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( )

  2547 2548 2549

 (Liquidity Ratio)       

 ( ) 0.76 3.34 1.41

 ( ) 0.22 1.24 0.54

 ( ) 0.2 0.36 0.38

 ( ) 30.22 25.83 27.01

 ( ) 12 14 13

 ( ) 10.51 11.61 12.17

 ( ) 34 31 30

  19.61 21.38 19.93

( ) 18 17 18

Csh Cycie( ) 28 28 25

 20.76% 14.70% 10.95%

 7.87% 30.01% 3.26%

 74.21% 128.07% 8.57%

 8.54% 45.02% 5.32%

 17.62% 83.62% 15.62%

( ) 1.09 1.5 1.63

( ) 6.2 0.68 0.54

( ) 2.35 5.33 6.71

 : www.irpc.co.th 
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Time to Maturity Yield % 

0.08 3.1 

0.25 3.05 

0.5 3.1 

1 3.22 

2 3.37 

3 3.62 

4 3.87 

5 4.12 

6 4.29 

7 4.42 

8 4.53 

9 0.67 

10 4.71 

11 4.81 

12 4.91 

13 4.93 

14 4.96 

15 4.97 

16 4.98 

17 4.99 

18 5 

 : www.thaibma.or.th/yieldcurve/YieldTTM.aspx

Government Bond Yield 18



86

IRPC PUBLIC COMPANY

12/01/05 02/03/05 28/04/05 24/06/05 19/08/05 11/10/05 30/11/05 25/01/06 20/03/06 22/05/06 18/07/06 08/09/06 01/11/06

9

8

7

6

5

4

10M

5M

Day RealTime

IRPC
07/12/06
High  = 7.15
Low   = 7.05
Open = 7.10
Close = 7.05

Vol = 98,223

Trading days      Beta         Alpha          Corr Coeff        Coeff Deter
IRPC - ENERG
Display .768 .1063 .3693 .1364
6 1.1743 -.6818 .6606 .4364
30 1.0122 -.0099 .5119 .262
90 .6253 -.0247 .456 .2079
IRPC - SET
Display 1.3977 .1316 .4855 .2357
6 1.5747 -.6072 .5546 .3076
30 .8609 -.0071 .333 .1109
90 .9565 -.1118 .4913 .2414

 1  ( Beta coefficients  .4855) 

IRPC PUBLIC COMPANY

12/01/05 02/03/05 28/04/05 24/06/05 19/08/05 11/10/05 30/11/05 25/01/06 20/03/06 22/05/06 18/07/06 08/09/06 01/11/06
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5

4

10M

5M

Day RealTime

IRPC
07/12/06
High  = 7.15
Low   = 7.05
Open = 7.10
Close = 7.05

Vol = 98,223

Trading days      Beta         Alpha          Corr Coeff        Coeff Deter
IRPC - ENERG
Display .768 .1063 .3693 .1364
6 1.1743 -.6818 .6606 .4364
30 1.0122 -.0099 .5119 .262
90 .6253 -.0247 .456 .2079
IRPC - SET
Display 1.3977 .1316 .4855 .2357
6 1.5747 -.6072 .5546 .3076
30 .8609 -.0071 .333 .1109
90 .9565 -.1118 .4913 .2414

 3  ( Beta coefficients  .5287) 

IRPC PUBLIC COMPANY

14/01/02 23/05/02 09/10/02 03/03/03 25/07/03 11/12/03 29/04/04 22/09/04 11/02/05 06/07/05 16/11/05 31/03/06 28/08/06
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0

10M

5M

Day RealTime

IRPC
09/12/03
High  = 9.6041
Low   = 9.1676
Open = 9.4101
Close = 9.2161

Vol = 1,389,392

Trading days      Beta         Alpha          Corr Coeff        Coeff Deter
IRPC - ENERG
Display .8149 .1052 .2907 .0845
6 1.1743 -.6818 .6606 .4364
30 1.0122 -.0099 .5119 .262
90 .6253 -.0247 .456 .2079
IRPC - SET
Display 1.7116 .0919 .5018 .2518
6 1.5747 -.6072 .5546 .3076
30 .8609 -.0071 .333 .1109
90 .9565 -.1118 .4913 .2414

 5  ( Beta coefficients  .5018)

 : www.efinancethai.com
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 Beta coefficients

 set index  1 irpc

  0.528 (  3 )

 Beta  3  1 

 5 Beta  0.528
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