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Thammasat - ThaiBMA - TRIS Transition Probability Matrix (As of 2016)

The Matrix is engineered by Professor Anya Khanthavit of Thammasat University

ATNSTRIUN
under the collaboration of Thammasat Business School, ThaiBMA and TRIS Rating.
AUAL W Ausy o Al
Al AAA AA A BBB BB B CCc/C Def
AAA 89.93% | 9.29% 0.55% 0.05% 0.08% 0.03% 0.05% 0.01%
AA 0.55% | 90.32% | 8.40% 0.55% 0.06% 0.07% 0.02% 0.02%
A 0.01% 3.34% | 93.74% | 2.66% 0.05% 0.02% 0.00% 0.18%
BBB 0.00% 0.10% 554% | 89.63% | 2.72% 0.49% 0.03% 1.48%
BB 0.01% 0.03% 0.25% 7.95% | 82.49% | 6.36% 0.58% 2.32%
B 0.00% 0.03% 0.11% 0.29% 596% | 84.34% | 4.99% 4.28%
CCcC/C 0.00% 0.01% 0.17% 0.24% 0.72% | 15.22% | 52.39% 31.25%
Default 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 100.00%




