
ชื่อ Thammasat - ThaiBMA - TRIS Transition Probability Matrix (As of 2017) 

ค ำพรรณนำ 
The Matrix is engineered by Professor Anya Khanthavit of Thammasat University 
under the collaboration of Thammasat Business School, ThaiBMA and TRIS Rating. 

 

อนัดบั ณ 
ต้นปี 

อนัดบั ณ สิน้ปี 

AAA AA A BBB BB B CCC/C Def 
AAA 89.90% 9.33% 0.55% 0.05% 0.08% 0.03% 0.05% 0.01% 
AA 0.54% 90.43% 8.33% 0.53% 0.05% 0.07% 0.02% 0.02% 
A 0.01% 3.26% 94.10% 2.41% 0.04% 0.02% 0.00% 0.17% 

BBB 0.00% 0.09% 5.34% 89.80% 2.80% 0.44% 0.03% 1.50% 
BB 0.01% 0.03% 0.25% 8.27% 82.42% 5.86% 0.52% 2.64% 
B 0.00% 0.03% 0.11% 0.30% 5.85% 84.36% 5.07% 4.27% 

CCC/C 0.00% 0.01% 0.15% 0.23% 0.74% 15.25% 51.96% 31.65% 
Default 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 100.00% 

 


