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MTM Corporate Bond Index as of 17 November 2024 Export to Excel
Index Average Average
Type ch TimeTo
1 0. 1 chg. chyg. . . £ ;
Clean Price (point) Gross Price (paint) Total Return (paint) Yield Duration Convexity Maturity
MTM Corparate Bond Index (A- up) 106.73 -0.00 10733 -0.04 219.09 0.02 3.25 310 17.62 348 -
Group1[1<TTM <=3] 99.08 -0.00 99.58 -0.02 194.99 0.02 2.85 191 485 2.00
Group2[3<TTM<=7] 124.78 -0.00 125,52 -0.08 261.35 0.02 19 a19 21.44 482
Group3[7 < TTM<=101 132.82 -0.00 133.76 -0.05 298.48 0.03 361 715 60.98 865
Group 4 [ TTM <=101 105.63 -0.00 106.22 -0.04 215.44 0.02 318 2.91 14.93 322
Group 5[ TTM <=1] 80.91 -0.00 81.33 -0.02 235.85 0.02 2.67 055 0.60 0.56
MTM Corparate Bond Index (BBB+ up) 106.76 -0.00 107.35 -0.04 221.27 0.02 3.31 3.01 16.83 3.38
Group1[1<TTM <=3] 10014 -0.00 100.65 -0.02 200.37 0.02 2.99 1.90 478 199
Group2[3<TTM<=7] 124.58 -0.00 125.32 -0.07 263.41 0.02 3.27 418 2135 4.61
Group3[7 < TTM<=101 131,55 -0.00 132.48 -0.05 296.17 0.03 1.62 715 60.98 865
Group 4 [TTM <=101] 105.74 -0.00 106.33 -0.04 217.92 0.02 3.26 2.84 14.30 314
Group 5[ TTM <=1] 81.82 -0.00 82.23 -0.02 242.86 0.02 282 055 0.60 0.56
MTM Corparate Bond Index (BBB up) 106.45 -0.00 107.04 -0.03 221.44 0.02 3.32 2.99 16.63 3.35
Group1[1<TTM <=3] 100.33 -0.00 100.84 -0.02 201.91 0.02 3.03 1.90 476 199
Group2[3<TTM<=7] 124.20 -0.00 124.94 -0.07 263.29 0.02 328 418 2135 462
Group3[7 < TTM<=101 130.49 -0.00 131.41 -0.05 294.07 0.03 1.62 715 60.98 865
Group 4 [TTM <=101] 105.54 -0.00 10613 -0.04 218.33 0.02 3.27 2.82 1413 an
Group 5[ TTM <=1] 81.96 -0.00 82.37 -0.02 244.89 0.02 2.87 055 059 0.56
MTM Corparate Bond Index (BBB- up) 106.33 -0.00 106.93 -0.03 22213 0.02 333 2.97 16.51 3.33
Group1[1< TTM <=3] 100.52 -0.00 101.03 -0.02 203.67 0.02 3.05 1.89 474 198
Group2[3<TTM<=7] 124.07 -0.00 124.81 -0.07 263.48 0.02 328 418 2135 a.62
Group3[7 < TTM<=101 13012 -0.00 131.05 -0.05 293.77 0.03 3.62 715 60.98 8.65
Group 4 [TTM <=101 105.48 -0.00 106.06 -0.03 21913 0.02 328 2.81 14.03 310
Group 5[ TTM <=1] 82.21 -0.00 8262 -0.02 247.37 0.02 2.91 055 059 056
Remark :

1. The base date is 1 September 2006.

2. The net total return indices are calculated by applying the withholding tax rates to accrued interest and coupon payments on all coupon bonds. The tax rates may change from time to time due to
changes to the withholding tax rate applicable in Thailand. The current and historical withholding tax rate is 15%.

3. The base date of the net total return indices is 20 August 2019,

4. For the manual of MTM Corporate Bond Index , please click here.
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