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1. Key Features vasiufin1alonyundngdnsineniiednsds THOR

Uszin (Interest Type) Sasmeniuasui

Sasnanibedneds (Benchmark) Thai Overnight Repurchase Rate (Sns1meniie THOR)
FRN Structure 5-day Backward Shifted Observation Period
Observation Period 5 JUVNNISNOURETIUDDNINNUNIBAUDS 5 TUYINNIs

AU TuAsSUMMUALa DU

Reset Frequency NNTUYNTS (business day) AaANTINN (Bangkok)
ans1nanile (Coupon Rate) Compounded THOR + Quoted Margin (QM)
aoniledng (nterest Amount) (Compounded THOR + QM) x F1uauiuufiulune

nontle (Interest Period)/365 x 3MUIUNUIY X LAA

a v |
AnslAseanuae

U A = ﬂ' 1 L4 U o 1 U o 1 dgj =) U o U 1
'J‘L!‘Uﬂﬁl!ﬂVlZL‘UEJuLWBQ’]EJﬂE]ﬂLﬁEJ 5 Juwihnisneuiuivundnenendy vioTuasuivualaneu

wazIBAURUAY (XI/XA Days)

WnsgIunsuuiNeAuIunenile | Actual/365

(Day Count Convention)

WINIFIUNTUTUTUNEYR Following :

(Business Day Convention) - nsdlfudnenenide (nterest Payment Date) #54AU
Fuvenazidew Interest Payment Date tHuiuinsdald Taglsl
Funmnonideiy

- nsdliuasunmualanau (Maturity Date) a54riu

Fuvgmazideu Maturity Date (uuvinnisdnly uazFuuaenile

LWANAUDY Payment Date

Y9N3 (Business Day) Tuniilyiuans Jueniind visetuneanuuseine

999801UUNTRUNUTENALAY SUN.

2

1 4 o o oa o P i _aa ] = a v o= °oq vy aa o a . D] o awal ¥ a
Lﬁ@ﬁﬁ]?ﬂﬁ]ﬂu’Ju’JuﬂﬂWﬂﬁ@gﬂ%%LUEJU@JNﬁVIE]’Jﬁﬂ’]T\]']EJﬂE]ﬂL‘UEJLL@%NU(?IU ’°NLLu&u’fLMQE]E]ﬂi%u’Jﬁﬂﬁ‘U’lizL\ﬁﬂfu Terms and Conditions Maaﬂﬂamuawgumlm%a



2. MIAIUINDNIINBNLIUY Compounded THOR (THORC)

d

- THOR,; * n 365
THOR, = H(1+T) R
Cc_O

i=1

Where,

THORI = $ns1nenidy THOR veaYuynANTh |

ni = SuanTuufiiulu Observation Period #ldifu THOR

i = Yuvhnslu Observation Period T83:3ANSTNERBNLTE

do = FIWTUNI5Iu Observation Period %aaammsdwmamﬁa

dc_o = Fwniulfiulu Observation Period wa3minn13dtenanile

HadnsannsAalugasthsunandlusuiuuiosaznel lneUnmumetion 5 fui

(19U 0.00001%)
o [ & gy a I o v v .

N1IANIAUENTIAONITEVRINIIETRUNE1989 THOR tun1sAnaluunuauduituga (in arrears)
Feagnsrunonileludu Coupon Date iialianunsaUainayanzilouuasnsusnsinendenazingluim
Taqiula FsveunuziwwimansAuinensnenilewuy 5-Day Backward shifted Observation Period #ia
nslddasnatsnsmendeiar compounded Wu 5 Juvnisneuiudusnauds 5 Tuvhnsnowiuang

‘é’ Y ‘;’

nonie Tnganusaagula Aadl

THOR_= Compounded THOR,

| (Fixing Date)
( \ Coupon = THOR +QM
Observation Period (d. )
T-5 - I T-5 I—
I N - Ls N N - ’
Begin Period X| Date Coupon Date

AtusnTInenUenlye19891191nn15 Compounded THOR 11ndle Quoted Margin (QM) &9

@1130 Fixing Aanidy uazlainayanziteu (XI/XA Date) la 5 Twinisneuiudnenenide



3. Compounded THOR wasian1saenaniiedagiu fisu Fixing Date (THORc1)

n13A1wIs Compounded THOR 3as1nn1sa1enendstagiu mnAwinneudu Fixing audlyl

M57UA1 THORI veenniulu Observation Period 3414015 Compounded 5¢%ing THORi vasiuuulugei

[

N31UA1 waednsinenile THOR 7insiuanan (THORE) dmsutandslimsiuan lnsanunsaasuiluansla dadl

& dc_o_dc,r 365
THOR., = [((1 + THOR,,)365 * (1 + THOR,)™ 365 ) — 1] 3
C_O

Where,
THOR,, = Compounded THOR vaanian1sanenentledagdu Tugufingual THOR L&
THOR, = 8nsImanie THOR a1an o Juza1e (Trade Date)

d, = Punuiuufiiulu Observation Period Tudiuiins1uA1 THORai ua?

HadnsannsAalugasthsunandlusuiuuiosaznel laeUnmumetion 5 fum
(144 0.00001%)
o ! av v U .. L3 a PN a -Qy
NSAUIBAT THORC laneudu Fixing Date agldlunisamanisalnseuaduan Naziintuluna
nontUelatu (Estimated coupon 93991 1) a9ediA1wi1iu THORcL + QM lagaziluldlunisAuiasen

YDIUENYUTE19E THOR sialy



4. nsAINIANYasiuinalenrunItednsneniiededs THOR

= ! Y vaAYy a v a a a Yo
L‘U'ENQ']ﬂﬂ']ﬁ/i']%ﬁﬂ']%@m@uqﬂ@']ﬂ@ﬂ THOR ﬁ]ﬂ%ﬂﬁﬂ@aﬂﬂisLLaNuam%%lmUIuamﬂm IG’]EJ"US

[ |

Usznausie 1) nadaguuiimdanzatenenide (THORCL + QM) uag 2) nnewianidslinunendy agld

dn 8 JuPeeduA191989uInee Quoted Margin (THORt + QM) Laginsyuatuanvisiun

9

A1 THOR #1%

AnanLiemyaA1dagiumeAg198auIngae Discount Margin (THORt + DM) Taganunsaasuidugnsla

el
d d;
_ (THORcy + QM) x 57 <~ | (THOR + QM) * 5= 100
Price (%) = +

t t; t
(1+ (THOR, + DM))ﬁ i=2|(1+ (THOR, + DM))ﬁ (1+ (THOR, + DM))%

Where,
d, = wvTulfiulunnnsiienende i

t; = IuuTulfuAsus Settlement Date §19 Coupon Date 4307 i

wagannsnasunsAwInls Aegusdelull

Cash flow
Settlement
D (THOR,, + QM) x 4 (THOR, + QM) x L (THOR, + QM) x Gas (THOR, + QM) % I )y g
ate o 365 ' 365 ‘ 365 ‘ 365
<— DSC—>4 T T I
THOR, + DM
< DCS»

THOR, + DM

THOR, + DM

Discount rate
THOR, + DM

Credit : Bank of Thailand, R = 100



5. nM3AUIuNAanileA1e3u (Accrued Interest) vasfiufniaenvuninednsinanilededs THOR

nontUeAeTUaEAUINNIINA1 Compounded THOR Mngaesui 5 Tuvitn1sneuni Settlement

Date 331l# Compounded THOR @asnaniloaesu livindyu THORcL AildlunisAunadnsinenilenn

[
Y] Y]

Tyt detiuieanauduau Componded THOR wainanideAesuazisendt THOR, wialdlunisdAwiu

v

v dy ¥ U ¥ dy
RATIMDNLUYANITU I@Sﬁ?ll’ﬁﬂﬁ?lﬂ@l NU

g =THOR,+QM
75 | I L I
—— | — = »
Begin Period Settlement Date Xl Date Coupon Date
\ J \ J
| 1
DCS = Days Coupon to Settlement DSC = Days Settlement to Coupon

£%
= (YY)

A aziulaIIN1sAIUIM THOR, asliuseiuiy Settlement Date Ingagldnis Compounded

Y

THOR (gmslude 1) 310 5 Juvhnisneuntiiudunauds 5 Juvinisneu Settlement Date 3 NTuFeNN

NV

PADNTINBNLLYAIISU 9V AAATBINNAVBINITANUIUDATINBNLTEANNSUN 5 TUIN1S 91N TuNsA1 THOR

Y
d1ga (THORY) Li183a91nn15@av187 Settlement Date iy 5 Fwvinns azdalinsiunenids THORI Asuyniu

AmuAlA g = THOR,+QM, Coupon = THORc1+QM wag d = Fnuiuiulfivlunenisieesnide

U

1.1 99Un® (Normal Period)

DCS
365

AI(%) = g

1.2 FrUanayaneileu (XI/XA Period)

o= [fn-5)(5-22)
0) = oupon *4es) ~\9 * 365

wadnsannsAalugastsulandlusuuuuiosazsel lngUnmumation 6 fuma

(¥4 0.000001%)



6. N15ATUU Clean Price (%) Gross Price (%) wazn1suawdunadey

1511 Clean Price (%) agld Price (%) AuiaunanwaTidyar1dagiuveinseuatiuantusuian €9
Tailar1un1s Rounding #Mt38n11 Unrounded Gross Price (%) Wsinausae Al (%) 1 Rounding mievailes 6

e Inganansouansls Aegnsdaluil

Clean Price (%) = Unrounded Gross Price (%) — AI(%)

[

waziwaansn o lutdnaunaton 6 Aurus (U 0.000001%) Lazd9m1AT Gross Price (%) A9t

Gross Price (%) = Clean Price (%) + AI(%)

%3 Gross Price (%) fifnuadliazuanslugluuuiosaziol lneUamumalion 6 duniuduiiedny

(71 0.000001%)



7. $29819n115A1U20451A1 Corporate THOR Bond

18819 Corporate Bond N1318dnsmeniUed1eds THOR Htpyansiansias Coupon Schedule

Bond Feature

Symbol TBMA222A

Issue Date 17-Feb-2020

Maturity Date 17-Feb-2022
Coupon Frequency Quarterly

Coupon Rate

THORc + QM 20 bps.

No. ‘ Coupon Date Xl Date di
1 17-Nov-20 10-Nov-20 92
2 17-Feb-21 09-Feb-21 92
3 17-May-21 10-May-21 89
4 17-Aug-21 09-Aug-21 92
5 17-Nov-21 10-Nov-21 92
6 17-Feb-22 09-Feb-22 92

1) A1SANLIASIANAINSTUNST18luEIUNS

Trade Date = 28-Oct-2020
Settlement Date = 30-Oct-2020

DM = 18 bps.

DCS = 74 $u (17-Aug-2020 i 30-Oct-2020)

DSC = 18 34 (30-Oct-2020 919 17-Nov-2020)

THORt (%) = 0.49217 (As of 27-Oct-2020)

THORc1 (%) = 0.49219 (Observation Period: 7-Aug-2020 §4 10-Nov-2020)

THOR, (%) = 0.49205 (Observation Period: 7-Aug-2020 94 22-Oct-2020)

Coupon (%) v3ndagdy = THORc! + 0.2 = 0.69219

Coupon (%) it 2 URINGAYIY = THORt + 0.2 = 0.69217

g (%) = THORy + 0.2 = 0.69205

v

2N

&
U



\[e} Coupon Date Xl Date di Interest Rate CFi ti PVCF
1 17-Nov-20 10-Nov-20 92 0.69219 1.744698082 18 1.744121778
2 17-Feb-21 09-Feb-21 92 0.69217 1.744647671 110 1.741128886
3 17-May-21 10-May-21 89 0.69217 1.687756986 199 1.681603789
il 17-Aug-21 09-Aug-21 92 0.69217 1.744647671 291 1.735354324
5 17-Nov-21 10-Nov-21 92 0.69217 1.744647671 383 1.732426532
6 17-Feb-22 09-Feb-22 92 0.69217 1001.744648 475 993.0492464

§athy Price flovitiag = 1001.6838817 uazdn Unrounded Gross Price (%) = 100.16838817

Trade Date = 7-Aug-2020

Rounded Accrued Interest (%) = 0.69205 * 74/365 = 0.140306

Al(%) = g *

DCS
365

Rounded Clean Price (%) = 100.16838817 — 0.140306 = 100.028082

Rounded Gross Price (%) = 100.028082 + 0.140306 = 100.168388

2) msmwusmdniunstenelutistlainayanzidou

Settlement Date = 11-Aug-2020

DM = 15 bps.

DCS = 86 Tu (17-May-2020 4 11-Aug-2020)
DSC = 6 U (11-Aug-2020 §i9 17-Aug-2020)

THORt (%) = 0.49367 (As of 6-Aug-2020)

THORc1 (%) = 0.51763 (Observation Period: 11-May-2020 £i4 7-Aug-2020)

THOR, (%) = 0.51848 (Observation Period: 11-May-2020 §14 4-Aug-2020)

Coupon (%) v3ndaguy = THORc! + 0.2 = 0.71763

Coupon (%) 99091 2 JuFeNIAgeYE = THORE + 0.2 = 0.69367

¢ (%) = THOR, + 0.2 = 0.71848




No. Coupon Date Xl Date di Interest Rate CFi ti PVCF

1 17-Aug-20 07-Aug-20 92 0.71763 1.808820822 6 0

2 17-Nov-20 10-Nov-20 92 0.69367 1.748428493 98 1.745419118
3 17-Feb-21 09-Feb-21 92 0.69367 1.748428493 190 1.742598704
4 17-May-21 10-May-21 89 0.69367 1.691414521 279 1.683139556
5 17-Aug-21 09-Aug-21 92 0.69367 1.748428493 371 1.737063142
6 17-Nov-21 10-Nov-21 92 0.69367 1.748428493 463 1.734256231
7 17-Feb-22 09-Feb-22 92 0.69367 1001.748428 555 992.0229422

i Price flovitg = 1000.66541898 uagdn Unrounded Gross Price (%) = 100.066541898

A1) = —|(c =) -(02e)]
= — * — -
0 oupon*zes) ~\9 * 365

2 ) (0 71848 g6 )]
- *
65 ' 365

Rounded Accrued Interest (%) = - (0.18088208 — 0.169285699) = -0.011596

9
AI(%) = — [<0.71763 =

Rounded Clean Price (%) = 100.066541898 - (-0.011596) = 100.078138

Rounded Gross Price (%) = 100.078138 + (-0.011596) = 100.066542

10



LONE1591999
1INTFIUNIAUINSHIINNLTUE Compounded THOR wazn15AIUINIIAIMUSURT 5UN. Usziam
dns1nenluaoysi 899nI1nenUe91989 THOR (BOT THOR Floating Rate Notes Term Sheet and

Calculation Convention), w181 2564

11



