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Analysis
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1. Graphic Analysis: nmawﬁa;ﬂamaﬂﬁlﬁ'm%’mﬁ’umwmwﬁ ladazdudnsmansuwnu (Yield), @
BALEAINLEDS (Spread), aﬂammi%}ama (Trading Value) vostinasyudssian
§199), gaﬂ"]ms%yama’lumwmiwfﬂizm‘vm'ws], ATAINHRUNIUYDIDNT
nanauknu (Yield Volatility) LLasé’mwmméfmmiLaua?gaTumsUizga (Bid
Coverage Ratio: BCR) ttelstlduanunsaidenmirnuanma3euiiisuivlusy
8403

2. Rich / Cheap Analysis:  Hasuandliifiuinninsiaidennsaian (Last Executed Yield) vosvufusiazdtiu
frufsulatheniiismunaiuly (Rich) wiegniiuly (Cheap) Wawisudusiams
ngug) (Model Price)

3. Duration & Convexity: %7811A1 Duration tag Convexity 484 Portfolio
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Fawth: Analysis > Graphic Analysis

anUsenau:

Graphic Analysis

Market Participant Movement Bond Movement

Curve Comparison Rate Movement Outright Trading) {Ourright Trading)

Volatility BCR Movement Technical Analysis

Government Bond Yield Curve Thailand v Date Add
Corporate Bond Yield Curve AAA v Date
Corp & SOE (G) Spread Curve AAA v Date
o a ¥
AMDIUNEYNUN:

wansdayadrAniiouseneunisanauladoviensiansvil laun

- Curve Comparison: WIHUWHULEUN WA UMNUUTZANANNY (15181501AST -
MABNYLU)
- Rate Movement: ANULAADUIILAZ LT IONTINARDULNUUTELANANSE

- Market Participants Movement in Outright Transaction:  AuwAARUlITBITNAMUNgUA1Y Tunain
asa1svillng lusUvesyarin1s@euens 3 JULUU (Yar13e,

YAy, YaAgmna)

- Bond Movement (Qutright Trading): AMUAdaUlNYRINTTVIIRTIENTUTUTELANANG
- Government Bond Yield Volatility: AMULAAULNUIAIAINAUN L LR T INARD ULIUYBIN T8N

- Bid Coverage Ratio (BCR) Movement: memmLﬂ?{aulmsuaqghLaﬁuﬁL‘TJw}“’hLmuﬁammﬁaqmsﬁizyja
AsEnsviluusazasa (BCR)

- Technical Analysis: wisdlofien1sinszimaneiia dusumdansiimunzaly
mm’hamu‘tumqmiwﬁ waziiioranisainisdeulmvesng

nanauwnulusuAn NumadaUIzLANEINY

Munvasdaya/ nann1sAIIN:

v
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unandeyaTALauaden Dealer Mndwnil ThaiBMA Lagn158ev18ns1ansniNsea1uings ThaiBMA
Uszlovil:
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Fowth: Analysis > Rich/Cheap Analysis

AwUsEnau:

Rich/Cheap Analysis

Year :

2022 v ‘ Date: | 18/01/2022 v

Spread

Rich

Cheap

Symbol

DADZ5NB

Static Spread

Rich Cheap Analysis for Rating AAA
As of 18-Jan-2022

Upper Bound < Liquidbonds @ Mliquid honds

Spread Lawer Bound

o__—"
Nt Cise

—

2 4 5 [ 0 12
Tm
Market Yield liquid Last traded date
Y 23-5ep-2021
Y 27-0ct-2021
N
Y 29-Now-202

Last executed yield

2431126 N
Average
Symbol ™ Static Spread Market Yield liquid Last traded date Last executed yield
BAY223A Y 13-Dec-2021 0.620000
BAY2244 Y 17-Jan-2022
BAY22ZNB 4.392736 Y 18-Jan-2022
BAY233A 6.411746 Y 08-Dec-2021
CLT226A 40.048877 Y
CLT236A 41.444711 Y 2021
34.845335 Y 27-Dec-2021
Y 14-Jan-2022
Y 13-Jan-2022
Y 07-Jan-2022
Y 13-Jan-2022
ICBCTL228A Y 22-Dec-2021

Muvesdaya uazdsnisAuo

15314 Rich/Cheap Analysis T49a3a91n Credit spread luusiag rating Inefin1susudsadoyanniu 2nnsm
AuLUUTENOUMEBLEUNTIN 3 1y, IdAdeIuazanduns

- dudvdes: L& Credit spread U84 rating 1u wisuladua Average Spread U84 rating

v a

PPN

n39U Upper bound Wag Lower Bound 484 Spread @ rating 1213641

ATIEINUUUTANINAGDINA U Rating NAEINAITUN
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= XY = ' . d'
S G TN psamiuulilian naaes a Rating AAAIR1584
dldanunsaungleyadeunaduusias fuld laeldiunnidesnismdeya Rich/Cheap Analysis idantluges Year

waztianuludes Date uazidendunuinsinluyes Rating 3ntuLiantt@1gvemansuil lnenson TTM suaulues

TTM wag 9uDe TTM N19e9n15tusae TO waztdan Confidence Interval Tuted Cl wainm Submit

Uselovil:

[ a

a1313014 Rich/Cheap Analysis Tun1sussanusiavesiudlulsagsuduiasin nvuiusasiinuisineglusedu

Munaisegninulufleieuiuiudiidug a sudunshaieiu lnefiansanls 3 nay

9 Y

- Cheap: ﬁuﬁﬁaﬁuagimﬁa Upper Bound 5adwﬁuﬁ€h1§’u Qﬂﬂdwﬁ’na?{ﬂ (Cheap \ilos91n# spread
figandnen Average)

- Rich: sudiueglél Lower Bound deiwufifatu unsnidade (Rich iilesaini spread
fisninan Average)

- Average:  tfuffatiusgsewing Upper Bound/Lower Bound fodifudiatulsignuieunaiuly
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Fawth: Analysis > Duration and Convexity > Bond Duration and Convexity

AnUsEnau:

Bond Duration and Convexity

Enter Date: | 18/01/2022
Awvailable date starts from 0
Govt. Stage Agency T-Bill SOE (G) SOE (NG) Crop. cp FB Show All
18 January 2022
Fisher-Weil
Bond Coupon (%) TTM (yrs.) Modified Duration Convexity
Duration Convexity

AZ22A 6.050000 0.093151 0.001652 0.020044 0.087299 0.080435
ABPSPV224A 3.250000 0.252055 0.249583 0.185860 0.247136 0.303390
ABPSPYV2344 3.580000 1.252055 1.210977 2.085017 1.186101 2617497
ABPSPYV2444 3.760000 2.254795 2.132649 5.722942 2.105512 6.600793
ABPSPV2E4A 4.010000 4254785 3.854236 17.585333 3.790417 18.821629
ABPSPV274A 4.170000 5.254795 4.648994 25417512 4564162 26.705731
ABPSPV2244 4.330000 6.257534 5.395634 34.302319 5.289407 35.515680
ABPSPYV2944 4350000 7.257534 6.121819 44290721 5.988288 45204126
ABPSPYV304A 4.480000 §.257534 6.784936 54.854437 6.623350 55.516045
ABPSPV324A 4750000 10.260274 7.085381 77.654272 7.765085 77395122
ADVANC265A 1.580000 4.298630 4115944 19.351302 4.077307 20.604422
ADVANC285A 2.140000 6301370 5.823835 38.280035 5.752994 40.181534
ADVANC315A 2.690000 9.301370 8.121354 75.359808 7.088978 76.892920
AEON22DA 2.830000 0.904110 0.800318 1.238606 0.826436 1.665204
AEQONZ2NA 2.270000 0.821918 0.807662 1.056606 0.807184 1.452465

711 Bond Duration and Convexity azua@ndfia a1 Coupon (%), TTM (yrs.), Modified Duration, Convexity Wag

N13AUI84 Duration/Convexity 719835 Fisher-Weil Uadusazngqunsnasni v3eiden Show all Litouaninsiansvilnman

Tneldanunsadeniuiisieanismdeyaldfives Enter Date udina Go windeanisaniilvandu Excel file inm Download

Excel
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Fawth: Analysis > Duration and Convexity > Portfolio Duration and Convexity

AnUsEnau:

Portfolio Duration and Convexity

Portfolio Input Portfolio Summary Portfolio KRD & KRC

Portfolio Input Data

18/01/2022

& Please select date
3 Please select KRD and KRC calculation method

D Please select the input method

Tildaanivd@ia

(@] Upload symbals

O Enter symbols

® Select bond by type

ailable date starts from 07/07/2006 to 18/01/2022

@® Cash flow by tenor O Cash flow by bucket

1 unit(s)

Awailable Bonds Chosen Bonds

CALL -
Central Bank Bil
Commercial Paper
Corporate Bond
Foreign Bond
Government Bond
State Agency Bond

State Owned Enterprise (G)

State Owned Enterprise (NG)

Add
Add All

LB26DA

Remove

Remove All

- 1 units)

Add Symbol

Tunti Portfolio Duration and Convexity ﬁu;ﬂ%}mmmmm Modified Duration wag Convexity 98¢ Portfolio i

fldasadunnldlaganansaidennanarsuiindeylusensnmun lnedeyaiglddeddiionisiuinysenausie

Date:

Cash flow by tenor
- Cash flow by bucket
Input method:

Upload symbols:

Enter symbol:

Select bond by type:

v

AUN

KRD and KRC calculation method: @1unsaianta 2 35 Ae

annsadennislarasanmilu portfolio 1§ 3 wuu fie

upload symbol MUY csv ({lannsagietslidlilnenad
Download)

fldamnsadonnsen symbol vesnsransuiludesii warlddiuiud
fosnsAulailuges unit(s)
r;:ﬂ%’mmiaLﬁaﬂmwmwﬁmmﬂaﬂwsﬁﬁlﬁ annsadendusiedilaeg
FonSymbol fidesnislutes Avaliable Bonds udana Add wiawden
asnansuimualaeiEen Add Al wazaunsauaeniagidon Remove

#1358 Remove All
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NINUsSNBU:

ntugldiion Add Symbol wagna Calculate iiaAuin vsonaUy Reset tiovnisAwialug wazaiunse
auns1a1suileanann Portfolio vesldlneidenludesdimfsuminsaisniliideansausanuding Delete

AnUsEnau:

O No Bond Unit Error Message
O 1 LE226A 3
O 2 LB236A 3
O 3 LB246A 3
O 4 LE26DA 3

nasaInNAYi Calculate sEUUAEAWINLALLAAINATINIA Portfolio Summary, Portfolio KRD 401519919819 haw
ansaanilnanifu excel file Tina Download Excel

ANUsENaU:

Portfolio Duration and Convexity

Portfolio Input Portfolio Summary Portfolio KRD & KRC
Portfolio Summary as of 18 January 2022 & Download Excel
ghted Weighted Fisher-Weil
Bond Unit ‘Weight (%) Wel Modified Weighted Convexity
Duration Duration Convexity

LB226A 3 24653288 0.100408 0.090984 0.100151 0.140351,
LB236A 3 25.607766 0.352297 0.665655 0351322 0.836655
LE246A 3 24473873 0.582590 1.683721 0.580941 1.962098
LB26DA 3 25.265133 1.174573 6.209802 1.166071 6.695214

Total 100.000000 2.209868 8.650162 2.198486 9634317
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Portfolio Duration and Convexity

Portfolio Input Portfolio Summary Portfolio KRD & KRC

= =
=, Printable Version |

Portfolio Cashflow, KRD and KRC
as of 18 January 2022

Cashflow (000 Baht)

KRD

1d 1m am Em 1y ay Sy 10y 15y 20y 25y 30y
Tenar
Portfolio Key Rate as of 18 January 2022
Key Rate
Tenor Cashflow
Duration Convexity

1d 0.00

im 0.00
3m 1,134.07
&m 2,009.44

1 3,470.25 1.272032
T 3,009.95 1.952766
5y 2,942.55 6.262181
7y 0.00

1 0.00

15y 0.00
20y 0.00

Sy 0.00
30y 0.00

Total 12,566.25

dl¥uanunsag Portfolio KRD & KRC (Key Rate Duration & Key Rate Convexity) Tuguuuunsiluasidunisis
mufidondinisAiuaas (Cash flow by tenor/Cash flow by bucket) #an1519 wazausanilwnanmdu Excel file 1¥ing

Download Excel
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