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Conventional Bond Capital Indexed Bond (CIB)  Interest Indexed Bond (IIB) Current Pay Bond (CPB)
Issue Name : NILNTMNITAR NTLNINNITAR NTLNTNNITAR NTLNINNITAR
Bond Type : [ Fixed ] [ Inflation-indexed Bond ] [ Inflation-indexed Bond ] [ Inflation-indexed Bond ]
Par Value : 1000.0000 w1 1000.0000 1 1000.0000 1 1000.0000 1
Issue Date : 27 4NT1AN 2549 27 NNTIAN 2549 27 NNTIAN 2549 27 NNTIAN 2549
Maturity Date : 27 NINIHIAN 2559 27 NINHIAN 2559 27 NINHIAN 2559 27 NINHIAN 2559
Issue Term : 1051 1051 1051 1051
Coupon Rate (%) : 5.400000 siatl" 2.172693 fatl” 2.207376 fatl” 2.172693 fatl”

'
a

FUAYW 27 AN9NAN 2549 [(uAL 27 NNTIAN 2549
Augn 27 NTNHIAN 2559  AudA 27 NINJ AN 2559
Payment Frequency :  Semi-annually Semi-annually

Covenants : - -

(3N 27 NNIIAN 2549
dugn 27 nInHIAN 2559

Semi-annually

(3N 27 NNIIAN 2549
dugdn 27 nInHIAN 2559

Semi-annually

UNNELAR: 1/ Coupon Rate 183 Conventional Bond \f114 Nominal Coupon Rate

2/ Coupon Rate a4 Capital Indexed Bond (CIB) Interest Indexed Bond (lI1B) kaz Current Pay Bond (CPB) \flu Real Coupon Rate

Lyl
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AN9 N7 5.4

Inflation Type of Bond Total Present NPV Nominal Nominal Real Real Pay Duration Modified
Rate Cash Flow Value (THB) Yield to Yield to Yield to Yield to Back (yrs.) Duration
(THB) (THB) Maturity Maturity Maturity Maturity  Period
(After Tax) (After Tax)  (yrs.)
3.192624% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% 2.172693% 1.375420% 10.15 8.15 7.731806
Capital Indexed Bond (CIB) 1,667.3561 1,000.0000 0.0000 5.400000% 4.590000% 2.172693% 1.375420% 10.22 9.44 8.960925
Interest Indexed Bond (11B) 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% 2.207376% 1.375420% 10.15 8.15 7.731806
Current Pay Bond (CPB) 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% 2.172693% 1.375420% 10.15 14.26 13.528831
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Scenario  Inflation Type of Bond Total Present NPV Nominal Nominal Real Real Pay Duration Modified
Rate Cash Flow Value (THB) Yield to Yield to Yield to Yield to Back (yrs.)  Duration
(THB) (THB) Maturity Maturity Maturity Maturity ~ Period
(After Tax) (After Tax)  (yrs.)
1. 1.000000% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% 4.378109% 3.572139% 10.15 8.15 7.731806
2. Capital Indexed Bond (CIB) 1,351.5285  815.9403 -184.0597 3.183556% 2.706023% 2.172693% 1.697535% 10.29 9.30 8.824396
3. Interest Indexed Bond (IIB)  1,336.7745  826.0136 -173.9864 3.207376% 2.726270% 2.207376% 1.717681% 10.25 8.81 8.358357
4, Current Pay Bond (CPB) 1,334.2734 8241235 -175.8765 3.183556% 2.706023% 2.172693% 1.697535% 10.25 12.72 12.064837
5. 2.000000% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% 3.366337% 2.564356% 10.15 8.15 7.731806
6. Capital Indexed Bond (CIB) 1,487.3747  895.1568 -104.8432 4.194420% 3.565257% 2.172693% 1.549759% 10.25 9.37  8.888947
7. Interest Indexed Bond (IIB)  1,441.7745  905.3644 -94.6356 4.207376% 3.576270% 2.207376% 1.560663% 10.20 8.48 8.042734
8. Current Pay Bond (CPB) 1,440.4141  904.3363 -95.6637 4.194420% 3.565257% 2.172693% 1.549759% 10.20 13.42 12.732527
9. 3.000000% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% 2.364532% 1.566502% 10.15 8.15  7.731806
10. Capital Indexed Bond (CIB) 1,636.8800 982.2549 -17.7451 5.205283% 4.424491% 2.172693% 1.403439% 10.23 9.43  8.949655
11. Interest Indexed Bond (IIB)  1,546.7745  984.7151 -15.2849 5.207376% 4.426270% 2.207376% 1.405192% 10.16 8.20 7.777978
12. Current Pay Bond (CPB) 1,5646.5548  984.5491 -15.4509 5.205283% 4.424491% 2.172693% 1.403439% 10.16 14.12 13.400218

144"



Scenario Inflation Type of Bond Total Present NPV Nominal Nominal Real Real Pay Duration Modified
Rate Cash Flow Value (THB) Yield to Yield to Yield to Yield to Back (yrs.)  Duration
(THB) (THB) Maturity Maturity Maturity Maturity ~ Period
(After Tax) (After Tax)  (yrs.)

13. 4.000000% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% 1.372549% 0.578431% 10.15 8.15 7.731806
14. Capital Indexed Bond (CIB) 1,801.3644 1,077.9932 77.9932 6.216147% 5.283725% 2.172693% 1.258554% 10.20 9.49 9.006719
15. Interest Indexed Bond (IIB)  1,651.7745 1,064.0659 64.0659 6.207376% 5.276270% 2.207376% 1.251245% 10.11 7.96  7.552710
16. Current Pay Bond (CPB) 1,652.6954 1,064.7619 64.7619 6.216147% 5.283725% 2.172693% 1.258554% 10.11 14.83 14.067909
17.  5.000000% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% 0.390244% -0.400000% 10.15 8.15 7.731806
18. Capital Indexed Bond (CIB) 1,982.2690 1,183.1995 183.1995 7.227010% 6.142959% 2.172693% 1.115082% 10.18 9.55 9.060333
19. Interest Indexed Bond (IIB)  1,756.7745 1,143.4167 143.4167 7.207376% 6.126270% 2.207376% 1.098800% 10.08 7.76  7.358708
20. Current Pay Bond (CPB) 1,758.8361 1,144.9747 1449747 7.227010% 6.142959% 2.172693% 1.115082% 10.08 15.53 14.735599
21.  6.000000% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% -0.582524% -1.368932% 10.15 8.15 7.731806
22. Capital Indexed Bond (CIB) 2,181.1663 1,298.7772 298.7772 8.237874% 7.002193% 2.172693% 0.973003% 10.16 9.60 9.110686
23. Interest Indexed Bond (IIB)  1,861.7745 1,222.7674 222.7674 8.207376% 6.976270% 2.207376% 0.947835% 10.05 7.58 7.189885
24, Current Pay Bond (CPB) 1,864.9767 1,225.1875 225.1875 8.237874% 7.002193% 2.172693% 0.973003% 10.05 16.24 15.403290
25.  7.000000% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% -1.545894% -2.328502% 10.15 8.15 7.731806
26. Capital Indexed Bond (CIB) 2,399.7719 1,425.7116 425.7116 9.248737% 7.861427% 2.172693% 0.832296% 10.14 9.65 9.157961
27. Interest Indexed Bond (IIB)  1,966.7745 1,302.1182 302.1182 9.207376% 7.826270% 2.207376% 0.798328% 10.02 7.42 7.041639
28. Current Pay Bond (CPB) 1,971.1174  1,305.4003 305.4003 9.248737% 7.861427% 2.172693% 0.832296% 10.02 16.94 16.070981

14"



Scenario  Inflation Type of Bond Total Present NPV Nominal Nominal Real Real Pay Duration Modified

Rate Cash Flow Value (THB) Yield to Yield to Yield to Yield to Back (yrs.) Duration

(THB) (THB) Maturity Maturity Maturity Maturity ~ Period

(After Tax) (After Tax)  (yrs.)
29.  8.000000% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% -2.500000% -3.278846% 10.15 8.15 7.731806
30. Capital Indexed Bond (CIB) 2,639.9562 1,565.0768 565.0768 10.259601% 8.720661% 2.172693% 0.692943% 10.13 9.70  9.202336
31. Interest Indexed Bond (IIB)  2,071.7745 1,381.4690 381.4690 10.207376% 8.676270% 2.207376% 0.650259%  9.99 7.28 6.910423
32. Current Pay Bond (CPB) 2,077.2581 1,385.6130 385.6130 10.259601% 8.720661% 2.172693% 0.692943% 9.99 17.64 16.738671
33.  9.000000% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% -3.444976% -4.220096% 10.15 8.15 7.731806
34. Capital Indexed Bond (CIB) 2,903.7582 1,718.0435 718.0435 11.270464% 9.579895% 2.172693% 0.554923% 10.11  9.74  9.243982
35. Interest Indexed Bond (1IB)  2,176.7745 1,460.8197 460.8197 11.207376% 9.526270% 2.207376% 0.503607% 9.97 7.16 6.793462
36. Current Pay Bond (CPB) 2,183.3987 1,465.8258 465.8258 11.270464% 9.579895% 2.172693% 0.554923% 9.97 18.35 17.406362
37.  10.000000% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% -4.380952% -5.152381% 10.15 8.15 7.731806
38. Capital Indexed Bond (CIB) 3,193.3992 1,885.8871 885.8871 12.281328% 10.439128% 2.172693% 0.418218% 10.10 9.78 9.283062
39. Interest Indexed Bond (1IB)  2,281.7745 1,540.1705 540.1705 12.207376% 10.376270% 2.207376% 0.358352%  9.95 7.05 6.688552
40. Current Pay Bond (CPB) 2,289.5394 1,546.0386 546.0386 12.281328% 10.439129% 2.172693% 0.418218% 9.95 19.05 18.074053

ol
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Inflation Conventional  Capital Indexed Interest Indexed Current Pay Bond
Rate Bond Bond (CIB) Bond (1I1B) (CPB)
1.000000% 1,567.0000 1,351.5285 1,336.7745 1,334.2734
2.000000% 1,567.0000 1,487.3747 1,441.7745 1,440.4141
3.000000% 1,567.0000 1,636.8800 1,546.7745 1,546.5548
4.000000% 1,567.0000 1,801.3644 1,651.7745 1,652.6954
5.000000% 1,567.0000 1,982.2690 1,756.7745 1,758.8361
6.000000% 1,567.0000 2,181.1663 1,861.7745 1,864.9767
7.000000% 1,567.0000 2,399.7719 1,966.7745 1,971.1174
8.000000% 1,567.0000 2,639.9562 2,071.7745 2,077.2581
9.000000% 1,567.0000 2,903.7582 2,176.7745 2,183.3987
10.000000% 1,567.0000 3,193.3992 2,281.7745 2,289.5394
AN 5.1
nsifFauiisy Total Cash Flow
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AN9N7 5.7

138111 AeIL Present Value

Inflation Rate  Conventional ~ Capital Indexed Interest Indexed Current Pay Bond

Bond Bond (CIB) Bond (11B) (CPB)
1.000000% 1,000.0000 815.9403 826.0136 824.1235
2.000000% 1,000.0000 895.1568 905.3644 904.3363
3.000000% 1,000.0000 982.2549 984.7151 984.5491
4.000000% 1,000.0000 1,077.9932 1,064.0659 1,064.7619
5.000000% 1,000.0000 1,183.1995 1,143.4167 1,144.9747
6.000000% 1,000.0000 1,298.7772 1,222.7674 1,225.1875
7.000000% 1,000.0000 1,425.7116 1,302.1182 1,305.4003
8.000000% 1,000.0000 1,5665.0768 1,381.4690 1,385.6130
9.000000% 1,000.0000 1,718.0435 1,460.8197 1,465.8258
10.000000%  1,000.0000 1,885.8871 1,540.1705 1,546.0386
J’]’W\lﬁl 52

nelFeLe Present Value
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3) yarilaqtiugns (Net Present Value (NPV))
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AN9197 5.8

wiFeLfe Net present Value (NPV)

Inflation Rate  Conventional  Capital Indexed Interest Indexed Current Pay Bond

Bond Bond (CIB) Bond (II1B) (CPB)

1.000000% 0.0000 -184.0597 -173.9864 -175.8765
2.000000% 0.0000 -104.8432 -94.6356 -95.6637
3.000000% 0.0000 -17.7451 -15.2849 -15.4509
4.000000% 0.0000 77.9932 64.0659 64.7619

5.000000% 0.0000 183.1995 143.4167 1449747
6.000000% 0.0000 298.7772 222.7674 225.1875
7.000000% 0.0000 425.7116 302.1182 305.4003
8.000000% 0.0000 565.0768 381.4690 385.6130
9.000000% 0.0000 718.0435 460.8197 465.8258

10.000000% 0.0000 885.8871 540.1705 546.0386
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NN 5.3

ns3eLAey Net present Value (NPV)
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1) SRPNARDLLNUNIENIDINMUA LEinaL (Nominal Yield to Maturity)

N@ﬂ’]ﬁ‘ﬁﬂﬂq"l}'ﬂ\?ﬁﬁlﬁ‘qNZW]@‘]_ILLWUﬂ?Zﬁﬂaﬁﬁqﬁuﬁiﬁﬂ@u (Nominal Yield to

Maturity) JadadFauiiay wanalunnsen 5.9 waznIwi 5.4 wudn Conventional Bond A

'
= [

1% Nominal Yield to Maturity psinnszaudnsRuiiennasuudadly Gevindufesas
5.400000 Fiell Heasannmsansuidssinniliilunsnansuii e nsnanauununiusatu
Qi o [ %3 .El/ v ot Yo v v [ 2’/ [ [ % a dl

AsNIzANMLAe R AaniDantnfa ldateutinuan fatlu lddndnsRude dsuutagly
aeinals dmsnanaLwnundufqR@uaes Conventional Bond Aagluiasuulas

luatuzf Nominal Yield to Maturity 284 Inflation-indexed Bond an 3 gﬂLL‘LI‘]_I
16wn Capital Indexed Bond (CIB), Interest Indexed Bond (IIB) kas Current Pay Bond
(CPB) aztfinaumNensQuaMivndy Tupa n1awasusdaadulllufdaniamendiudy
ke 1HedanNnNNanaLLnuaed Inflation-indexed Bond Usznavisag 2 491 Aa 8791
paniafuiasedegniuualdad wazdoulfudnmduidetazilasunladliniudms

Rulandasuulaslal



154

mTEUMauIENIng Inflation-indexed Bond 3 U3ziny WU W 32ALERIN
ﬁmﬂ’au‘fi\i Capital Indexed Bond (CIB) wag Current Pay Bond (CPB) a¥i Nominal Yield
to Maturity 1 @93 Interest Indexed Bond (I1B) a=il Nominal Yield to Maturity Andn
asannminfiansanuBeudisulnssranssuaEuan (@ma‘wﬁ' 5.2 Usznau) agwudn
Capital Indexed Bond (CIB) ua Current Pay Bond (CPB) ﬁlﬁmuﬂ?ﬂﬁm’]ﬁmﬁﬂﬁa
peanitieuarSudy 1047 Interest Indexed Bond (I1B) HiNeNgn1l5UamnRuiaianiy
Ruduinty

ugnanii syaumsn Ruileinnlinmanmiia 4 stluuud Nominal Yield to
Maturity iy Ae svdusns Guilefivinfubenns 3.192624 sietl fumune i szaugnm
SuilefifinTusiayinfussdusnaRuianianisal @9asil Nominal Yield to Maturity
winiuFasiaz 5.400000 siall (3a A et 5.4) vt N aedn e Fuile A ag e
Fndnemeduitefinnanisal Nominal Yield to Maturity 494 Conventional Bond ATgIN9N
Nominal Yield to Maturity 284 Inflation-indexed Bond 114 3 suuy Tunemsaiudag van
é’mmﬁmﬁ@‘ﬁ'Lﬁm%m’?ﬁq@mdﬂﬁmqﬁmﬁﬂﬁ'mmmmﬁf Nominal Yield to Maturity 2189
Conventional Bond @:[ﬁcl:’md’] Nominal Yield to Maturity 984 Inflation-indexed Bond %\‘1
3 gtluuy (@mmm‘ﬁ' 5.4 1Llaz 5.5 ﬂaf::ﬂ@mﬁlmﬁu)

i mauBaudieulanld Yield to Maturity fideasria ilasarnnsAnuamised
uumuuﬁﬁmﬁwﬁq Gl ﬁmmm@ﬂLﬁﬂ@ﬂﬂmmmurﬁi@%whﬁu Yield to Maturity 284m51819
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\wWFeLfgy Nominal Yield to Maturity

155

Inflation Rate

Conventional

Capital Indexed

Interest Indexed Current Pay Bond

Bond Bond (CIB) Bond (11B) (CPB)
1.000000% 5.400000% 3.183556% 3.207376% 3.183556%
2.000000% 5.400000% 4.194420% 4.207376% 4.194420%
3.000000% 5.400000% 5.205283% 5.207376% 5.205283%
4.000000% 5.400000% 6.216147% 6.207376% 6.216147%
5.000000% 5.400000% 7.227010% 7.207376% 7.227010%
6.000000% 5.400000% 8.237874% 8.207376% 8.237874%
7.000000% 5.400000% 9.248737% 9.207376% 9.248737%
8.000000% 5.400000% 10.259601% 10.207376% 10.259601%
9.000000% 5.400000% 11.270464% 11.207376% 11.270464%
10.000000% 5.400000% 12.281328% 12.207376% 12.281328%
ﬂ'W\H?]I 54
naliLFauifiay Nominal Yield to Maturity
12.0% - =& Conventional bond . X
o K

10.0%

8.0%

Yield

6.0%

4.0%

2.0%
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= =X= = Interest Indexed Bond (IIB)

A

»
»

W

(TC = 3.192624%)

0.0%

1.0% 2.0% 3.0% 4.0% 5.0% 6.0% 7.0%

Inflation rate
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2) FRINNARALLNUNTLHIDININUA HEDBUNAITNANE (Nominal Yield to Maturity

(After Tax))
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A19199 5.10

WiFeLfey Nominal Yield to Maturity (After Tax)

Inflation Rate

Conventional

Bond

Capital Indexed

Bond (CIB)

Bond (IIB)

Interest Indexed Current Pay Bond

(CPB)

1.000000%
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4.590000%
4.590000%
4.590000%
4.590000%
4.590000%
4.590000%

2.706023%
3.565257%
4.424491%
5.283725%
6.142959%
7.002193%
7.861427%
8.720661%
9.579895%
10.439128%
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10.439129%




158

NN 5.5

naidTe UL Nominal Yield to Maturity (After Tax)
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3) FRINARALLNLALTA39NTLYaDan1UUa lonau (Real Yield to Maturity)
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= . .
wW3BLEy Real Yield to Maturity

Inflation Rate  Conventional  Capital Indexed Interest Indexed Current Pay Bond

Bond

Bond (CIB)

Bond (11B)

(CPB)

1.000000%
2.000000%
3.000000%
4.000000%
5.000000%
6.000000%
7.000000%
8.000000%
9.000000%
10.000000%

4.378109%
3.366337%
2.364532%
1.372549%
0.390244%
-0.582524%
-1.545894%
-2.500000%
-3.444976%
-4.380952%

2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
2.172693%

2.207376%
2.207376%
2.207376%
2.207376%
2.207376%
2.207376%
2.207376%
2.207376%
2.207376%
2.207376%

2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
2.172693%
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NN 5.6

naiLFaufiey Real Yield to Maturity
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AN9199 5.12

WraueuNanauwnu Real Yield to Maturity (After Tax)

Inflation Rate  Conventional  Capital Indexed Interest Indexed Current Pay Bond

Bond

Bond (CIB)

Bond (I1B)

(CPB)

1.000000%
2.000000%
3.000000%
4.000000%
5.000000%
6.000000%
7.000000%
8.000000%
9.000000%
10.000000%

3.572139%
2.564356%
1.566502%
0.578431%
-0.400000%
-1.368932%
-2.328502%
-3.278846%
-4.220096%
-5.152381%

1.697535%
1.549759%
1.403439%
1.258554%
1.115082%
0.973003%
0.832296%
0.692943%
0.554923%
0.418218%

1.717681%
1.560663%
1.405192%
1.251245%
1.098800%
0.947835%
0.798328%
0.650259%
0.503607%
0.358352%

1.697535%
1.549759%
1.403439%
1.258554%
1.115082%
0.973003%
0.832296%
0.692943%
0.554923%
0.418218%
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WA 5.7

ne e LA LnNana UL Real Yield to Maturity (After Tax)
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AN9199 5.13

wWFeLfigy Pay Back Period

Inflation Rate

Conventional  Capital Indexed Interest Indexed Current Pay Bond

Bond Bond (CIB) Bond (11B) (CPB)
1.000000% 10.15 10.29 10.25 10.25
2.000000% 10.15 10.25 10.20 10.20
3.000000% 10.15 10.23 10.16 10.16
4.000000% 10.15 10.20 10.11 10.11
5.000000% 10.15 10.18 10.08 10.08
6.000000% 10.15 10.16 10.05 10.05
7.000000% 10.15 10.14 10.02 10.02
8.000000% 10.15 10.13 9.99 9.99
9.000000% 10.15 10.11 9.97 9.97
10.000000% 10.15 10.10 9.95 9.95
n i 5.8
nsliLFanifiey Pay Back Period
10.40
o
* . o
~ . o
10.20 * A ° o B
; pe £ Ho—nr £ R & e £ A
5 (T = 3.192624%) *~ « | (TC = 6.733353%) o
> <L ..
10.00 X."x._
h% - . x
= Conventional bond
o Capital Indexed Bond (CIB)
= =X = Interest Indexed Bond (IIB), Current Pay Bond (CPB)
9.80 T T T T T T T

1.0% 2.0%

3.0% 40% 50% 60% 7.0% 80% 9.0% 10.0%

Inflation rate
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2) Duration
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Bond (CIB) ilae Interest Indexed Bond (1I1B) a¥i Duration ﬁiﬂ‘ﬁl’é}m L‘ﬂﬂwm Current Pay

Bond (CPB) fdoulsusnm Ruileliiuduazaanity wazs uunsnsdauliusne

SuiileuuRudunuumeessns Wi luuAaznlen1Is ananiiis o Capital  Indexed
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AN9197 5.14

1131117811 Duration

Inflation Rate  Conventional  Capital Indexed Interest Indexed Current Pay Bond

Bond Bond (CIB) Bond (11B) (CPB)
1.000000% 8.15 9.30 8.81 12.72
2.000000% 8.15 9.37 8.48 13.42
3.000000% 8.15 9.43 8.20 14.12
4.000000% 8.15 9.49 7.96 14.83
5.000000% 8.15 9.55 7.76 15.53
6.000000% 8.15 9.60 7.58 16.24
7.000000% 8.15 9.65 7.42 16.94
8.000000% 8.15 9.70 7.28 17.64
9.000000% 8.15 9.74 716 18.35

10.000000% 8.15 9.78 7.05 19.05
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AN919% 5.15

11/3e1113211 Modified Duration

Inflation Rate

Conventional

Capital Indexed Interest Indexed Current Pay Bond

Bond Bond (CIB) Bond (11B) (CPB)

1.000000% 7.731806 8.824396 8.358357 12.064837
2.000000% 7.731806 8.888947 8.042734 12.732527
3.000000% 7.731806 8.949655 7.777978 13.400218
4.000000% 7.731806 9.006719 7.552710 14.067909
5.000000% 7.731806 9.060333 7.358708 14.735599
6.000000% 7.731806 9.110686 7.189885 15.403290
7.000000% 7.731806 9.157961 7.041639 16.070981
8.000000% 7.731806 9.202336 6.910423 16.738671
9.000000% 7.731806 9.243982 6.793462 17.406362
10.000000% 7.731806 9.283062 6.688552 18.074053
AW 5.10
navliFeufie Modified Duration
20.00
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RuLe Nue Cash Flow Value (THB) Yield to Yield to Yield to Yield to Back (yrs.)  Duration
ARnTue ANANNTOd (THB) (THB) Maturity Maturity Maturity Maturity ~ Period
(After Tax) (After Tax)  (yrs.)

1. 1.000000% < 3.192624% Conventional Bond 1,5667.0000 1,000.0000 0.0000 5.400000% 4.590000% 4.378109% 3.572139% 10.15 8.15 7.731806

Capital Indexed Bond (CIB) 1,351.5285 815.9403 -184.0597 3.183556% 2.706023% 2.172693% 1.697535% 10.29 9.30  8.824396
Interest Indexed Bond (1IB) 1,336.7745 826.0136 -173.9864 3.207376% 2.726270% 2.207376% 1.717681% 10.25 8.81  8.358357

Current Pay Bond (CPB) 1,334.2734 824.1235 -175.8765 3.183556% 2.706023% 2.172693% 1.697535% 10.26 12.72 12.064837

2. 3.192624% = 3.192624% Conventional Bond 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% 2.172693% 1.375420% 10.15 8.15  7.731806
Capital Indexed Bond (CIB) 1,667.3561 1,000.0000 0.0000 5.400000% 4.590000% 2.172693% 1.375420% 10.22 9.44  8.960925
Interest Indexed Bond (IIB) 1,567.0000 1,000.0000 0.0000 5.400000% 4.590000% 2.207376% 1.375420% 10.15 8.15  7.731806

Current Pay Bond (CPB) 1,667.0000 1,000.0000 0.0000 5.400000% 4.590000% 2.172693% 1.375420% 10.15 14.26 13.528831

3. 6.000000% > 3.192624% Conventional Bond 1,667.0000 1,000.0000 0.0000 5.400000% 4.590000% -0.582524% -1.368932% 10.15 8.15  7.731806
Capital Indexed Bond (CIB) 2,181.1663 1,298.7772 298.7772 8.237874% 7.002193% 2.172693% 0.973003% 10.16 9.60  9.110686
Interest Indexed Bond (IIB) 1,861.7745 1,222.7674 222.7674 8.207376% 6.976270% 2.207376% 0.947835% 10.05 7.58  7.189885

Current Pay Bond (CPB) 1,864.9767 1,225.1875 2251875 8.237874% 7.002193% 2.172693% 0.973003% 10.05 16.24 15.403290
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