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{ 
  "start_period": "2026-03-26T04:22:28.867Z", 
  "end_period": "2026-03-26T04:22:28.867Z" 
} 

Zero-Coupon Yield Curve 

POST /api/v1/yield-curve/zero 

Description: Zero Coupon Yield Curve. 
Frequency: Daily. 
Release schedule: Data is available when the zero-coupon yield curve is published on the iBond website. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 
asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

ttm number (6,15) 
Time to maturity: Settlement time until 
expiration (years) 

0.076712 

yield number (6,15) Yield 1.04214511489738 
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{ 
  "start_period": "2026-03-26T04:23:10.523Z", 
  "end_period": "2026-03-26T04:23:10.523Z" 
} 

Reference Bond for Zero Coupon Yield Curve 

POST /api/v1/yield-curve/ref-zero 

Description: Reference Bond for Zero Coupon Yield Curve. 
Frequency: Daily. 
Release schedule: When published zero-coupon yield curve on the iBond website. 
Remark: 

1. The yields are based upon average bids quoted by primary dealers, after a 15% data cut-off from top 
and bottom when ranked by value. 

2.  Average bidding yields of 1-month, 3-month, 6-month, and 1-year T-bills are bond equivalent yield 
converted from average simple yields. 

3. The spreads (bp) are differences between bid and offer yields. 
4. The cut-off time for daily quotation of T-bills and Government bonds is 16:00. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 

asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

symbol string 15 ThaiBMA bond symbol T-BILL1M 

avg_bid_yield number (6,6) Average bidding yield 1.039444 
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Parameter name Data type Length Description Example 

chg_yield number (6,6) 
Change of average bidding yield compared with 
the previous day (6 decimal points) 

0.4701 

avg_bidoffer_spread number (6,6) Average bid-offer spread  5.0445777777778 

maturity_date datetime 19 Maturity date   

ttm number (6,6) 
Time to maturity: as of time until expiration 
(years) 

0.076712328767123 
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{ 
  "start_period": "2026-03-26T04:26:19.999Z", 
  "end_period": "2026-03-26T04:26:19.999Z" 
} 

Government Bond Yield Curve (Based on TTM) 

POST /api/v1/yield-curve/gov-ttm 

Description: Government Bond Yield Curve (Based on TTM). 
Frequency: Daily. 
Release schedule: When published Government Bond Yield Curve (Based on TTM) on the iBond website. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 
asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

ttm number (6,15) 
Time to maturity: Settlement time until 
expiration (years) 

0.076712328767123 

yield number (6,15) Yield 1.0394442947145 
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{ 
  "start_period": "2026-03-26T04:33:52.479Z", 
  "end_period": "2026-03-26T04:33:52.479Z" 
} 

Reference Bond for Government Bond Yield Curve (Based on TTM) 

POST /api/v1/yield-curve/ref-gov-ttm 

Description: Reference Bond for Government Bond Yield Curve (Based on TTM). 
Frequency: Daily. 
Release schedule: When published government bond yield curve (Based on TTM) on the iBond website. 
Remark: 

1. The yields are based upon average bids quoted by primary dealers, after a 15% data cut-off from top 
and bottom when ranked by value. 

2.  Average bidding yields of 1-month, 3-month, 6-month, and 1-year T-bills are bond equivalent yield 
converted from average simple yields. 

3. Spreads (bp) are differences in the bid and offer yields. 
4. The cut-off time for daily quotation of T-bills and Government bonds is 16:00. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 

asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

symbol string 1a 5 ThaiBMA bond symbol T-BILL1M 

avg_bid_yield number (6,6) Average bidding yield 1.039444 
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Parameter name Data type Length Description Example 

chg_yield number (6,6) 
Change of average bidding yield compared with 
the previous day (6 decimal points) 

0.4701 

avg_bidoffer_spread number (6,6) Average bid-offer spread  5.0445777777778 

maturity_date datetime 19 Maturity date   

ttm number (6,6) 
Time to maturity: as of time until expiration 
(years) 

0.076712328767123 
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{ 
  "start_period": "2026-03-26T04:34:11.070Z", 
  "end_period": "2026-03-26T04:34:11.070Z" 
} 

Government Bond Yield Curve (Based on Duration) 

POST /api/v1/yield-curve/gov-duration 

Description: Government Bond Yield Curve (Based on duration). 
Frequency: Daily. 
Release schedule: When published Government Bond Yield Curve (Based on duration) on the iBond website. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 
asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

duration number (6,15) Modified duration (years) 0.076316 

yield number (6,15) yield 1.0394442947145 
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{ 
  "start_period": "2026-03-26T04:34:52.205Z", 
  "end_period": "2026-03-26T04:34:52.205Z" 
} 

Reference Bond for Government Bond Yield Curve (Based on Duration) 

POST /api/v1/yield-curve/ref-gov-duration 

Description: Reference Bond for Government Bond Yield Curve (Based on duration). 
Frequency: Daily 
Release schedule: When published government bond yield curve (Based on duration) on the iBond website. 
Remark: 

1. The above yields are based upon average bids quoted by primary dealers, after 15% data cut-off from 
top and bottom when ranked by value. 

2.  Average bidding yields of 1-month, 3-month, 6-month, and 1-year T-bills are bond equivalent yield 
converted from average simple yields. 

3. Spreads (bp) are differences bid and offer yields. 
4. The cut-off time for daily quotation of T-bills and Government bonds is 16:00. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 

asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

symbol string  15 ThaiBMA bond symbol T-BILL1M 

avg_bid_yield number (6,6,) Average bidding yield 1.039444 
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Parameter name Data type Length Description Example 

chg_yield number (6,6) 
Change of average bidding yield compared with 
the previous day (6 decimal points) 

0.4701 

avg_bidoffer_spread number (6,6) Average bid-offer spread  5.0445777777778 

maturity_date datetime 19 Maturity date   

duration number (6,6) Modified duration (years) 0.076316 
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{ 
  "start_period": "2026-03-26T07:44:47.635Z", 
  "end_period": "2026-03-26T07:44:47.635Z" 
} 

Par Bond Yield Curve 

POST /api/v1/yield-curve/par-bond 

Description: Par Bond Yield Curve 
Frequency: Daily 
Release schedule: Published corporate bond yield curve on the iBond website. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 
asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

ttm_code number (18,2) Time to maturity: as of time until expiration  0.5 

coupon_rate number (18,15) Coupon rate based on TTM 1.0446917952946 
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{ 
  "start_period": "2026-03-26T04:39:36.465Z", 
  "end_period": "2026-03-26T04:39:36.465Z" 
} 

Corporate Bond Yield Curve 

POST /api/v1/yield-curve/corp 

Description: The Corporate Bond Yield Curve is divided by rating between AAA to BBB. 
Frequency: Daily 
Release schedule: Published corporate bond yield curve on the iBond website. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 
asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

ttm_code string 15 Time to maturity: as of time until expiration  1-Month 

AAA_yield number (6,15) Corporate bond yield with a rating AAA  1.2213089360486 

AA_plus_yield number (6,15) Corporate bond yield with a rating AA+  1.2413630798648 

AA_yield number (6,15) Corporate bond yield with a rating AA  1.2513011491901 

AA_minus_yield number (6,15) Corporate bond yield with a rating AA-  1.2612387277839 

A_plus_yield number (6,15) Corporate bond yield with a rating A+  1.2888005861849 

A_yield number (6,15) Corporate bond yield with a rating A  1.2987363135321 

A_minus_yield number (6,15) Corporate bond yield with a rating A-  1.7273345096789 

BBB_plus_yield number (6,15) Corporate bond yield with a rating BBB+  2.3870383625689 
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Parameter name Data type Length Description Example 

BBB_yield number (6,15) Corporate bond yield with a rating BBB  3.3066050528039 
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{ 
  "start_period": "2026-03-26T04:41:58.443Z", 
  "end_period": "2026-03-26T04:41:58.443Z" 
} 

Corporate Average Spread (Based on TTM) 

POST /api/v1/yield-curve/corp/avg-spread-ttm 

Description: Corporate Average Spread (Based on TTM) 
Frequency: Daily 
Release schedule: Published corporate average spread on theiBond website. 
Remark: 

1. Each rating group includes all signs. For example, the AA group consists of rating AA+, AA, and AA-. 
2. Averaged Spread is a simple average of spreads. 
3. Blank means there are no bonds in the criteria. 
4. Averaged maturity means the average of average maturities of all bonds in the criteria. 
5. Averaged maturity of each bond is calculated from: sum (principal * time) / sum (principals). 
6. Since June 15, 2020, the corporate average spread data will be shown with 10 rating groups (AAA, AA+, 

AA, AA-, AA, A+, A, A-, BBB+, BBB, BBB-) ,while the historical data before such date will be displayed with 4 rating 
groups (AAA, AA, A, BBB). This change is possible due to the more liquid nature of Thai bond market. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 
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Details: 

Parameter name Data type Length Description Example 
asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

rating_group string 15 Corporate bond rating group  A+ 

avg_spread_3 number (6,15) 
Simple average of corporate spreads                      
TTM ≤ 3 years  

62.7899699614641 

avg_spread_3to5 number (6,15) 
Simple average of corporate spreads                       
TTM 3-5 years  

115.204581820372 

avg_spread_5 number (6,15) 
Simple average of corporate spreads                       
TTM > 5 years  

132.235242490572 

sd_3 number (6,15) 
The Standard deviation of corporate bonds                 
TTM ≤ 3 years  

30.4460099160822 

sd_3to5 number (6,15) 
The Standard deviation of corporate bonds                 
TTM 3-5 years  

38.7572820360292 

sd_5 number (6,15) 
The Standard deviation of corporate bonds                
TTM > 5 years  

41.7905140914155 

avg_maturity_3 number (6,15) 
The average maturities of all corporate bonds 
TTM ≤ 3 years  

1.31325179775281 

avg_maturity_3to5 number (6,15) 
The average maturities of all corporate bonds 
TTM 3-5 years  

3.87566253191489 

avg_maturity_5 number (6,15) 
The average maturities of all corporate bonds 
TTM > 5 years  

7.42986696721311 
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{ 
  "start_period": "2026-03-26T04:43:49.147Z", 
  "end_period": "2026-03-26T04:43:49.147Z" 
} 

Corporate Average Spread (Based on Duration) 

POST /api/v1/yield-curve/corp/avg-spread-duration 

Description: Corporate Average Spread (Based on Duration). 
Frequency: Daily 
Release schedule: Published corporate average spread on the iBond website. 
Remark: 

1. Each rating group includes all signs. For example, the AA group consists of ratings AA+, AA and AA-. 
2. Averaged Spread is simple average of spreads. 
3. Blank means there is no bonds in the criteria. 
4. Averaged maturity means the average of average maturities of all bonds in the criteria. 
5. Averaged maturity of each bond is calculated from: sum (principal * time) / sum (principals). 
6. Since June 15, 2020, the corporate average spread data will be shown with 10 rating groups (AAA, AA+, 

AA, AA-, AA, A+ , A, A-, BBB+ , BBB, BBB-), while the historical data before such date will be displayed with 4 rating 
groups (AAA, AA, A, BBB). This change is possible due to the more liquid nature of Thai bond market. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 
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Details: 

Parameter name Data type Length Description Example 
asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

rating_group string 15 Corporate bond rating group  AA 

avg_spread_3 number (6,15) 
The Simple average of corporate spreads                      
TTM ≤ 3 years  

32.4306252845362 

avg_spread_3to5 number (6,15) 
The Simple average of corporate spreads                       
TTM 3-5 years  

56.966688330212 

avg_spread_5 number (6,15) 
The Simple average of corporate spreads                       
TTM > 5 years  

124.717553692567 

sd_3 number (6,15) 
The Standard deviation of corporate bonds                 
TTM ≤ 3 years  

14.8276129878232 

sd_3to5 number (6,15) 
The Standard deviation of corporate bonds             
TTM 3-5 years  

20.9965251139322 

sd_5 number (6,15) 
The Standard deviation of corporate bonds            
TTM > 5 years  

10.5701690121772 

avg_maturity_3 number (6,15) 
The average maturities of all corporate bonds 
TTM ≤ 3 years  

1.40791425925926 

avg_maturity_3to5 number (6,15) 
The average maturities of all corporate bonds 
TTM 3-5 years  

4.0602733 

avg_maturity_5 number (6,15) 
The average maturities of all corporate bonds 
TTM > 5 years  

10.115068 
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{ 
  "start_period": "2026-03-26T07:22:29.878Z", 
  "end_period": "2026-03-26T07:22:29.878Z" 
} 

Corporate Average Spread, spread by Issue (Based on TTM) 

POST /api/v1/yield-curve/corp/spread-ttm 

Description: Corporate Average Spread, spread by Issue (Based on TTM). 
Frequency: Daily 
Release schedule: When published corporate average spread on iBond website. 
Remark: 

1. Bonds are selected according to the following criteria: 
1.1 Fixed rate coupon payments. 
1.2 Rating included. 

2. Avg. Maturity is calculated using the following formula: sum (principal * time) / sum(principals). 
3. Interpolated Yield is the yield of government bonds of the same TTM (or Duration). 
4. Spread is the spread over the interpolated yield. 
5. Change is the change of spread from the previous n days. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 

asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

rating string 15 Bond issue rating A- 

symbol string 16 ThaiBMA bond symbol ABPSPV274A 
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Parameter name Data type Length Description Example 

ttm number (6,15) 
Time to maturity: as of time until expiration 
(years) 

1.07123287671233 

spread number (6,15) Spread over the interpolated yield (bp) 190.238401265823 

avg_maturity number (6,15) 
The Average maturity of the corporate bond   
(6 decimal points) 

1.071232 

interpolated_yield_ttm  number (6,15) 
Yield of a government bond of the same TTM 
(%) 

1.08579998734177 

chg_1day number (6,15) Change of spread from the previous day  -0.2926399106478 

chg_7day number (6,15) Change of spread from the previous 7 days -0.3028634882756 

chg_30days number (6,15) Change of spread from the previous 30 days 0.1623441229656 
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{ 
  "start_period": "2026-03-26T07:37:46.738Z", 
  "end_period": "2026-03-26T07:37:46.738Z" 
} 

Corporate Average Spread, Spread by Issue (Based on Duration) 

POST /api/v1/yield-curve/corp/spread-duration 

Description: Corporate Average Spread, Spread by Issue (Based on Duration). 
Frequency: Daily 
Release schedule: When published corporate average spread on iBond website. 
Remark: 

1. Bonds are selected according to the following criteria: 
1.1 Fixed rate coupon payments. 
1.2 Rating included. 

2. Avg. Maturity is calculated using the following formula: sum (principal * time) / sum(principals). 
3. Interpolated Yield is the yield of a government bond of the same TTM (or Duration). 
4. Spread is the spread over the interpolated yield. 
5. Change is the change of spread from the previous n days. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 

asof datetime 19 Data as of yyyy-mm-dd 2023-07-10T00:00:00 

rating string 15 Bond isuue rating AAA 

symbol string 16 ThaiBMA bond symbol ADVANC265A 
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Parameter name Data type Length Description Example 

duration number (6,15) Macaulay duration 0.111636 

spread number (6,15) Spread over the interpolated yield (bp) 20.2152501534555 

avg_maturity number (6,15) 
Average maturity of the corporate bond   
(6 decimal points) 

0.115068 

interpolated_yield_duration  number (6,15) 
Yeld of government bond of the same TTM 
(%) 

1.03925249846544 

chg_1day number (6,15) Change of spread from the previous day  0.0006009163431 

chg_7day number (6,15) Change of spread from the previous 7 days 0.0029328100522 

chg_30days number (6,15) 
Change of spread from the previous 30 
days 

3.0050750294861 
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{ 
  "start_period": "2026-03-26T07:40:00.112Z", 
  "end_period": "2026-03-26T07:40:00.112Z" 
} 

Credit Spread Curve 

POST /api/v1/yield-curve/credit-spread 

Description: Credit Spread Curve for Corporate Bond TTM between 0 - 10 years is divided by rating between AAA 
to BBB. 
Frequency: Daily 
Release schedule: When published corporate average spread on iBond website. 

Request body (Method: POST) 

Parameter name Data type Description Format 
start_period String Start date “yyyy-mm-dd” 

end_period String End date “yyyy-mm-dd” 

Example value: 
 
 
 
 
 

 
Responses: 

Code Description 
200 Success 

400 Bad request 

401 Unauthorized 

500 Internal server error 

Details: 

Parameter name Data type Length Description Example 

asof datetime 19 Data as of yyyy-mm-dd 2026-03-26T00:00:00 

ttm string 15 Time to maturity: as of time until expiration 0 

AAA_spread number (6,15) 
Credit spread curve of corporate bonds with           
a rating of AAA  

17.3817859057727 

AA_plus_spread number (6,15) 
Credit spread curve of corporate bonds with             
a rating of AA+  

18.3817859057727 

AA_spread number (6,15) 
Credit spread curve of corporate bonds with           
a rating of AA  

19.3817859057727 

AA_minus_spread number (6,15) 
Credit spread curve of corporate bonds with           
a rating of AA-  

20.3817859057727 
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Parameter name Data type Length Description Example 

A_plus_spread number (6,15) 
Credit spread curve of corporate bonds with            
a rating of A+  

21.3817859057727 

A_spread number (6,15) 
Credit spread curve of corporate bonds with            
a rating of A  

22.3817859057727 

A_minus_spread number (6,15) 
Credit spread curve of corporate bonds with           
a rating of A-  

65.5658476445146 

BBB_plus_spread number (6,15) 
Credit spread curve of corporate bonds with           
a rating of BBB+  

130.05178705186 

BBB_spread number (6,15) 
Credit spread curve of corporate bonds with          
a rating of BBB  

223.317377283074 

 


