) : 102.174593 Clean Price (%) : 100.999251 Al (%) : 1.175342
Gross Value (THB) : 102,174.59 Clean Value (THB) : 100,999.25 Al Value (THB) : 1,175.34
DSC: 103 DCS: 78 1 (%) : -
Yield to Call
Yield to Call (%) : - Mext Call Date : Call Price (THB/Unit) : -
Sensitivity
PVEP : 0.002854 Macaulay Duration (Yr) : 0.282192 Modified Duration : 0.279398
Convexity : 0.216379
Term and Feature
Coupon Rate/K (%) : 5.5 Coupon Type : FIXED Current Par (THB) : 1,000.00
Xl Period : 10 Frequency of Payment: 2 TTM (Yr): 0.28
CallfPut Date : - Distribution Type : PG
Remark :
& Download Excel
Yield/DM Clean Price  Gross Price Clean Value Al Value Gross Value
Symbol Sett.Date Traded Dat: Unit Al (%) D5C  DCS MOD C i
ymbo! & raded Date ) ni (%) () () (THB) (THB) (THB) onvexity
[ LB198A 02/05/2019  29%/04/2019 2 100 100.999251 102.174593 1.175342 103 78 100.999.25 1,17534 10217459 0279398 0.216379
1445
Sum 100 100,999.25 1,175.34  102,174.59
Remark :
1. Traded yield is based on 30/360 basis (on coupon payment) which might be different from yield calculated on actual payment. Click Here to learn more.
2. Yield to Call (¥) is calculared based on the next call date that scheduled not less than 30 days after the setdement date.
Remark for LB/BOT FRMN Re-Open:
1. The Re-Open calculation opticn is applicable for only Floating Rate Note issued by the Thai government (LE FRN) ar the Bank of Thailand (BOT FRM).
2. If the "Re-Open (LE/BOT FRN)" box is checked, the calculation for LE/BOT FRN will use a set of BIBOR interest rates after 11:00 A.M. as of 2 business days prior to the trade date (T-2).
3. The Re-Open calculation optien is only available for rade dates from the day after the issue date to the fixing date of last coupon payment.
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Symbol:
Settlement Date:
Trade/Ref. Time:
Yield (%):
Call/Put Date:

No. Unit:

Price (%):

'
£%

5zylﬁﬂwaiﬂuaamwmwﬁd DINIAUIU

fudweuuaziiseaem AT

funazanfinnasderiensransuil
ShrmanauwyuLUUAAMUFD M sRvessTgUasiel mheidufesas
Fuiitinsldavsussiliteenldaeufuneuimusldneu vielsifievsdudoonls

2]

ApUASUAMUA b aUlTEI NS UNITATUINATIESUUNTENT LUK IwarA1AI19Ed
ASLYans
FUIUTMUIYVBINT1ENSVUNADINITATUI

s1anhedusesaziieufusIAIvTng?

- fhdmansuaansanmsiwmaiidusiadesasifieuiusiainiings Tilddeyaludes Yield (%) uwasliiudoyalu

%84 Price (%) 313l

- ddesnsnadnsannsiuaiiludnswanauwnu Yield (%) Tilddeyaludes Price (%uazliiudoyalutos
Yield (%) 31414

2)  EVULERINAANS

Ys (%):

DM (%):

Gross Price (%):
Clean Price (%):
Al (%):

Gross Value:
Clean Value:

Al Value:

DSC:

DCS:

| (%):

PVBP:
Macaulay Duration:
Modified Duration:

Convexity:

snsmanauuvuwuuAavuAulas 2 A3 (Bond Equivalent Yield) wiraidusauaz

duanveInsmanauLnu (Discount Margin) Ineiiviheduspeay aguanua

dufunsansilfisntowuuassiaiiy

sansmnenidedeiu mhodufevasioutuyadmiig
salsismnondefeiu mhedudesaniouiuyadmiin

nonibednesu mhedudosasiiuiuyadmiin

srmaendefeEy (Uim)

satlismneniedasu (um)

nonilednedu (um)

PunfuserniniudweuiiciuiieaUessnndaly
Sunuuszrisiuinsguesnniiiusnisiudedaey

Snanonifedneds m Funazmiinnistens (@usussamiifisisnuouuy
aoufiTi)
SnnsiasuwasadanamiifensdsunlamesdnTHansuLNY 0.01%
A1 Macaulay Duration (¥)

A1 Modified Duration

A Convexity
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® Coupon Rate/K (%): gn31n13dreauedlulagiu vienndaly (Emsummansvifiiignenitounuuaoed)
® Coupon Type: Uizmwﬁuaaﬂﬂaqﬁf\ha

® Current Par: smthitagdu (um)

® X| Period: szezhaseninUnayavedounas Tudnenues mieaduiu

® Frequency of Payment: mmﬁium%ﬁa@ﬂawiaﬂ

o TTM: 91gAmie (U)

® Call/Put Date: Fuiitinsldavsudsitliifeenl daoufuieurmusldnou vieliifovsdugeenls
Aeunsufmunlaaou (Call/Put) IdmiunsAuamsaswintanswouLlaas
mpiaziinasldavswiny

® Distribution Type: ANITLEUDVIIATNEN TN
uvesdoyauazndnnisAun:

foyaildlunisdiuinsininiesnsinanauunuvoinsnalsvi o719 Yueen Yuasudivue
ldaeu $1uuludu SnsuazanuiveanisinegUes sudednsnondesneds (@msunsfmuansasmiussnnie
AUawUUaRYs) 111N UTeLATed ThaiBMA

nsdnuInavesTasMilunth Calculation TndnnsAnannszuaiiuilazldsuluounan (gues) voamsias
nilfredarmanouunuiigliFosmssiuin Tasunsgiu (Convention) lumsdnyarauasiiaglésuluomandmiunsians
wiiilifimaneesrofuiudulundazrmuwu 307360 sniunafigueafunuulaiifusn (Odd) ssAnuuuiuase/aes
wazszoznaflilumsananguesusiay nnduwuuiuasees

dmFussansviifiinisvessdieududu (Amortizing Bond) wasgilunishnyadguesitoslisulusuanusay

nduwuuiugsy3es warvszsnandildlunisfnangUasusazrniidunuuiuesy/365 dewduiu

Uselovil:

v

HldanansadwinyaAIvsedn s nansuLnuvewm A vilidarsuninstunsideuiu ThaiBMA lagnseniiies
Fryanwal (Symbol) §nsmanauunuvseyas (Yield/Price) Judweuuard15zs1a1vems1a1swil (Settlement Date)
dwdeyadugiisrdewuazdndulunsldmunargniianaingudeyaves ThaiBMA tnefigldlidndudemsunionsen

Wil
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%wﬁﬂ: Calculation > ILB Calculation

AnUsENau:

4 Calculation ILB

Symbol : ILB217A Important Notice || Market Convention
Settlement Date : 02 May 2012 =] Trade/Ref. Date : 29 April 2019 14:48 =
Real Yield (%) : 2 No. Unit : 1
Unadjusted Price (%) : Enter Price Clean
ILB217A
Settlement Date : 02/05/2019 Trade/Reference Date : 29/04/2019 14:48 Unit: 1
Real Yield (%) : 2 Index Ratio : 1.08283 Settlement Amount (THB) : 1,068.17
Unadjusted Gross Price (%) 98.645808 Unadjusted Clean Price (%) 98.290740 Unadjusted Al (%) : 0.355068
DSC: 73 DCS: 108
Sensitivity
PVBP : 0.021191 Macaulay Duration (Yr) : 2170007 Madified Duration : 2.148522
Convexity : 5.723139
Term and Feature
Real Coupon Rate/K (%) : 1.2 Coupon Type: FIXED Unadjusted Par (THB): 1,000.00
X| Period : 10 Frequency of Payment: 2 TTM (Yr): 2.20
Distribution Type : FO
Remark : For Inflation-Linked Bond, the Amount shown in
the table is unadjusted by inflation.
@ Delete & Download Excel
=] Unadjusted Clean  Unadjusted Gross  Unadjusted Settlement Index
Symbol Sett.Date Traded Date Y[i;l]d Unit Price (%) Price (%) AL(%) DSC DCS Amount (THE) MOD Convexity Ratio
[J WB217A 02/05/2019  29/04/2019 2 1 08.290740 08.645208 0.355068 73 108 1,068.17 2.148522 5723139 1.08283
14:48
Sum 1 1,068.17

Remark :

1. Traded yield is based on 30/360 basis (on coupon payment) which might be different from yield calculated on actual payment. Click Here to learn moere.

Remark for Inflation-Linked Bond :

1. The input Yield (%) must be Real Yield ()

2. Duration and Convexity measures are calculated based on Real YTM.

1117 ILB Calculation TlUn1SAIWIMSIAYS 89NTINANDULNUYBINUSURSYALLRUTD FaUsenaunle 2 diume

1) dwdwiudeudeyaiotluldmuiu

® Symbol:
® Settlement Date:

® Trade/Ref. Time:

1Y

£%

foyanualvesiusUnsvaretuie NA9sn1sAuIn

(Y]

JUAINBULALYITYTIANVDINUSUR STALTIS UL D

JULarLIANNNATRVIBNUSUNTVALYEEULHD
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Real Yield (%):

No. Unit:

Unadjusted Price (%):

gnmanauwuRUUAnUALTnuANLaveINsTneaUawel ey

Sovazlnglifnnavesdnstuile
FIUIUNUILVBINUSUNTYALYERWIND N1ABIN1TATLIE

1 @ v Il @ Y < o M Y 1
smmsidusesavifisuiunamiim nadusandalalausudu

PEUYRAULD

- fhdmansnadnsainnisinaiilusmfesaziieuiusamiing lilddeyaluden Yield (%) uwasliiudeyalu

%84 Price (%) 119l

- ddeanswadnsaInnIsAIN s manauwn Yield (%) Wilddeyaludes Price (%) uagliviudoyaludes
Yield (%) 31417

2)  EVULERINAANS

Index Ratio:

Settlement Amount:

Unadjusted Gross Price (%):

Unadjusted Clean Price (%):

Unadjusted Al (%):

DSC:
DCS:
PVBP:

Macaulay Duration:
Modified Duration:
Convexity:

Real Coupon Rate/K (%):

Coupon Type:
Unadjusted Par:

Xl Period:

Frequency of Payment:
TTM:

Distribution Type:

Afldusuiuiuasaondaiolfsaetusastuile
yamsmiivhnsdseunazdszmalagusumesnaiuileuds (um)
sasmnenidefeiuteuiiususednaiiuile mhodufesasilouity
yar e

slisunendefsiunouiivfusesasiude mhedudesandioui
yarmthen

nonibemssuneuiiususesnniuie mieaifuesaniiufuyadmin
" 1A mThin

Punfuserniiudweuiiciudeglesnadaly
Sunfussnineiuineguesnaiiumndsiudedwey
Shnadsuidasadesmmitenisusuwame snnanauwn
0.01% (1 bp)

A1 Macaulay Duration (¥)

71 Modified Duration

A Convexity

snTnsiegUeduiagiu visnadald @msuasasvinienendeuuy

avEm)

Uszlavvesguasiiang
nethiatagiuneuiaruiufednmtuile (W)
srgzIasEnisUnayangleulay udneaUas (Fu)
anuilunsineguassiel

p1gamie (U)

ANTEUDVIYANTNEN TN

THE THAI BOND MARKET ASSOCIATION

CALCULATION



uvasdayauasvannisaun:

ToyaildlunisdiuiusinmiodnsIuanauLu0INI1a13vE 019 Jueen, Yuasudivus
laaau, IUIURUAL, é’mwLLazmmﬁﬁummiéwqﬂm sRnsnenduansds @miunsAuunsasuiuseandng
AUasUUABYA7) 911NN UTEYAYDS ThaiBMA

nsfuniariveansasvillunt I8 Calculation TdudnnisAnannszuaiiuiiarldsuluounan (quos) vas
s1ansuiisesnsmaneuunuiiflifiesnsiuan Tasunsgu (Convention) lumsAnyarguasiiazldsulusuandmsy
n3rasviflsifimameostrefuiuiuluuaroaduuuy 30/360 snuneiigueaduuuulsiviumg (Odd) asAnuuuiy
939/365 wazsveznailtlunisAnangueusasnaiduuuiueiezes

dmFussansvifiinsvessdieududu (Amortizing Bond) wasgilunishnyadguesitaslisulusuanusay

naduluuiuaiy3es wagssaznaflidlunsfnangueusarnaiiluwuy Twasey/365 dewuiu

Uselovil:

ldanunsafuInyaAIvsednsIHanauLNUYeIRI @ VLA suninsunsleuiu ThaiBMA Tagnseniiies
Fryanwal (Symbol) dnsmanauunuvseyas (Yield/Price) Judweuuazd1szsia1vesmsnarswil (Settlement Date)
dndeyadugiineardeanardndulunisldrmuwnrzgnianaing udeyaves ThaiBMA laedidldlidndudamsiunionsen

Wil
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%E)‘Viﬁ']: Calculation > Calculation (Actual Cash Flow)

AnUsENaU:

Calculation (Actual Cash Flow)

Symbaol : LB198A Important Notice
Settlement Date : 02 May 2019 | Trade/Ref. Date : 29 April 2019 14:54 iz}
Yield (96) : 2 YTM No. Unit: 1
Price (%) : Enter Price Clean Call/Put Date : (] i) Call Date
Calculation
Settlement Date : 02/05/2019 Trade/Reference Date: 29/04/2019 14:54 Unit: 1
Yield (%) : 2 YS (%) : 2 DM (%) : -
Gross Price (%) : 102.152117 Clean Price (%) : 100.976775 Al (%) : 1.175342
Gross Value (THB) : 1,021.52 Clean Value (THB): 1,009.77 Al Value (THB) : 11.75
DSC: 103 DCS: 78 1(%) : -
Index Ratio : -
Yield to Call
Yield to Call (%) : - MNext Call Date : Call Price (THB/Unit) : -
Sensitivity
PVEP: 0.002854 Macaulay Duration (Yr): 0.282192 Madified Duration : 0.279398
Convexity : 0.216379
Term and Feature
Coupon Rate/K (%) : 55 Coupon Type : FIXED Current Par (THB) : 1,000.00
Xl Period : 10 Frequency of Payment : 2 TTM (¥r): 0.28
Call/Put Date : - Distribution Type : PG
Remark :
& Download Excel
Clean Al Gross
Yield/DM Cl Pri G Pri Ind
Symbol  Sett.Date  Traded Date 'e(%] Unit ea[:ﬂ ree "’S(fm "€ M%) DSC DCS  Value  Value  Value MOD  Convexity o o
(THB) (THE) (THB)
[ LB198A 02/05/2019 29/04/2019 2 1 100.976775 102152117 1.175342 103 78 1,009.77 11.75 1,021.52 0.279398 0.216379
14:54
Sum 1 1,009.77 11.75 1,021.52

Remark :

1. The calculation for each bond prices on this page is calculated based on the actual coupon payment calculation stated in bond subscription form or prospectus or infermatien memeorandum or

any such official documents filed by issuers with the ThaiBMA as per the Registration requirements,

2. Current calendar holidays incorporated in calculation are based an Finandial Institutions' Holidays announced by the Bank of Thailand.

3. For Inflation-Linked Bond, Coupon (%) is Real coupon (), all the Yields (%) shown are Real YTM (3). The Clean price (%) and Accrued Interest () are all in Unadjusted Terms. The Gross Value

(THE) and Total Gross Value (THB) are in Unadjusted Terms. The carresponding Adjusted Terms can be obtained by multiplying the Unadjusted Price or Accrued Interest by the Index Ratio shown in the

last column. Modified duration and convexity are calculated based on Real YTM (%),

4, The caleulation on this page must not be used nor defined as any references for Mark-to-Market price.

5. Yield to Call (30) is calculated based on the next call date that scheduled not less than 30 days after the setdement date.
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Symbol: Tydnuaivestustsvawetuile AiFosnisiuin

Settlement Date: TUAWDULALT152 1AV UE U SUAL TSR ULN D

Trade/Ref. Time: Sunaziafinnasdeveiustasvaeiuile

Real Yield (%): dhsmaneuwuLUUAMMUFLTmuANLATesNsTegUeset mieilufesaring

liAnnaveIdnsduile

No. Unit: FIUIUNUIBVDINUSURSUALLERULHD NRBINITATWIN

Unadjusted Price (%):  s1awheidusesaziieuiusiameing lnadunandaldlausudusaetuie

- fhdmansnadnsainnisiunaiilusmfesaziieuiusamiing lilddeyalude Yield (%) uwasliiudeyalu

%84 Price (%) 1911

- ddeantswadnsaInnIsAINT s manauwn Yield (%) Wilddeyaludes Price (%) uagliviudoyaludes
Yield (%) 314ld

2)  EVULERINAANS

Index Ratio:
Settlement Amount:

Unadjusted Gross Price (%):

Unadjusted Clean Price (%):

Unadjusted Al (%):

DSC:
DCS:
PVBP:

Macaulay Duration:
Modified Duration:
Convexity:

Real Coupon Rate/K (%):

ANTUSURUAULaTABNLU LD LAYAE AU AT WD
yaruinisdaweuwasthisealagdiumesnstuloudd (um)
1asumenleAssunauiiusumesnstuile iududevazieutu

UARATUTINA?

U

satlismnenidedauteuiiusumesmmuile mhodufesanieuty
yar e

nonibefssuneuiusufesnniduie mieiulesasfieutuyadmii
W 1P

Punfuseriniudweuiiciuiieavessnndaly
Sunfussnineiuinsguesnaiiundsiudiedwey
ShnaiasuuagadanavidensdsunlanesdanHansuumy
0.01% (1 bp)

A1 Macaulay Duration (¥)

A1 Modified Duration

A Convexity

Sasmsdnegueduilagiiu vienndalu @wiunsasuilfiseaende

MYALRR)
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® Coupon Type:

® Unadjusted Par:

® Xl Period:

® Frequency of Payment:

® TTM:

UszLanvosgUasiisne

ity iiuneuiiasuiusesnaiudle Lin)
srgzlaseniUnayanzilouias fudneades (Ju)
mudlunssneguessiol

a1gaunde (@)
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%wﬁ'l: Calculation > Excel Calculation

AnUsENau:

E Excel Calculation

Download Excel Calculation

Symbeol Download Excel Remark
AMNANTSPA ]
AMANTEPA L]
ANANTTPA e
ANAN17PB e
ANANTBPA L]
ANANTSPB (]
AMNANTOPA ]
CRALLTIGPA L]
CPALL17PA e

CPF17PA e

CPN221A L]

IVL14PA (]
MINT18PA ]

PF17PA L]

PF18PA e
PTTC239A e
TTCL18PA L]

#1i Excel calculation flddmsuduunsiansninuanvue (Feature) MliUulUmuIAsgIUNITAIWINUD
nan IngagldvinnisAiuin Excel calculation dunumih Calculation Und nerldanunaldn Excel calculation lngna

#1Yu Download Excel ndsmsansnazldlunisduim anntuagle Excel file un

Uselevil:

Hldanansaduinyaivsedn s HanauLnuYem a1 Tiludaz uninstungsideuiu ThaiBMA lagnsendns
nanauunNu (Yield/Price) Tudsoulazd15231A19030 5181591 (Settlement Date) [WoA1UIUTIAN (Gross price) #50 NTaN

U031a31A" (Gross price) lNBAWINMBATIHARDULNUVTBYAAT (Yield/Price)
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