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Yield Calculation basis Coupon, Price Settlement Settlement
basis day count Quotation Period
Eurobond
Fixed-rate bonds annual act/act
Floating-rate notes - act/360
Eurozone
aoermen | | s orsomvarnon | st |- || -
Italy
BOT, CTZ MM - act/act Dirty |BOT-2,CTZ- C,E,DOM
Other bonds YTM annual 30E/360 CP 3 C,E,.DOM
Treasury bills MM - act/365 rmm 2 BOJ
Government (JGBs) YTM - act/365 Clean 3 BOJ
Other bonds YTM - act/365 Clean DOM
Treasury bills MM - act/365 rmm 2 BOT
Government YTM semi-annual 30/360 rm 2 BOT
State Agency Bond MM/YTM -, semi-annual act/365, rm 2 BOT
30/360
State Own — Enterprise YTM semi-annual 30/360 m 2 BOT/manual
Corporate bonds YTM semi-annual Various Clean 2 TSD/manual

United Kingdom

Fixed-rate YTM semi-annual act/act Clean 1 CREST,C,E,BoE
Index-linked - semi-annual act/act Clean 1 CGO,CE
Floating-rate notes - - act/act Clean 1 CGO,CE
Strips YTM semi-annual act/act rm 1 CGO,C,E
Bulldog (foreign) YTM annual or semi-annual | 30E/360 Clean 1 CREST,C,E
Corporate bonds YTM semi-annual act/365 Clean 1,3,0r5 CREST

United States
act/360 rd 1 -

MM -
YTM/MM

Treasury bills

Treasury notes bonds semi-annual act/act Clean 1 Fedwire
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The information and opinions in this report are those of Thai Bond Dealing Centre research activity. Thai BDC does not make any representation or warranty, express or implied, as to the fairness,
accuracy, or completeness. While all reasonable care has no representation as to its accuracy or completeness and it should not be relied upon as such. Thai BDC accepts no liability

whatsoever for any loss arising from use of this report or its contents. This report is being supplied solely for informational purposes and may not be reproduced, distributed or published by

recipient for any purpose
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1. 1fpnedmanasvil  deyaldgnuentszmlfidumatlszmaantiuuanautlszinnnsansia
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nednzuendaiu (Bills) WustinsnATg (Government Bonds) WAy Vufientu (Corporate
Bonds) aananiiu 'ﬂﬁ?zmﬂiuq‘iiﬂmmnmmﬁsmma‘ﬁmqm’a@ﬂLﬂuﬁuﬁjﬁfﬁwﬁmm@mﬁﬂmﬁ
(Fixed Rate Bonds) LL@:ﬁuﬁﬂimwd’mﬁmﬁm@nLﬁﬂttuuaﬂﬂﬁq (Floating Rate Bonds or
Floating Rate Notes) laglutnqtszinaasil Aniianisaesnuiesenfaasinawi
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a. 814 Ban WuaTnafldanamanidadn BOT (Buoni Odinari del Tresoro) way CTZ
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v a

(Certificati del Tresoro) tnel BOT azilvanaguusaziuilanylaiifiu 12 auduibaaiuf €y
o \ - P Y An  aa o o o A o
pdsredny wpl CTZ azflany 24 mewwintiy uenaIniieniamen Wustinsiguiafianadme
meanilensh (Fixed Rate Bonds) uaziusiinsiguiandanadnsmneniaaassia (Floating
Rate Bonds or Floating Rate Notes) 71 BTP (Buoni del Tresoro Poliennali) Way CCT
(Certificati di Credito del Tresoro) ANATAL tne BTP Hanmuzmileuiuiusinsiguialne
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NaRaLLNUAad BOT 21¢ 6 e

'
1 o o o a

b. tUt]u HTetieWusineiguIaiuin JGB (Japanese Government Bond)
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c. Sang FEn WustnIFgL1aT89MLeddn Giltedged security TeFaniuluAaIAdY “Gilt” uay

FanWusinsfldaranendefufinainnisuenusaznizia 3uaesiusinsfanagleeeansn

41 Gilt Strips ¥i3@ Strip BaluAtiaNnan “Separately Traded and Registered Interest and

A

Principal Securities” #qUAUSLAIIFUNAINGHAN nIpanidaaensia Feniudn Floating
Rate Gilt visald@atiadn “FRG” Tuanziiusinsiieananalunaianuatinsdingulineuswm
FANeTNFFENn4n “Bulldog Bond”

2. 3tinwRINanaLWNY (Yield Basis) Hanauunuilideanslunainnsatsuillulssimeasiigg

sauiadsemAlnednueneendy naneLLNLLLLAAYARY (MM Money Market Rate) Besin’d
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Tinusu (Simple Interest) Tuanuznnaansuilssazanas lduasauuuiianoauasuangaaiy

NTANUIULLLINUAL (YTM Yield to Maturity ¥78 Redemption Yield)
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3. JIUNIANUINLABIERINARBLLNY (Calculation Basis) MP1aNsuilufiaziuaIaiinIuuAnIg
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a. actact AeNIIHLAMIUIUATIIIAWINTUTLLESuAINa LA d1sEI ANAUDTUABALled
waanga (Ineduduusn lddudugaing) uay aruauduasesendnsanisanagesi

b. act/365 AaNTITLAUIUIUAsTLLATUdsa LAY ISz AAUDTUANagLlesIna4a (Tng
tuduusnlaiudugaiing) wsl arusudusendnsmeanisanagleslidssunnlaeiuduiedld
365 Ju (demansuilanagilesnasedilszannd mtisnag e 182.5 Ju)

c. act360 BNt WINIuARTLWTudImeLLAd1szsAauiviuaeRlecnagn (T
tuduusnladiudugaiineg) wsl arusuiusendnsmeanisanagleslidssunnlaeiudiuiedld
360 Ju (desansuilanagilesnnesadlilszannn mtlsnag e 180 du)

d. 30/360 lHndunvisiuanagilessananga aulis Sudsauuazdiszaiaiainauiiien

o A =)
WA ULATA R ULATLAL]
Vi Sunvisaeaiiu D1/MI/Y1 uaz D2/M2/Y2 RNaIAL
Wi uviniy D2-D1
VATHABULYINTL M2-M1
VAR WAL Y2-Y1
naAuEaILIuANaain TaaA uI IR NgRs

NNFANIANUIUILANNANE = 360*(Y2-Y1)+30*(M2-M1)+(D2-D1)
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e. 30E/360 Tindunnaiuanaplasnnangn auis dudsauuardnazanmuinauiuienAy

SuULAADUWAZLAEL] 1|1 SuNRagaatle D1/M1/Y1 waz D2/M2/Y2 ANNANSL

LA INTL D2-D1, LAARWYINTL M2-M1, WAEThinTL Y2-Y1

NIATUIRIANUINIUA A e IF A A I URNgRT  360%(Y2-Y1)+30%(M2-M1)+(D2-D1)
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81 D1l 31 Wlassdly 30 way 81 D2 w31 Wiasde 30
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1 30/360 European
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P L AETULAEARLLAZLAE] 111 AURedaall D1/M/YT way D2/M2/Y2 AMHANAU

WAL D2-D1, LAARWVINAL M2-M1, tEsThinfy Y2-Y1

NIAUIANUINTUANA TN IF AR AU IR NGRS 360*(Y2-Y1)+30%(M2-M1)+(D2-D1)
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Aa Discount margin 484 Floating rate note (dm = YTM -reference rate)
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6. [UINIUAINAL (Settlement Period) ﬂ-‘imqw‘fummﬁmﬁ@ﬁ%xmmmemﬂuﬁmwi UN
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7. Hapnnsdananuazdnsyanan (Settlement and Clearing) Wiagnunvinuiinnluns19z91A)

wazviTadenal
BOJ = Bankof Japan BoE = Bank of England Registrars, for private clients
BOT = Bank of Thailand C = Cedel
CREST = The UK Crest book-entry system DOM = Domestic
E = Euroclear dwire = Federal Reserve Financial Services
manual = manual handling by securities’ registrars
TSD = Thailand Securities Depository Company Limited
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