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We manage risk.
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TFRS for SMEs
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# Government Bond Yield X \ l&] l )

& C Y | ® www.thaibma.or.th/EN/Market/YieldCurve/Government.aspx Q

‘ ThC"BMA DEALER / TRADER BOND ISSUER INSTITUTIONAL INVESTORS INDIVIDUAL INVESTORS EDUCATION CORMER TRAINING

ABOUT THAIBMA ~  RULES / REGULATIONS ~  PRODUCTS & SERVICES ~  ISSUERS / BOND INFO ~  BOND MARKET DATA ~ NEWS  THAIBMA IN FOCUS E

Download Avg. Bidding Yield : 1539 - E

Download Yield Interpolation : 1999 -

) | =

Government Bond Yield Curve

|

Zero Coupen Yield Curve

ThaiBMA Government Bond Yield Curve

[
Corporate Bond Yield Curve as of Monday, December 28, 2015 ﬁll r{uﬁﬁﬁﬂ\ﬁﬂq?
US Treasury 4.50
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3.50
Indicative Intraday Yield Curve 3.00
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el
T 3
Bond = 200
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0 10 20 3o 4o 50 -8
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Facts & Figures
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ASEAN+3 Bond Info
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www.thaibma.or.th/EN/Market/YieldCurve/Government.aspx Q B
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Government Bond Yield Curve

Download Ave. Bidding Yield : 1999 -
Drownload Yield Interpolation : 2015 -
3N20E -]

ThaiBMA Government Bond Yield Curve
as of Thursday, December 31, 2015

Yield (%)

1T ANNAAUIDUDuUration 16 22 1

1.00 [ o

AILI1 DRTVARAARINTUNITLTZIHU

Re

o A A
2 a UN 31/12/20154% 3.3%
TTM (yrs.)
TTM (érs) Vield (5%) T ¥rs) Yiekd (%) e L ™ rm.l/ Yield (%) TTM (érs) Yield (%)

5.0 2.512806 20.00 =.16150% 19 2.603676 2200
10.00 2512239 == 3616966
11.00 2639710 2200 +.2815975 3630256
12.00 2764863 = 3643536 2500
13.00 2789410 24.00 3426785 3656835 2600
14100 2.847796 25.00 3499130 3600 1670125 a7.00

400 15.00 2.943038 700 3683416 2800
16.00 303828 3800 3696706

£.00 17.00 3.096617 20.00 3709936 50.00
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Current Service  patlselamiinieaniany o 1 . powniandy
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Interest Cost DBO x 1
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Defined Benefit natselamiinienang . 1
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Obligation (DBO) BIENTU T LN ; ’ (1) uilnilqununivens
& =
_ naLls Temiiinienuang x 1
Current Service Cost : X 1 X

= o =) o K =
ANENIU 0 LN (1+i)(mmuﬂmﬂﬂf-guumma:mm—n

Interest Cost DBO x 1

* msAuan uavsslagidin#aaaiy 1a93gn1sAUIMag1IEdY Iidnssssnaumaduiaaui

AN AU luanIAn
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FARE19NTITAIULINS e TUT 31/12/2559

o 1 a o dld = dl = v c o
wize e lutFEnniulauneindenengy 60 U wuarinalselominasaanainaim
INeNaENNLRLIARNAL L T TIRUTALTE ATNN)UNEIKINY

*  Rumeuilaqiiu 100,000 1M
* angpinifaqiiu 57 1
* dneumeueng 55 1
- angauilaqiiu 2 1
:j |¢QI =X = =)
- ANYUAIABNIUTeNE 5 T

*  ARNIARAR 4%

35 TeaMEXCELLENCECONSULTING @




%4
Qo

AUADUNITATRITY

4.) AUIUA LFAN AL UURY

98 PUC
< 51 > .
6 LNNURILIULADY
< 2 q] > @Q = 6 x(100,000 x(1.05"3))
| | | = 694,575
55 56 57 58 59 60
[FHaU laq1iiy

ANIULRULADY 5%
100,000 | — — — oL DEEIEESR 5

a o o aa o = [~ Ca [} [~ U o
*ANNAAATINTLALITIR A @ﬁl?’?ﬂ’??ﬁ?{%LQHULﬂu@UH (mwm@zz.ﬂm/mm:rms/mvﬂiszu =1)

DBO (694,575) 1
, — X 2 X 3 X1 = 246,990
(As of valuation date) 5 (1+4%)
Current Service Cost (694,575) 1
_ —— X1 X =5 x1 = 128,435
(Projected) 5 (1+4%)(
Interest Cost
246,990 x 4% = 9,880

(Projected)
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< 59 >
@ 6 LNNURILIULADY
I< 21 >I @ = 6 x100,000
55 56 57 58 59 60
[FHaU laq1iiy
DBO (600,000) 1
| ——— x 2 x - = 213,359
(As of valuation date) 5 (1+4%)
Current Service Cost (600,000) 1
| ——— X1 x ————=5 = 110,947
(Projected) 5 (1+4%)(
Interest Cost
213,359 x 4% = 8,534

(Projected)

37

TeaMEXCELLENCECONSULTING @



%4
Qo

AUADUNITATRITY

4.) AUIUA LFAN AL UURY

FARE19NTITAIULINS e TUT 31/12/2559

wied Neueg luBEnRga UL

*  Ruheuilaqiiu 30,000 U
* angpinilaqiin 40 1

T * dneumeueig 35 1

— - g uifaqiiu 5 1

:j hQI =3 = =
/'— —\ - RIENNUANLA N UDN e 25 1
{ f ) *  ARNIARAR 4%

38 TeaMEXCELLENCECONSULTING @




%4
Qo

AUADUNITATRITY

4.) AUIUA LFAN AL UURY

28 PUC
< 25 1 > . .
10 IMABILNULABDY
< 57— @ = 10 x(30,000 x(1.05"20))
I | I = 795,989
35 40 60

Buaw Jaqiiu

FNINAURULAAU 5%
30,000 |- - - - oo SRR >

a o o aa o = [~ Ca [} [~ U o
*ANNAAATINTLALITIR A @ﬁl?’?ﬂ’??WJULQE/UL?JU@ME/ (ﬂQ”)JJiJ’)@;‘,’LﬂuiI@ﬂﬂ’??"V’?EIEJZWJ?&‘:Z‘E/TM =1)

DBO (795,989) 1
, ———— X5 X T——5 x1 = 72,656
(As of valuation date) 25 (1+4%)
Current Service Cost (795,989) 1
. ——— x 1 X 20—1) x1 = 15112
(Projected) 25 (1+4%)(
Interest Cost
72,656 x 4% = 2,906

(Projected)
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2608194978
< 25 1 >
@ 10 WNARINULADY
<«<51— <= - 1030000
| | |
35 40 60
Buaw Jaqiiu
DBO (300,000) 1
| ——— x5 x ——= = 27,383
(As of valuation date) 25 (1+4%)
Current Service Cost (300,000) 1
| — x 1 x =5 = 5,696
(Projected) 25 (1+4%)(
Interest Cost
27,383 x 4% = 1,095

(Projected)
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1 2560
PHAuMal 72 TamIniingu ol Aunn 240,742 BISOH | leeiae) & A S il 2
N, a | o o Current
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N Service Cost
Anldane manisl 9.629
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a = ] a
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Tuaantfaqiiu
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2 fayaiutaidulio
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5 Jwinhaslsmeiu aguadom \
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¥ 00001 wuvue 3-lan-1982 1-Aug-2016 15,000 35.0 0.4 26.0 26.4 100 150,000 5,678 0.5002 0.5137 1,182.87 2,917.13 3154
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