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Yield Curve
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1. Government Bond Yield Curve :

2. Government Bond Yield Curve (Duration):

3. Yield Curve Comparison:

4. Yield Movement:
5. Zero Coupon Yield Curve:

6. Alternative Zero Coupon Yield Curve:

7. Term Spread:

8. Par Bond Yield Curve:
9. Implied 6m Forward:
10. Corporate Bond Yield Curve:

11. Corporate Spread:
12. US Treasury:
13. SOE Spread Matrix:
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(Bootstrapping Method)

Smoothing Cubic Spline, Nelson - Siegel
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%wﬁﬂ: Yield Curve > Government Bond Yield Curve

AnUsEnau:

l#* Government Bond Yield Curve

45

4.0

Yield {%)
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Download Avg. Bidding Yield :

Download Yield Interpalation :

ThaiBMA Government Bond Yield Curve
as of 17 August 2022

ThaiBMA Government Bond Yield Curve as of 17 August 2022
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nsadudnsmansuwnuiustnssguiassdieiustinssguialugitegineg nlleglunainuildlunisasne lne Yield
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NINUsSNBU:
Symbal Avg. Bidding Yield (%) Change Yield (bp) Avg Bid-Offer Spread ibph Maturity TTM iyrs.)

T-BILL1M 0523818 664 0.O7ET12
T-BILLIM 0.6659762 724 0.249315
T-BILLGM 0B7E917 685 0.498630
T-BILL1Y 1101418 773 1.000000
LB23DA 1285684 = 17-Dec-2023 1.334247
LB2448 1440202 .60 518 09-Age-2024 1.646575
LB246A 1490535 43 imn 17-Jun-2024 1.E35616
LB245a 1500540 243 234 17-5ep-2024 2.087671
LB24DB 1603333 5. 463 17-Dec-2024 2 336386
LB24DA 1.596231 4132 20-Dec-2024 2.345205
LB256A 1702778 506 17-Jun-2025 2.E35616
LB2SDA 1734778 480 12-Dec-2025 3 32308E
LB2ETA 1.740985 2.37 443 U7 ul-2026 3.E30411
LB26DA 1.76EARS 289 437 17-Dec-2026 4 I3IGIR6
LB276A 1897778 0 178 17-Jun-2027 4 BISE16
LB27DA 1890619 1.87 1 17-Dec-2027 5336986
LB283A 1882985 1 319 13-Mar-2028 5575342
LB286A 1301111 272 314 17 |un-2028 L.EIEISE
LB28DA 2003333 445 458 17-Dec-2028 6339726
LB296A 1077718 im 22-|un-2029 E.BS2055
LB23DA 2185000 284 17-Dec-2023 7.339726
LB316A 2329772 478 20-Jun-2031 E.B4G575
LB31DA 2335185 224 17-Dec-2031 0330726
LB3I26A 2412553 623 25-Jun-2032 S.EA304
LB3SGA IR29197 315 17+Jun-2035 12841096
ESGLB3SDA I HEE014 in 17-Dec-2035 13342466
LB3ISGA 3005719 D6 749 17-Jun-2036 13.B43836
LB383A I010244 84 719 13-Mar-2038 15580822
LB3ISGA 3094528 2.62 7488 17-Jun-2038 15.B43836
LB39GA 3048507 359 727 13-Jun-2033 16.B32877
LB40GA 1060473 428 725 22-|un-2040 17860274
LB416A 3104182 5.19 740 1d-|un-2041 1B.E3BISE
LB42G6A 3175556 706 707 17Jun-2042 19.BAE5TS
LB436A 3186300 E0O 17 |un-2043 20.B4E5TS
LB446A 3240950 2B.82 ES F|un-2044 21.B82192
LB4GGA I ARGESE 730 oA 17-Jun-2046 23 R40315
LB49GA 3535132 3.3 878 17 Jun-2049 26.B52055
LBS26A 3975584 247 1051 17-Jun-2052 29.B54795
LBG16A 4346476 0738 x ] 17-Jun-2061 3E_BG0274
LB&EGA 4.440854 1.1 1204 17 Jun-2066 43 B304
LBGTGA 4474271 2.52 1140 17-Jun-2067 44 BA3014
LBT1G6A ABITTIET 269 1316 17-Jun-2071 4B BRSTS
LB726A 4 484866 1.69 11.75 17 un-2072 40 BGE493
Rosrrark:

1. The abiive yielis are based upen average bidk quoted by primary deslers, aller 15% data cut-afl Fram Lop ard Ballanm when ratked by vahe
2 Awerage biddling yiehds of 1-moeth, 3o, month and 1-yeer T-Gils are bond equivalent ik conerted from svage smplk yekds.

e yielcts.

3, Spreats (bl are dilferences bi
4 The cut-all v fie daily quetstion of Tl s Gowvernment bonds i 1600,
5. | ThHE FiglighisiFana o arrthe-run berchmark bord,

& | The Fighlighiadirows| are syrihetic quale sLattic,

hd

gnsmanauwnuluinsseznalinssiuiustnsgunila duasldis Linear Interpolation LievA1dnsmaULNY

Tuthsanfidesnis armaziunldluns Linear Interpolation feadumn Average Bidding Yield #1119711A15 Quote 1A

Primary dealer Wity lisamiusinsiguiad Highlight T Fadu synthetic quote statistics

Uszlawiivas Yield Curve:

1) vihlinsudaseaneuunilugiengsingg veanguasasuiiisaula

2)  1Tadusesmendessduasldduussingrudmsunisfmuimusimasiasvil MwainusniasnaInges

3) Tddwmsumstuiinyarmisdydvensiansvil (Mark to Market)

) JueIasfieusznounisinduleasu warn1snnagnsnisamu
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%awﬁﬂ: Yield Curve > Government Bond Yield Curve (Duration)

AnUsEnau:

|#* Government Bond Yield Curve Duration Base

Download Yield Interpolation: | 2022 E

18/08/2022 B

ThaiBMA Government Bond Yield Curve Duration Base e

as of 18 August 2022

45
4.0
25
3.0

25

Yield {4)

20

os — — — I
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4 "
ThaiEMA Government Bond Yield Curve Duration Base as of 18 August 2022 < Download Excel

Duration (Yrs.) Yield (%) Duration (¥rs.) Yield (%) Duration (Yrs.) Yield (%) Duration {Yrs.) Yield (%) Duration {Yrs.) Yield (%)

0.08 0527349 4.00 1.794065 250 2399532 13.00 3.129656| 1750 3.975183
025 Q673701 450 1918679 5.00 2526501 13.50 3.140137 18.00 4258875
.50 0.8830M1 5.00 1.979852 9.50 2653420 14.00 3.150618 18.50 4115706
0.99 1.105675 5.50 2015300 10.00 2720339 14.50 3.161099 19.00 3.823814
1.50 1380662 6.00 2.109849 10.50 2907258 15.00 3.170675 18.50 4445433
2.00 1.535627 6.50 2.191261 11.00 3.028843 15.50 3.175151 20100 4479457
250 1.657195 7.00 2270031 11.50 2964594 16.00 3.266541

.00 1733548 7.50 2343170 12.00 3.029620 16.50 3438234

350 1767431 2.00 2408201 1250 3119175 17.00 3.691491

i uanImadusnsINanouLnuRusUnssguIa Inedsuwnu X vesnslindu Modified Duration &ed115u

dnamuuine erahldldusenaunsimssikasuimsanudsmiwinugniinenide (Interest Rate Risk Management)
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Fawth: Yield Curve > Yield Curve Comparison

AnUsEnau:

| Yield Curve Comparison

Type of Remaining Time Tirme to Maturity

Type of Yield : Bidding Yield
LYY SN = | 18-Aug-2022 09-Feb-2022 17-Mar-2022 18-May-2022
& Download Excel

. 2]
Yield Curve Comparison
of Time to Maturity
B 02-Feb-2022 M 17-Mar-2022 W 18-May-2022 @ 13-Aug-2022
5.00
| ——

4.50

4.00

3.50

e —
—

F zm
=
Iz
> 250
=
£
F 200

1.50

1.00

0.50

0.00 — —— — — ———
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M
wihuansnsUTeuifiousening Yield Curve vasiudifiuansinaiu fusslovddmivgfidonisinsesifonis
WasuuUasmea Yield Curve lutasaniiaulalégean 10 Yu uasideyaunuisudouiluguuuuiidudunsm Tunhil
AldnuansadonuSeuiisutoyany
[] Type of Remaining Time: Time to maturity, Duration Wag Zero

[] Type of Yield: Bidding Yield ta¢ Interploration
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%awﬁﬂ: Yield Curve > Yield Movement

AnUsEnau:

|+ Yield Movement

Asof: 01/01/2022 - 18/08/2022 "

Term's Movement : Government Bond Yield Curve
.
A Download Excel

. @
Yield Movement
between 1 January 2022 to 18 August 2022
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5
45
|
|
— 4+
g |
g
£ 35
()
=
o
= 3
=]
[ =
=]
@ 25 |
=
=4 |
o |
E
E 2
2
o
[}
15
1 _J\17
|
05
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nihiluannisilseuifisuteyasunsuiial (Time-series data) dwiudnsmansuunulugenysiieg lnegldau

aansaideniuieuliisudeya Term’s Movement fisil
[] Government Bond Yield Curve
[ Zzero Coupon Yield Curve

D Individual Bond’s Movement
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Fawth: Yield Curve > Zero Coupon Yield Curve

anwusznau:
l#* Zero Coupon Yield Curve

Downlozad Yield Interpolation: | 2022 E

18/08/2022 i3]

ThaiBMA Zerg Coupon Yield Curve @

as of 18 August 2022
6.5
£.0
X1
5.0
45
4.0
35

30

Yield {%)

25
20
1.5
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0.5
0 = 10 15 20 25 30 3= 47 45 50
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& Dow -
ThaiBEMA Zero Coupon Yield Curve as of 18 August 2022

TTM (¥rs.) Yield (%) TTM (¥rs.) Yield (%) TTM (¥rs.) Yield (%) TTM (¥rs.) Yield (%) TTM (Yrs.) Yield (%)

0.08 0.528646 9.00 2422185 2000 3301080 31.00 4835091 42.00 6.068350
0.25 0.674836 10.00 2548812 21.00 3364899 3200 5065528 43.00 6.036576
0.50 0.885041 11.00 2707945 2200 3515803 33.00 5284899 4400 5997089
1.00 1.108731 12.00 2850042 23.00 38593535 34.00 5513668 45.00 5928015
200 1.536794 13.00 2581037 2400 3776562 35.00 5712301 46.00 5930567
3.00 1736511 14.00 3.118089 2500 3789518 36.00 5.881265 47.00 5947585
400 1.793884 15.00 3.257119 26.00 3757619 37.00 6.011025 43.00 59859855
5.00 1.585006 16.00 3308209 27.00 3819131 38.00 6.082047 49.00 6.069769
6.00 2035441 17.00 3.306393 23.00 4017364 39.00 6.115370

7.00 2237479 18.00 3303132 2500 4342460 40.00 6108734

B00 2363963 19.00 3300141 30.00 4513118 41.00 6.082665

Lé’ué’mwwamammmwﬂ%mmLﬁ'wuawmmswiiLUUlnjﬁinUaa (Zero Coupon Yield Curve) A9 L@ULARI
A mdTUSsEINsSRTHaRoULTY (Yield) fusngaavde (Time to Maturity) wesiustinsiguiadilisnegues agndlsfnna
mwmwﬁﬁaaﬂim%’imaLLazhjfdw@Uaﬂﬁuﬁlﬂaﬁaﬁuﬂé’mﬁhfu FaiustnsigurastezenanduussianuuuinegUes
savan fafu n13ad1adu Zero Coupon Yield Curve Sssnludodldimaiianisadinaans iieduanevitustnssguiai

Lidneauatuan
Uselewilues Zero Coupon Yield Curve:

TnghlUBmsinsnsmaneuwnumasnisasmulunsiarsl e mslisnaAnandie (Single Discount) o /1
dnsmanauunuiiefiorunsuimuneng (Yield to Maturity: YTM) Gesnefis nansuunuaesnisasuilédnsanandiies
TudsnaniuanssiuriliAntyvdoudisnn stwfé’faqé’?qauuag’]u'jwéfmﬁ’]ﬂizLLaﬁu‘luamﬂmmﬂmﬁi’m@ﬂaﬂﬂamu
Wlevilile YTM Ay susfgrudsnanifunsussiunnudssannisiwansuuluasusie (Reinvestment Risk)

Sy mindnamuioinisiiasginisamulag dnssuaiuilésuannisamuiisudiugassezanu dnamu

ASlTEnTINanDULINUAIN Zero Coupon Yield Curve Tun1se1984
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Fawth: Yield Curve > Alternative Zero Coupon Yield Curve

AnUsENau:

|#” Alternative Zero Coupon Yield Curve

Smoathing Cubic Spline MNelson-Siegel Zero Coupon Yield Curve Comparison
18/08/2022 o
- ] . 2]
Smoothing Cubic Spline Zero Coupon Yield Curve
as of 18 August 2022
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|+ Alternative Zero Coupon Yield Curve
Smoothing Cubic Spline Melson-Siegel Zero Coupon Yield Curve Comparisan
18/08/2022 ]
2]

Zero Coupon Yield Curve Comparison
as of 18 August 2022

B ThaiBMA Zero Coupon Yield Curve Melson-Siegel @ Smoothing Cubic Spline
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400 -
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3.00

2.50

Vield {%)

200
1.50
1.00 |
0.50
0.00

0 5 1o 15 20 25 30
TTM (yrs)
LﬁuﬁmiwamavLLVIuLLUUbL’%'mmLﬁﬁﬁ%ﬂﬁlSﬂmwﬁLLUUhjﬁiwqﬂm (Alternative Zero Coupon Yield Curve) gn
a5131ae1433n15 Nelson-Siegel way Smoothing Cubic Spline Fufudunansamuduiussenindnsmanouwn (Yield)
fungAuvae (Time to Maturity) vesiiusdnsiguratilisiogues wWuierduidusnsmansuunuuuulianudees
nsransniiuuuliidnegues (Zero Coupon Yield Curve) itsaudld38nsiiunnsnafu uazléinsind smooth uinnin
fosnlall#ld33n13 Bootstrapping lun1sidenanyngn dansduasdositumngs usdldidu Parametric model ¥inls
Alternative Zero Coupon Yield Curve Sufi§nvazuans199n Zero Coupon Yield Curve Tudnvazvsudunsni

smooth N1 lnganunsathluldusyleomilunisiuioudisuiudunsmdueg mudnuuznsldnu
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Fawth: Yield Curve > Term Spread

AnUsEnau:

l#* Term Spread

18/08/2022 iz]
X Dow -
Term Spread as of 18 August 2022
Term Spread (%) Change (BP) Min. Max. Avg. Download Excel
51 0.868584 +7.1678 0.217698 2075931 0943316 0
101 1.357424 +27570 1.015507 2715056 1.631686 0
10-2 0.931348 -0.2863 0.805578 1.753434 1.255213 0
151 1.973171 +1.7531 1.473176 3451169 2207404 0
10-5 0488840 -4.4107 0.250081 0926100 0.6BE3T70 0
155 1.104587 -5.4148 0.921034 1528393 1.264148 0
15-10 0.615747 -1.0035 0446257 0.782732 0575778 0

Remarik:

1. Term spread is the difference between government bond yields of two maturities. For example; 5-1 means the spread of 5 yrs government bond yield ower 1 yr government bond yield.
2. Change (EP) iz the change from the previcus dsy messured in basis point.

3. The values of Min, Max snd Avg. are calculated from the previous 252 working days.

Term spread LaAITINAAIIVRIBANTINARDULNUILEUR TS FUIal UYL ALUERA9Y Tudas T Wy Term 5-1

oA '

WARIAINAR19YDITA T IHANBURNUITUEURTTTUIalUYIeIgAImED 5 T way 1T llAwand1siumile lneazuanseinly

Column Spread dsuAtlu Column uq daauvane fi

L] spread: Uoya Term spread Tuusiagyae Aina1nA1 Government yield interpolation YasusiagYIe
wu 5-1 19 Gov’interpolate 5Y - Gov’interpolate 1Y Tneuansa vy (%)

[] Change (BP):  WAMIAIAIULANAINYBIVDL Current Term spread — Previous Term spread 19U Change

(BP) wosTuil 26/04/2019 Winfu Term spread (26/04/2019) - Term spread (25/24/2019)

L] win: AN Spread sanluyas 1 Ydounas lnsuansamiiendu (%)
L] Max: f1 Spread sfigalugas 1 Ydounaa Insuansaniendu (%)
[] Average: ALaAY (Simple average) 90471 Spread 1 Udounds lnawansamueidu (%)
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%'wﬁ'l: Yield Curve > Par Bond Yield Curve

AnUsEnau:

|+ Par Bond Yield Curve

4.50

4.00

Coupon Rate {%)

1.50

1.00

0.50

Par Bond Yield Curve as of 18 August 2022
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(¥rs.)
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6.00
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9.00
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10.00

Coupon Rate
(%)
0.883914
1.105063
1386330
1527262
1.650037
1722838
1.762272
1.779651
1.847108
1571414
1.981859
2011293
2103242
2189746
2256677
23133352
2358963
2370644
2387344
2483237

TT™
(¥rs.)

10.50
11.00
11.50
12.00
1250
13.00
13.50
14.00
1450
15.00
15.50
16.00
16.50
17.00
17.50
15.00
1850
19.00
19.50
20,00

10

Coupon
(%)

Rate

2554873
2621582
2684073
2743031
27959115
2852959
2905854
2964892
3.024424
3.075532
3.109632
3.120037
3.123138
3.125625
3.127671
3.125442
3131101
3.132808
3134717
3.138295

Par Bond Yield Curve
as of 18 August 2022

20

TTM
(¥rs.)

20.50
z1.00
2150
2200
2250
23.00
2350
2400
2450
25.00
25.50
26.00
26.50
Z7.00
27.50
28.00
28.50
29.00
2950
30.00

25

30

TTM (yrs.)

Coupon

(35)

Rate

3157741

3185038
3228891

3285862
3345678
3.398943
3437132
3453478
3481331

3467330
3472523
3477931

34R4545
3455175
3535114
3.601145
3679487
3757984
3826645
3878428

™
(¥rs)

Download Historical ©

2022

18/08/2022

30.50
31.00
31.50
32.00
32.50
33.00
33.50
34.00
34.50
35.00
35.50
36.00
36.50
37.00
37.50
38.00
3B8.50
39.00
39.50
40.00

40

Coupon
(%)

Rate

3.924892
3.970731
4015568
4 058806
2100122
4139212
4175839
4 209823
4241035
4265386
£.294823
4317316
4336854,
4353433
4367049
£.377688
4385323
4389999
4353441
4356324

TT™
(¥rs)

10

& Download Excel

40.50
41.00
4150
42.00
4250
43.00
4350
44.00
4450
45.00
4530
46.00
4650
47.00
47.50
48.00
4850
48.00
4550
50.00

Coupon
(%)

Rate

4.398692
4.400588
4402044
4403102
4.403796
4.404157
4404218
4.403593
4.393628
4.398195
4.400768
4.4035345
4408737
4410534
4415112
4.420619
4477174
4434862
4443727
4451448

AMNFUNUSYDS Par Bond Yield Curve agiluainuduwusszning Coupon Rate U TTM FIumnf1991n

Government Bond Yield Curve gauansnanuduiugsening Yield fu TTM vialigauszasdvas Par Bond Yield Curve A9

nasmuaylasu Coupon w3asasdney Coupon dmsulsenasaisuil wilsdaelasiandl Par 13

Tonswanausnululiay

' g ¥ o o . <& v v a o & o 1 A v &
EU'NWISUﬁ']WiU Discount L‘Uu@@]i’]mama‘ULLWULLU‘Uliﬂ'ﬂNLﬁEN (Zero COUpOﬂ) UULDY Qqﬂuuuqﬂquq‘l@’\nﬂ@ﬁqaqi'ﬂu LB

ez T-bill uiazsa 11 plot WiANALNUS
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#ANNISAIUIANIAT Coupon Rate Tu Par Bond Yield Curve:

NsaniusUinssguiadmilaniianwae Cash Flow fadl

Pg C C C+100

L 1

Par

Price

Discount all CF to PV by interpolate zero coupon yield

C =Y, =malesivihlinavesiusdnsdatviiiu Par (auuf Par = 100)

Y; = Yield filgann Zero Coupon Yield Curve

Y Y, Y, Y, + 100
147, (1+Y)?2 (1+Y%)° (1+Y)*

Par Price =

FUNUNIIN y, = 4%, v, = 4.5%, y; = 5%, y, = 5.5% dleunuen Par way Spot Rate 9110 Zero coupon yield

curve 1313¢31UA Y, Magfpduiaunisoansn
00— Yo Y, Y, Y, + 100

14004 (1+0.0452  (1+0.05)3  (1+0.055)*
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Fawth: Yield Curve > Implied 6m Forwards

AnUsEnau:

l#” Implied 6-Month Forward

Download Historical @ | 2022 E

18/08/2022 B

Implied 6-Month Forward e

as of 18 August 2022

1.50

Forward Rate {%)

1.00

0.50

=)
n
in
Fa
e
n
[

TTM (yrs.)

Implied &-Month Forward as of 18 August 2022 < Download Bxcel

TTM (Yrs.) Forward Rate (%)
0.5 0.885867
1.0 1.332088
1.5 1.965972
20 1.967365
25 2.164952
3.0 2109303

ansnanilenasiisa (Forward Rate):

NNSAAINNYBIMEE] Pure Expectation Wgfiumadannisamulunsianswiineg vesinamuludisseziom
nilaq azdedinanouunuiliunndaiuiiy dnaswuaiunsnidnaeduniinsgriuazAulumen Forward Rate 16 a9s
WTUINTAUFRIMGDNT

1) awplunsansvileny 2 Y

2) awulussanmilensy 1 U dieasuimun 1 Yuds Avhnsamusslunsiaswll ey 1 Y

v X a T v o =

fvnaasniiiisfiansaney Wunsia1smilitlisnenues (Zero Coupon Bond) dnawmuazaiuisansiuiis
Puutuluewaaiiuiuey dvindnamuieniingawulunnaimileny 2 U widwmndnamuideniiazasulunsians
wilong 1 Yneu wdndloszuziaiiuly 1 Ined Aesawmusednlunsiaisvilony 1 U iiebiasuimunTusseziial 2 Y

M vSvy = a Y o 1 = o a a % @ & &
auitlansld Tuenuluatued dnamuarliamnsonsviaduniuluewaniuiueuld insgdnmaenitelueuanduy
deiildluyuow uwind1 naud Pure Expectation uandt Asasuie 2 Filananeuunuiliviiiy vildanunsaduingns

aantUs Forward Rate 1a8N1SA98UN1SATUINANDUWIUUBMIABINaBNeal
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wuaneit 1 auluasiansvileny 2 U Spot Rate vosns1aseny 2 U of, = 5.2568%
Srunuiudleasu 2 ¥ = 100 (1+ orf)2 = 110.7899
wuamafl 2 awpilunsansvileny 1Y Spot Rate ¥osnTIaTeTy 1 U rsivie orf,= 5.00% LiloAsu 1 T awusio

8n 1 U medns1 Forward Rate 1 U Tudn 1 Yunanih dawvindv rf,

° a A

Tuutuliensu 2 Y = 100(14orf,)(1+ 4rf,) = 105 (1+ rf)
73 2 wuans dhasyuiienumelawiii
110.7899 = 105 (1+ ,rf,)
i, = 55142%

NI N1IAIINAT Forward Rate 9ndasmenidelutiagtiu (Spot Rate) azufiuin vl Pure Expectation
venhdnsnenidefivsiintuaidluauianasiriua Forward Rate fignuanildlutiagtu nirluanudusis snnende
fiAntuassluomanineglaiiviifus Forward Rate thusneaiuiimgul Pure Expectation lsignéias 100% agnslsfinny
faudidn A Forward Rate a¢lallianfivsuendnmmenidefiosiintuaisluounan udiinasuinfiazlde Forward Rate 11

Usznaunisindulaamuluseaunis
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Fawth: Yield Curve > Corporate Bond Yield Curve

anwusznau:
l#” Corporate Bond Yield Curve

Download Historical Data: | A4A 2022 ﬂ

17/08/2022 i3]

Corporate Bond Yield Curve e

as of 17 August 2022

W oALs N AA+ B AAN AL B A+ W oW A B BEE+ W BER

ield {%)

0 ] 10 15 20 25 20 EES 40 45 50
TTM (yrs.)

USRI INARDULVIUYBINLSURTAIALENTU (Corporate Bond Yield Curve) A LdUNLEAIAMUFLNUSTZNINERT
Hanauunu (Yield) fuengaanisvensiasni (Time to Maturity) Ingnngaauu Yield Curve 3guantdnITHanauLnu

AuengmAevewI1a1suil Ing Corporate Bond Yield Curve 3eilldusnsTHanauLnuUL U1 Rating faws AAA fis BBB

uvasdaya uarddnisAuins:

v v v

1198579 Corporate Bond Yield Curve 1%}%'agamﬂ Zero coupon Yield Curve Tuusiaziu Uraya Credit Spread

o w & o A | | & = ' v ' . v
curve Ingagihdayansaeunuiniunuengaunielunsiazyis (1deu-50 U) uazuismudeyanmuusay Ratingdl¥aanse
Sengtoyadoundslunsazfuld Wngldfunfidesnismdeya vinaguuiivmnsesnisanailnandu excel file lina

Download Excel

Uselovil:

a111501% Corporate Bond Yield Curve lun1suszanadgnsmanauunuvesiuiienyuluudazditergnunde

99051815 TulAazdudu Rating
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Fawth: Yield Curve > Corporate Spread > Average Spread

FNT9MARIALRAETBY Spread veuionyu WunsmAnade Nominal Spread vasuriusazyietu (Category)

Y94 rating (AAA, AA, A, BBB) uazuuau subgroup mNe1gAumae %3e Duration liuA fndn 3 U, 3-5 T uay 5 Youly

uvestaya uazddnisAuins:
Viuienvuiinumian Average Spread o dusiuiiiil Rating fiaust BBB- July 1Wwijuiidneauasnsi (Fixed-

=

coupon: Straight, Step-up, Amortizing bond) wag lifidnsuss (No option embedded)

[] Average Spread

AINUsENaU:

le® Corporate Average Spread

Average Spread Spread

Download Historical © | Dased on TTM 2022 ﬂ

17/DR2022 =}

Corporate Bond Yield Curve ([Based on TTM) as of 17 Auguse 2022

Averaged Spread (bg) Standard Deviation (bp) Averaged Maturity
Group
3 3-5¥rs 25 ¥re 3¥r. 1-5¥rs *5¥re. <3vrs 3-5¥rs. *5¥re.

ARA 44795231 72.444203 82942766 19344589 32406964 1389919 1743196
Akt 52.110250 £9.501249 82064567 B.163540 E7551T3 1436570 3315961
AR 05934476 102018183 136321282 36184507 30240742 1721510 4060756
AA 66150750 100436172 143863755 30467079 14561101 1.502806 4050817
A 54606369 111507343 141792573 21578667 20.4501 3 1.576365 4156304
A 00255055 123.037246 174 676365 22354263 £1.702054 1503548 4175342
A 95967557 133294846 156.902407 36804376 39137492 1539603 3953760
BB 191098397 211.093821 283700722 32.290661 3B.471878 1554109 3793106
il 304.7BBS96 321.608646 108577343 1877853 4234246
BBl 372524521 323210275 15472123 1367123 1417808
Corporate Band Yield Curve (Based on Duration) as of 17 August 2022

Averaged Spread (be) Standard Deviation (bp) Averaged Maturity

Group
=3V 3-5¥rs 5 ¥rs. =3V, 3-5¥rs. 5 ¥rs. =3¥rs. 3-5¥rs. =5 ¥rs.

AAA 47.910850 62.010193 #7.785373 17.430092 36040258 1513914 4055470 0513242
AR 52931864 69.486B66 34929368 9128247 B550425 1.436670 4112328 5 E35388
AA 08.443693 108173123 139.240661 42553479 40.971130 1.702202 4271493 B.146392
AA 66602767 122688141 146 676283 26284623 18353668 1.646183 4460045 7.780308
s 63.736752 121.037222 5 21.616301 24097262 1605130 4512414 R12065
A 91 555470 132877532 38.385501 GL45BEER 1538264 4438267 7.997384
A WETTTES 145.436505 44106517 373051213 1.640267 4303228 7.970956
BBRs 193.457219 217.690997 282724007 7 39383229 25487792 1.640220 1986190 6.824657
il 306564963 326.613974 70.379239 101.926577 1877853 4234246
BBl 370.786070 334358861 54007122 1.506262 1520547
Remark:

1. Csch raling group inchucles 31l sigre. For exarmple, Ak group consises of raling Abs, A and A4
2. hoveraged Spread & srple average of spreads

3, Dlarik rrvars Uhere & e bonds in the criteria

4, Foperaged malurily mears Uhe averape of sverage maturites of all bends in the criteria

& Aueraged maturity of each bend i caleutated frenm: surmiprincipal * time) / sumiprnepals)

6. Sirvce June 15, 2020, the corporate averags spriad tata wil be shovwr with 10 Fating groups (AR, ARs, AR, Ah-, AR, A+, A, A, BB+, BBE, DOD-),whie the Mstorical data before such date will be displayed with 2 rating grougs (A, Af, A, BEG). This

change & possibile due Lo Lhe more ouid nature of Thai bond markes.

Joyalu Tab: Average Spread azidun1s1suansuad e Nominal Spread &aldan Market Yield ausag Risk-
free Yield Milenganie w3e duration Wiy nTudei Spread NldumiAaiewuu simple average syninavudly
Rating 34333401 modifier (+/-) 1913y 16U Ny AA 953U VUNeNYuNE rating AA+, AA, LAy AA-

waN9N ALRAY Nominal Spread W1 11519 Average Spread €alvidayadus laun Standard Deviation tiiein

N13N38318904 Spread YowWiuy NeglunguiAeiiukas Average Maturity FaAnwinA1feveseIgAumae lagaisiinin

Y Y

s Outstanding Value awnsaidenamiilnandeyaidusied Based on TTM wie Based on Duration Tu Drop down list
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USL04%89 Download Historical udana Go wennigldnuanunsadenainandeyasiefudu Excel file lnaideniui

UingUufiiuuaylving Download Excel
[] Spread

AnUsEnau:

l#* Corporate Average Spread

Average Spread | Sgeead

17/0B/Z022 =]

Corporate Yield Curve (TTM) a3 of 17 August 2022

Rating 3 Symibal 7 Date 5 TT™ < AvgMaturity '":;m‘:d Spread (bpl —
AR BAY2ZNE 17-Aug-2022 0.265753 0.265753 0.683421 18.454343
AR BAY233A 17-Aug-2022 0.608219 0.608219 0.926258 23668112
AR CLTZ36A 17-Aug-2022 085753 0ESTS34 1.036508 5 008562
ARA DAD2SNA 17-Aug-2022 2287671 2287671 1.732481 100.772608
AR DADZSNE 17-Aug-2022 3287671 3287671 1732441 100.625308
ARA DADZSNC 17-Aug-2022 3287671 3287671 1732421 101.614608
AR HLTE233A 17-Aug-2022 0.580041 0580041 0917623 58613877
ARA HLTE2424 17-Aug-2022 1506623 1506629 1356206 52881152
AR HLTC252 17-Aug-2022 2487671 2487671 1633385 63548134
ARA ICBCTL220A 17-Aug-2022 0101370 101369 0544667 34352786
Wl o . I EIE v w 10 v | items per page
Corporate Yield Curve (Duration] as of 17 August 2022
Rating 7 Symbal 7 Date 3 Duratian 7 AvgMaturity In:;m‘:d T spresd (bp) 7 o
i
AR BAY22NE 17-Aug-2022 0.261854 0265753 0680541 19.702387
ARA BAY233A 17-Aug-2022 0.602201 0.608219 0.924644 23609473
AR cLTZ38R 17-Aug- 2022 0.EAA76 0.ESTS34 1.034467 45412679
ARA DADZSNA 17-Aug-2022 2835454 L28TET1 1716146 102202107
AR DAD2SNE 17-Aug- 2022 2884750 3287671 1722863 101.583054
ARA DADZSNC 17-Aug-2022 3.000296 3287671 1724351 102623551
ARA HLTE233A 17-Aug-2022 0.583396 £.585041 neEI21 50044056
AR HLTC242 17-Aug-2022 1482005 1.508649 1356705 5231262
ARA HLTE252 17-Aug-2022 2415071 2487671 1631255 63761218 5 8
AR ICBCTL229A 17-Aug-2022 0.096195 101369 0542219 34497562 0.004372 342109 16578907
I

] . 2| 3| 4|5 FH 10w | iLefis per page 10ef MIiems &

Rermark:

1. Boricks are seferied accorcling Lo the following criteria
1.1 Fixed rate coupin payments
1.2 Rating included
2. forg, Misturity i esiculati] usivg the fallonirg Tormula suripringipal * el # sumpincgals)
3 Interpolated Yiek! is yield of governmenn Boed of the same TTM for Duration)
4 Spread is e spread over L interpel stedd yiskd.

5 Change is the change of spread Trom the previeus n days.

a " v wa o ° v al %] & A I a
'3']863L'E)EJWJ'WVJ‘L«!QWU']EJ']ﬂ']u’lmﬁ'm'ﬁﬂﬂiﬂw Tab: Spread ‘U'E)ﬁ;llaiu Tab ummmLaaﬂimwzws\nimm’m 21g

£%

AIWRE %38 Duration lngideniunfidenisusianguuiiiu umlvina Download Excel

Uselawl:

anunsaliidu Spread d198sdmsulunsvihaan waznistevieuiionsu wiedmsusunarsndivdldenaddng

noniedduvesusvnvnalng
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Fawth: Yield Curve > Corporate Spread > Credit Spread Curve

AnUsEnau:

| Credit Spread Curve

Credil Spresd Curve Liguidity Spread Curve Spread Curve Comparison Historical Data

=}
ThaiBM A Crodi e o
haiBMA Credit Spread Curve
2z of 17 August
WOAAA N AA- WAL N AA N A+ W AW A W BBE: W BER
A
w
o
=
g
o
T
150
10
1 ] 4 5 [ ] 10 1
TTM fyrs.)
Spread Interpalation
Rating: | AsA TTM: | Crer TTM @ - S0y Yrs.
CreditSpread : - bps  Liguidity Spread: Bps Total Spread ;- bes
Credit Spread Curve as of 17 August 2022
Credit Spread Curve by Rating (bps)
M
AdA Adc Ad AR A A A BEB= BBE
a 271 7 ED 1760 276D 2760 no? 4212 145693 21366
1 4451 5685 5833 5872 6457 E67.35 FE.E4 133.55 25513
2 S4.63 741 7831 7ES1 3619 8B.57 100.26 205.53 273.3%
3 61.91 E3.07 9184 101.54 103.62 115.45 220.92 206.61
7a.09 107.04 110062 12316 12464 136.68 242,55 20.87
7 79.31 11380 12335 13850 139.89 152.08 I57.69 33A.0E
10 87.30 13391 136M 15549 156.56 16850 IT4RT 35713
Re=mark:

Spread iAgyiBUANUAEAUATARYBWUIONYULENAIY Rating Aaud AAA fia BBB wansegluguuuuves Graph

WAZANTN FINNIEIITAAIUINM Spread Interpolation #ng

NuvastayauaznannisAuIns:

Foyaiiunliiludnvasdeyadnuing (Cross-Sectional Data) Fadunmsiuseuiisudeyasefvesiudiensu o

U
v
[ I~

FulaJunils Inedafiudoyann q Tuil 15 uazdwdou Wewniluiudl dealer dndsdoyasanausiiovesiudionyu g

souduviuifivnenendensi 11ifdvSurs T Rating flaus BBB Tuly wasiielléudiiflanimedeiilndidssiukazanwed

lddesiansunavesanudsinaninades JsRaEaniu]lnefiansunanaudlunistevie wu fuininisdevie

a 4a &

W1NN7 10 §3n554 6 Wpudounds vie 11NN 4 A3 1 eudeunas vive eglunqugsianiluanidunistiu vise suias
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LR

LUUANADY
SSL] = Qo + a;q ln(l + TTMU) + aizPluSij + ai3MinuSl-j + gij
1ned i = AAA AA A uay BBB
SS;  Ae  Spread Y@wUNAIT j ¥o4 Rating i
TTM;; f®  ®1YALMRDUDIUNGIY j Y84 Rating i

a

Plus;; o  shudsiuildediandu 1 §wnn Rating vesviug j Tuseqdu +
wazidu 0 dflussqdu - vielifivseq
Minusy; fo  fhuvsduiiediandu 1 §1n Rating vesvjur j fuszquiu -
waztdu 0 difluszgidu + vwielifiuszq
Fatu nuuusiassddusinanidiaunisdnsunisussanmsaunisanaosdady (Linear Regression) kuu
ﬁwﬁ”&aaqﬂaaﬁqm (Ordinary Least Square: OLS) ‘ﬁqéu 4 @Un1IMINTIUIU Rating (AAA, AA, A, BBB) Inuaun159ed Rating
AAA Taifishuds Plus waz Minus Lilesa1n Rating ﬂm'ﬁﬂszag dUaNN15U94 Rating BBB liififuus Minus Lﬁaqmﬂ%’agamaq
Viulonwu Rating BBB- filsiiiuane
dlouszanaen Regression W& iagldAduUssavsveausaraunns Nt TTM wihtu 19, 27,39, 5

977 way 10 U wiolsilaan Spread MM

¥ =) < 19 - I v aAdy e aa
fldannsaisenguuuiliu Curve 183U e WIIUVR4 Spread lalagmsidenJunidaanisusiuguufiu vin
aoan1satlnanlu Excel file 19ina Download Excel 3881%1nA0IN15AIUIN Spread # Interpolate 11739710 Curve
dunsaden Rating ifieanis ldengaandelutes TTM (853119 0-10 U) waznm Download Excel nadnsazuuau

Credit Spread, Liquidity Spread i.aig Total Spread Tnedivedu basis points

Uselowl:

Credit Spread ansaldid1dedmiuntsnanavionlosomsarsiifivesnlunaiausnld Snstsdsanunsald
$reddluninauesian uaznistevienstasilildfianmadewintn uazuenanidedivsslevidmiulisneddunis
Frurndunun1siEy (Cost of borrowing) niednsmenidudmiunisiBudmiusurarsnidussndae Credit Spread
Curve AlgdhiliAnanedaves Spread TiilnuaziBendeiu ﬁgqhé’mmaamqmm%a #11u Rating flanu1souenay Rating #ifl

Uszq udsaunsavenia Spread ludiiazvisufsnnudesaamegiunsinladnae
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Fawth: Yield Curve > Corporate Spread > Credit Spread Curve > Liquidity Spread Curve

AnUsEnau:

le# Credit Spread Curve

Credit Spread Curve | Liguidity Speead Curve | Speead Curve Comparison Historical Data

17/08 =]
- . - o
halBMA Liguidity Spread Curve
2= of 17 August 2022
HOAAAE AA- BAAE AL M A-E AN A W BBEE- W BRE

1w
w
o
=
=
g
=4
T

25

U 1 2 3 4 5 [ ? ] g w0 1
TTM (yrs.)
Spread Interpolation
Rating: | aan TTM: | Enter TTMD - 50 yrs. ¥rs.

CreditSpread --Bps  Liguidity Spread < - bps Total Spread - bps

Liguidity Spread Curve as of 17 August 2022 & Download

Liquidity Spread Curve by Rating (bps)
TTM

AAA Ads Ak M- A+ A A BEB+ BBE

] Q.00 Q.00 Q.00 27469 000 0.00 0.00 0.00 3482
1 17.72 19.11 17372 1135 1732 17.72 1772 17.72 558
2 28.09 30.29 209 1.30 2809 2809 2B.09 28.09 £2.91
3 3545 k= 3545 496 3545 3545 3545 35.45 T0.27

45,81 4940 4531 1454 4581 4581 4581 4381 BG4
7 53.17 5733 5317 X3z 5317 5317 5317 5317 E7.99
10 &1.31 E&11 E131 ZEAZ 6131 613 61.31 £1.31 D614

Liquidity Spread Curve Tolun1siuSsuliisu Credit spread waz Total spread lulsay rating Wieaziioutsninu

1Y

deannanmadesluudazsne rating 1uq lnvanusagleyatuusasiu lalaenisideniuiindenisusinguuiiu win

faan1sandlvanidu Excel file 19inm Download Excel
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Fawth: Yield Curve > Corporate Spread > Credit Spread Curve > Spread Curve Comparison

AnUsEnau:

l#* Credit Spread Curve

20

Creedfil Spraad Curve Liguidity Speead Curve Spread Curve Comparison Higtorical Data
17408 =]
e
e e . ]
ThaiEMA Spread Curve Comparison
as of 17 August 2022
W Credit Sprea AAA) B Total Spread ()
160
140
120
100
w
-
a
=
g
=
Wi
44
1 =} 4 5 [ 1
TTM fyrs.)
Tatal Spread Curve as of 17 August 2022
Total Spread Curve by Rating (bps)
™
Al b AR fre A BEB+ GEE
] 271 760 2760 aa 2760 o7 4r2 146.529 248.45
1 62211 T6.06 TE0E 4837 8229 85.07 96,56 201.68 3076E
2 8274 M4 104.40 TET 11428 11666 12635 1367 34231
3 97.35 12451 12451 9682 136.38 132,07 150,50 256.37 366,88
17.80 15285 15285 12516 16637 1T06S 18263 288.36 401.50
7 13248 172,96 17296 14527 19167 193.06 20525 311.06 426.07
0} 14861 195.22 19522 16753 21680 NTET 1301 336.18 45327
Remark:
1. The Cradin spresds are baced upan sLatic spresd of M rale, oplion e corperate bend with rating of 00D or aboe
2. Trading criteria for bond selection w establish credic spresd curves are:
Boruds are Lrased equal o Frare Wan 10 trans withirt last & manths, OR 2 rarsac o within past rarth Tor boreds with ratings of & and above.

Gonds are traded equal or mare than 5 wansactions within Last & months, OF 2 wransactions within past month for bonds with ratings of D0 ard BOG+

3 The ot spresd curves vl be updated on svery quate date (7%, 159, 229 ared Lhe Lt dy of L mntfi.

Spread curve comparison Huudu Spread curve wanin15LUTBULBUTENINS Total spread curve wag Credit

spread curve YaduAREdURULATAN Fgl¥a1un3ald Spread curve comparison Wlun1sgAn Liquidity spread 7inTuluus

A¥YIDNLAINGD WNTI¥AINA1YBY Total spread curve wae Credit spread FzuansfivanInAdes vise Liquidity Hilluuws

a8779018 VoI TIETHAazsusuLATAn Tnelinsmazuaninisng Total spread vadusa

TRUAULATA

aluiite1gaunde 0

= o ' o YY) a v a o A v o a Ay = aa
104 Imﬂmmm(@‘%uﬂﬂuLLmamu ‘UaﬂaumumimmwmﬂmﬂmmiLaamu‘VlLLazauﬂ‘ULﬂmmwmmm’w‘mmgﬂﬂgwu YN

faan1sandlvanidu Excel file 19inm Download Excel
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Fawth: Yield Curve > Corporate Spread > Credit Spread Curve > Historical Data

AnUsEnau:

l## Credit Spread Curve

Credil Spread Curve Liguidity Spread Curve Spread Curve Comparison Historical Data

AR 027

Credit Spread Curve (AAA) as of 01 January 2022 - 1 December 2022

Credit Spread Cunve by TTM (bps)

Asof Rating
0¥rs. 1¥re. 2 ¥re, I¥re. S¥rs. 7 ¥rs. 10¥rs.
044an-2022 AAA 11151302 28109716 38020700 45068040 54988024 62026364 A0R17554
154an-2022 AAA 11778472 28.438530 33154033 45.09B5EE 54 844098 61.758647 65.412804
Q6 an-2012 AAA 11404373 28188218 WO2171E 44901508 54815006 £1.784978 60500338
07 4an-2022 AR 11812153 28_ 43745 38162635 45062759 54787939 61688063 60326253
104an-2022 AAA 11779728 28.787007 31735628 45704266 55742907 62801566 70515248
114an-2022 AAA 11691100 28 826807 38 50554 45062515 55.98E251 631098222 70.570908
124an-2022 AAA 11935700 28.924114 33461658 7 55.850112 62900941 70705355
134an-2022 AAA 12.192204 28939745 3736431 A5 6ET290 5543976 62434835 70129136
14 4an-2022 AAA 12366347 28.930887 3ME20522 45405428 55185063 62050068 60.670242
174an-2022 AAA 12 963680 23330793 000038 45817905 55427150 62 245MB 65792153
1B 4an-2022 AAA 12402262 28.068744 3 EDEAST 45445206 55083318 61921668 60491476
194an-2022 AR 13884474 23713310 38983045 45555345 54 81R481 61390781 6B 666081

Historical data wansflataya Credit spread curve lusiinuaiusagduduiasin lnegldaunsaiiondiadoyaluy

'
v a

a Ay N Y] & v 2w Yy Ay 2 YY) a
@@G\Wﬁaﬂﬂqi‘lmﬂﬁﬂqﬂ.a@ﬂju As of lWUIULINAU tag To L‘Uuau?jﬂwqﬂwm@ﬂﬂqi wae Drop down LARNBUAULATARY

foen1s Mndunaly Search vzlddayaidesnisuansinuas wse mnaeanisandulnanly Excel file Tina Download

U

Excel
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Fawth: Yield Curve > Corporate Spread > Credit Spread Curve by Industry

AnUsEnau:

|»* Credit Spread Curve by Industry

22

Cresdil Spread Curve by Industry | Historical Data

200

ThaiBMA Credit Spread Curve by Industry

W AGRO W FINCIAL W (NDUS B PROPCON B RESOURC m SERVICE B TECH

5 //’

Spread(bps)
g

Spread Interpalatisn

Industry: | AGRO TIM: | Cruer

Credit Spread - bgs Upper 95% Credit Spread - - bas

Credit Spread Curve by Industry as of 15 August 2022

1 2 3 4 5 & H
TTM yrs.)

Lawer 85% Credit Spread : - bps

Credit Spread Curve by Industry (bps)

154082022

& Devwwnioad Cree

T"“ ABRD FINCIAL INDUS PROPCON RESOURC SERVICE TECH
o 7184 5256 9103 63.05 7581 2469 13716
1 9638 8462 100.03 95.99 21.00 G256 150.05
2 110.73 103.37 10530 115.26 389 8472 157.59
3 12001 116.6E 10904 128.23 10620 100.43 162.94
5 13526 13543 11431 148.11 115.08 12253 170.47
2 145.44 14373 11805 161.88 12139 138.30 175.32
10 15672 16346 12218 177.01 12837 15570 1E1.74

Remark:

1. The credit spreads are baged upar sLalic soresd of fmed-rale, splion fres corperale bands vith rating of BB or sbove.

2. Traclirgg <riteria for bond seleciian o estahish redil spread curve by industry is thal Bons are irades] wathin siz maenths.

3 The credit spread curves val be updated an every quete date (15th and Lhe st day of the morthi.

4, Cixch imchus 1o incluess Lhe sectors as folloes :
AR : FOOD, AGRI
COMSUMP - FASHION, PIRSOM, HOME
RIMCIAL - BANE, INSUR, FIN
INDUS : PKIS, ALUTO, PETRO, IMM, PAPCR, STECL
PROPCOMN : CONMAT, CONS, PROP
RESCURE : CHERS, MIND
SIRVICE - COMM, HELTH, MDA, TRANS, PROF, TOURISM
TCOH S ICT, CTRON

Credit Spread Curve by Industry fi® #3UANMSRIIHARDURIUNALYBUAIUEIN AN UATANYDIVUDNTUN

UUNANLDAAMNTTUTISBINAAMTENNINEWsUsEmelneviaiun 8 nau laun

1. \NUATUARNAMNTIUDMNT (AGRO)
2. dgumaulnauilna (CONSUMP)

3. §5nN9M568u (FINCIAL)

4. AuAanamnssy (INDUS)
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5. pdssUNINELaz AOEI19 (PROPCON)
6. N3Ne1nT (RESOURC)

7. U3n135 (SERVICE)

8. wiAlulad (TECH)

uvasdaya uasnann1sAIUIN:
Foyaiidunléidu Z-spread Minanmsdoreasilunainaignuesuisnenvuiifinisesnasatsnil filidesndu

el wazdiduduiasinszau BBB Yuldluwsarvanaivnssy lneaelimsdmannsmves Credit Spread @ n9 15 Tu

WUUINAB:
NSMIANUFURUTTENTNEIUANANDULNY (Z-Spread) AUDIYAUNTBYDINTIAT (TTM) Laglunguniy
gRFINNTIY PIEN1TUTTUIUNITAUNITONDDUITUEY (Linear Regression) LLUUﬁWﬁQaaﬂﬁaaﬁQW (Ordinary Least Square:

OLS) 7198 8 aun15MUIUIUNGUENAMNTT Al
Z-Spread = b, + b *In(1+TTM)

W/l
Aldauaunsagnsinues Credit Spread, Confidence Interval 71 95% Jusietu Fadayaazdnisenanyng 15
Tu logidoniuinseguuiiiu wazanunsannilvanlndlusuuuy Excel Ia wananiu mndesnismaudeyavensiansii

sngpuvdeusnaniiuandly Aanunsarwalalaenisidongaavnssuuazldensnunievensiasiidesnismsiu

Uselawdvaanisideu:

Credit Spread Curve by Industry fiuszlew adnefu Credit Spread Curve 7ifinsuwusnny Rating iieaus Credit

Spread Curve by Industry {unmsussanudssdunguuesenavinssy uwiuiitzueduudvesduduiasie
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Fawth: Yield Curve > Corporate Spread > > Credit Spread Curve by Industry > Historical Data

AnUsEnau:

l#* Credit Spread Curve by Industry

Creil Spread Curve by Industrg Historical Data

AGRD 022

Credit Spread Curve [AGRO) & of 01 [anuary 2022 - 31 December 2022 & Dowoad Buce

Credit Spread Curve by TTM (bps)
Asal Industry

OYrs. 1¥rs. 2 ¥rs. IWrs. SY¥rs. 7 ¥rs. 10 ¥rs.

17-Jan-2022 AGRO 66.13 923z 107.64 118.50 13382 144,69 156.72
31-Jan-2022 AGRO 6330 G261 106.25 115593 12957 133.24 149.96
15-Feb-2022 AGRO £3.79 BO.05 10382 1143 120,08 13957 15117
2E-Feb-2022 AGRO E460 B951 104.09 114.43 129,00 139.34 150.79
15-Mar-3122 AGRO B2.76 BE7A% 10259 11302 12772 13315 149.69
31-Mar-2022 AGRO 3aa5 738 941 10868 12007 14354 154.55
1E-Ape-2022 AGRO 4674 TE9 9773 111.09 12991 143.26 158.04
20-Ape-2022 AGRO 5460 B2 88 9542 111.16 127.70 139.44 152.44
17-May-2022 AGRO E0.70 E4.70 9E74 10871 12275 132.71 143.74
31-May-2022 AGRO 6537 E7.89 101.06 110.40 12357 132.92 143.26
15-Jun-2022 AGRO 7077 ESST 101.21 10218 12041 123,38 137.20
- Jun-2022 AGRO E9.75 9052 10267 111.29 12345 132.07 141.61
15-pul- 2022 AGRO 6951 91.08 10370 11265 12527 134.22 144.14
27-jul- 2022 AGRO 314 9452 106.37 11563 127.58 136.74 145.24
15-Aug-2022 AGRO T184 9638 11073 120081 135.26 14544 156.72

Historical Data A® U8yadoundaveddIufA198nTINANDULNUTILUNMINEAAIMINTTH (Credit Spread Curve by

Industry) uaz Confidence Interval #ifin1sdmannng 15 fu lnganansadengiiusegnamnssuldanany
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Fawth: Yield Curve > US Treasury

AnUsEnau:

|22 US Treasury

Download Historical : | 2022 ﬂ

17/08/2022 i)

US Treasury e

as of 17 August 2022

_3 = ——

Yield (%)

1 mo Imo & ma 1yr 2yr 3yr Syr Tyr 10 yr 20yr

TTM fyrs.)

US Treasury as of 17 August 2022 & Download Bxcel

TTM (Yrs.) Yield (%)
1 mo 222
3 mo 268
& mo 3.15
1yr 3.27
2yr 328
3yr 3.27
Syr 3.04
Tyr 255
10yr 289
20yr 337
Source: 1.5, Department of the Treasury

WARIANUAUTUTTENINBATIHARBULNY (Yield) warorgadnie (TTM) ¥eens1ansuiliieanlnensensnnIsaas

UseinAanigelisni (US Treasury)
Munvesdaya uagnann1IAILINL:

Widayannninivlednsensiinisadaseinaansgoing (https://www.treasury.gov/resource-center/data-
chart-center/ interest-rates/ Pages/ TextView. aspx?data= yield) 1n g #1385 n19A 1 U1 ad dud@1u150 9 laann

https://www.treasury.gov/resource-center/data-chart-center/interest-rates/Pages/yieldmethod.aspx
Uszlal:

Tdiefnmuanuadeulmigninanauunuues US Treasury luwsiaziu lnsaunsandoyaluwsasiu lalaenis

Ady

denunfidesnsuiaguufiiv ndesnsanailnanu Excel file ina Download Excel
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Fawih: Yield Curve > SOE Spread Matrix

AnUsEnau:

l#* SOE Spread Matrix

Download Historical : | 2022 E

15 August 2022

SOE Spread Matrix as of 15 August 2022

Tenor (Unit : basis point)
Issuer

3M 1¥ 3Y 5y 10¥ 15Y
BAAC 15.0000 20,0000 26.5000 36.0000 45.0000 50.0000
BMTA 15.0000 21.0000 27.5000 40.0000 46.0000 56.0000
EXAT 15.0000 20,0000 27.5000 40.0000 45.0000 55.0000
GGLBBAAC 10.0000 12.0000 16.5000 225000 30.0000 37.5000
GHB 15.0000 20,0000 25.0000 35.0000 40.0000 50.0000
GEB 15.0000 20.0000 25.0000 35.0000 40.0000 50.0000
MHA 15.0000 20,0000 27.5000 40.0000 50.0000 60.0000
PWA 10.0000 20,0000 30.0000 40.0000 43.5000 54.0000
SME 10,0000 135000 17.5000 26.5000 35.0000 40.0000
SRT 10.0000 20.0000 27.5000 40.0000 50.0000 55.0000
Remark:
1. The sbove reference yield spresds are sveraged spresds over gavernment bonds, guoted by BOTs Primary Deslers an weskly basis (77, 157, 22 " and last business date of the month).

2. The classification of S0E bonds and Time to Maturity periods are defined by the Sub-Working Committee under the Secondary Bond Market Development Taskforce led by the Bank of
Thailand.

3. Reference yields of FIDF bonds are separately guoted by issue.

a 4

SOE Spread Matrix {usnsnauansdiusawennundswesyiamisnilulesniustnssgiavia Seduvae

ANUAEHIzgnUININTUINTRTINAR UL URUsURTSFUIA WaaziouAULdEIN U YosiusTnsigiavia lag

ANSUUS Spread nuengauvie Wus1egoannsnans
uvesdaya uasnannIsAuI

druvaleAIUEsI19841lAN191nN1S Quote Uas Primary Dealers #33¢ Quote nndUa1v (Mniud 7, 15, 22
wazTwinsgavineveasiou) Primary Dealers 9 Quote utdusy Issuer Inausiaz Issuer 9zuUa Tenor sanilu 3 ey,
17,39, 5T uag 7 U anuudsihnmsmeanaie Spread lnefl Spread #ililogsening anade +/- SD aggndnile wagyiing

oA A g
mAaRednATa
Aldanunsaiseng Spread Matrix foundaduseiu lnsnmsideniu Quote MiFasnisluteunilonisns mndeanis

ailnandeyasieiundeinideniuiinesnisuaina Download Excel wananigldaunsaisena1iilvan SOE Spread

Matrix Saundes1eUla Inensseulinaesenislutes Download Historical waane Go

Uselawl:

msiigneenwuuaie dunnasddsduyaweanudswesiusinsiyiamiadiieUsglevidmiunisvhsm
NsUsEYaUALERUY TIUAIN19YINGINTTU Bilateral Repurchase Agreement se13195U1ANSUYsUsEINALNY WAE Primary

Dealers
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