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Yield Curve
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|+ Government Bond Yield Curve
Download Avg. Bidding Yield: | 2022
Download Yield Interpalation - | 2022
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ThaiBMA Government Bond Yield Curve
as of 17 August 2022

Yield {%)
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ThaiBMA Government Bond Yield Curve as of 17 August 2022

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

0.08 0.523818 9.00 2331456 20.00 3177204 31.00 4022750 42.00 4.405708
0.25 0.669752 10.00 2431272 21.00 3.201590 32.00 4063935 43.00 4434573
0.30 0.876917 11.00 2.567920 22.00 3.301251 33.00 4103120 44.00

1.00 1.101418 12.00 2704565 23.00 3.400912 34.00 4146305 45.00

200 1.487080 13.00 2841217 2400 3450553 35.00 4187450 46.00

3.00 1.713564 14.00 3.012653 25.00 3523714 36.00 4 228675 47.00

400 1.75754% 15.00 3.057058 25.00 3.556876 37.00 4 269860 43.00

.00 1.898324 16.00 3.097689 27.00 3604365 38.00 £.311040 49.00

6.00 1.534068 17.00 3.117932 23.00 3.734401 39.00 43458112

7.00 2123283 18.00 3.138175 29.00 3854433 40.00 4367977

800 2248436 19.00 3.158418 30.00 3981564 41.00 4386843
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Avg. Bidding Yield (%)

Symiba

LBZ3DA
LB244n
LB246A

LB245A
LB24DB
LB24DA
LB256A
LB2SDA
LB26TA
LB2GDA
LB276A
LB27DA
LB283A
LB286A
LBZEDA
LB296A
LB23DA
LB316A
LB31DA
LB3Z6A
LB3SGA
ESGLBASDA
LB366A
LB3&3A
LB3ISGA
LB39GA
LB40GA
LE416A
LB42G6A
LB43GA
LE446A
LB4GEA
LB496A
LBS26A
LB&16A
LBGEGA
LBGTGA
LBT16A
LBT26A

Chang;

Avg. Bid-Offer Spread (bp)

1890619 A7
1.882985
1901111

224

623
XR29197 +0.70 315
2EEEMA

725

5 740

186300 EQO
3240950 Eal

~ ~ e v

3
~ ~
r~ Iv

le

| KNG Meigicamel E O

1)T SNEI o1 KN

FAT KNj kT |7
KNhI EOGT i Rj
T E N K TMark fo MarkitC

- ~

r N-KE Jrrhlk L) NKTNEE K

—_ —

A

=

THE THAI BOND MARKET ASSOCIAMEMYD CURVE

@)
|

E

Maturity

22 |un-202
7D

17-De<-2031

Jun-2

17+Jun-203

22-|un-2040
14un-2041

T-jur
17 un-2043
Fun-2044

17+|un-2052

T-jun-20

T-jur
17-Jun-2071
17un-2072

TTM (yrs)

17.B&O274
1E.B3RISE

20.B4ESTE

21 BAZ92

45.BEE493

I T El §nl EKhpaNIdtérpothtibt rr lodd I
it R 6D @B\ GE fla @R B ik Ot iee| U QuictaN
y#fitiedorGlibte Mg T C



a_ N el Cudvbl> Government Bond@ietdtdurve
NI |8KNEI T

|#* Government Bond Yield Curve Duration Base

Download Yield Interpolation: | 2022 E

18/08/2022 2]

ThaiBMA Government Bond Yield Curve Duration Base e

as of 18 August 2022

Yield {4)

0 2 4 5 g 10 12 T4 16 18 20
TTM (yrs.)

& Dow -
ThaiBEMA Government Bond Yield Curve Duration Base as of 18 August 2022

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

0.08 0527349 4.00 1.794065 850 2399532 13.00 3.129656 17.50 3.975183
025 Q673701 450 1918679 5.00 2526501 13.50 3.140137 18.00 4 258875
0.50 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 19.50 4445433
2.00 1.535627 .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
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| Yield Curve Comparison

Type of Remaining Time Tirme to Maturity

Type of Yield : Bidding Yield
peor: |8 T e

; : [}
Yield Curve Comparison
of Time to Maturity
B 02-Feb-2022 M 17-Mar-2022 W 18-May-2022 @ 13-Aug-2022
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[+ Yield Movement

As of 01/01/2022 - 18/08/2022 ]

Term's Movement : Government Bond Yield Curve
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Yield Movement e
between 1 January 2022 to 18 August 2022
M 1year @ 4year @ 10 year ® 15 year B 40 year
5
45
-g‘_:.‘_
o
2 15
o p—
=]
23
-
5
@ 25
S
% 2
§
1.5
D'SRj 5] o = o~ oy i~ o~ ) ] ] o ™ o ] o~
5 % &5 & % & ¥ X & & § % 8 § & K
s 52 £ £ 3 : : 5 § ® £ £ 3 3z & &
: ¢ ¢ 2 gz & § & §f & g =2 & 2 %I 1
I TG E E NKSH K@ FithderieBida® i SRNRK&T | nT6KNjj kO e @

~

L NJ NKT 8 k [erig 81ovenief1Ed NR] 7 & O
[] Government Bond Yield Curve
[] Zero Coupon Yield Curve
[ Individual Bbhbvement

Ok

Qy

THE THAI BOND MARKET ASSOCIAMEMYD CURVE



d_ N ielt Cudvbl> Zero Coupon Yield Curve
NI |8KNEI T

l#* Zero Coupon Yield Curve

Downlozad Yield Interpolation: | 2022
18/08 Z oy
J— - e a
ThaiBMA Zerg Coupon Yield Curve
as of 18 August 2022
4
F 4
i 3
= 3
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il 2 3 40 4

TTM (yrs.)

ThaiBEMA Zero Coupon Yield Curve as of 18 August 2022

TTM [¥rs.) Yield (%) TTM [¥rs.) Yield (%) TTM (¥rs.) Yield (%) TTM (¥is.) Yield (%) TTM (Yrs.) Yield (%)
08 9.00 2422185 2000 3301080 31.00 4 835091 42 00 6.063350
0.25 5 5 10.00 2548812 21.00 3.364899 32.00 5065528 4300 6.036576
.50 BES041 11.00 2707948 22.00 3.515803 33.00 5.294899 4400 5.99708B9
1.00 1.108731 12.00 2850042 23.00 3653535 34.00 5513663 4500 5923015
200 1.536794 13.00 2581037 2400 3.776562 35.00 5712301 46.00 5.930867
3.00 1.736511 14.00 3.118089 25.00 3.7B9518 36.00 5.8B1265 47.00 5.8947585
400 1.793824 15.00 3257119 26.00 37597619 37.00 6011025 4300 5989855
5.00 4 0& 16.00 3308209 27.00 3819181 38.00 65.062047 48 00 6.0659769
00 17.00 3.306393 28.00 4017384 39.00 8115370
T.00 18.00 3303132 2500 4347460 40.00 6.108734
200 . 19.00 3300141 30.00 4613119 41.00 6.082665
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|#” Alternative Zero Coupon Yield Curve

weothing Cubic Spline MNelson-Siegel Zero Coupon Yield Curve Comparison

sl
- n
Smoothing Cubic Spline Zero Coupon Yield Curve
as of 18 August 2022
4.50
4.00
250
E z5
=
1.5
1.01
0.5
10 5
TTM (yr
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)
_ ) ) ]
Zero Coupon Yield Curve Comparison
as of 18 August 2022
ThaiBMA Zero Coupon Yield Curve Melson-Siegal Smeothing Cubic Spline
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l#* Term Spread

Term Spread as of 18 August 2022

Term Spread (%) Change (BP) Min. Max. Avg. Download Excel

1 0.868584 +7 1678 0.217688 2075931 0.243318 0
10-1 1.357424 1 150! 1.631686 0
10-2 0531345 02863 3 1.255213 O
15-1 1.973171 3.491169 2.207464 0
10-5 0.48884 4.4 oo 05926100 0688370 o
155 1.104587 -5.4148 0521034 1.5283483 1.264148 0
15-10 0815 44575 3 8 o
Remarik:

1. Ten i ities. For example; 5-1 means the spread of 5 yrs government bond yield owver 1 yr government bond yield.
2. Change (EF) iz the changs in

3. The values of Mi d

Termspréad h ET NnEj KT nNE&FEF AT KNj kT I Tedm® 1 n 1
OLhETMNME] KTNNEGFEFATKN] kT FTOT T 1 AlTTTAT KK
Column Spte&N O¢lonin®n NEDDn el NJI I N] OhAET AR
[] Spre@dd & O©TednG@prdad OT n k Kgvarhinted gdltfintefddEd N Ok N ¢
o §+n (CaEMOlate@dihterpolatesI ] OL h E&# W NI T ni j
[J ChangP 85@ h E é n N é CufrdnOTietnisiipasdods|Térma spiekpihgd
B8P0 E 6040190 K feBhEspr&sd42019@erm smd@5242019 O
0 MBO ésgpxe@dr SNLnh &l gni EQ#'OD1 j LTI kAEO
0 M& O é §pxedr SNL n h@Eh g QL E®2 ORI | ®I J 6 kREO
[ Aver®)®© e n Nsimple avéedebgeead\lo] ©F T I k n&H6h] OL h E
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|+ Par Bond Yield Curve

)

‘é’ 3.00
'A—; 2.50
g
3 20
[}
1.50
1.00
0.50
il E a =
Par Bond Yield Curve as of 18 August 2022
TTM Coupon Rate ™ Coupon Rate
[¥rs.) [84) [¥rs.) (%%)
0.50 0.883914 10.50 2554873
1.00 1.105063 11.00 2621582
1.50 1.386330 11.50 2684073
12.00 2743031
12.50 2799115
13.00 2852939
13.50 2905854
14.00 2964832
450 1450 3.024444
5.00 15.00 3.075532
550 15.50 3.109632
6.00 16.00 3.120037
6.50 16.50 3.123138
7.00 17.00 3.125625
7.50 17.50 3.127671
8.00 18.00 3.120442
8.50 18.50 313110
9.00 15.00 3.132808
9.50 19.50 3.134717
10.00 2483237 20.00 3.138295
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Par Bond Yield Curve
as of 18 August 2022

TTM
(¥rs.)

20.50
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Coupon Rate
(%)

3285862
3345678
3.398943
3437132

3878428

TT™
(¥rs)
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

i o

Download Historical ©

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

TTM
(¥Yrs.)

10

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
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Price
Discount all CF to PV by interpolate zero coupon yield
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l#” Implied 6-Month Forward

Download Historical @ | 2022

Implied 6-Month Forward
as of 18 August 2022

g
=
g
<]
[
1.0
1
TTM (yr
Implied &-Month Forward as of 18 August 2022
TTM (¥rs.) Forward Rate (%)
0.5 0.885867
1.0 1.332088
15 1.965572
20 1.967365
2.164552
3.0 2109303
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d_ N ieltl CudBiorporate Bond Yield Curve
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|#” Corporate Bond Yield Curve

Download Historical Data : AAS
i
. o}
Corporate Bond Yield Curve
as of 17 August 2022
ARL Al AL W oaa B A+ AW AR BEE+ =3=1=3

ield § %)

15 20 25 20 ESY 40 45
TTM (yrs.)

oL el AT KNj k1 Borporate Bond Yie@l I0d @ IOIH & d INB & In
K T I &lield TG Nj n e EStnte ko MEt@EayGEH | ibkt B ORETHIDO n T K N
NJ I NJ nl o fCpritdxate Bént HdEIKGeS K BT 7 R&idgK AE BEBIQOT 1
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SKR] EhO&el Jok] ol T I ik K aHI fHEG oM ENERNdHi@Ids FH6
Download Excel
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