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Global Credit Default Swap (CDS)* Heat Map ey CEETIEEEE

Spread Mid Price (bps.)
As of 18/4/2023 CDS Least Risky
Poland 26.15
Pakistan 54.45
Japan 59.60
Czech Republic 62.87
South Korea 70.98
i Belgium 71.99
Ivory Coast 72.28
New Zealand 79.75
Singapore 80.83
Taiwan 80.91
Zimbabwe 444.04
Cayman Islands 465.79
r o Liberia 544.94
" AIFYINNIASANINIIN Panama 560,32
CDS Spread vounsdns Ireland 682.63
hivod Russia g\]ﬁ'qﬂ Mauritius 699.76
Tuvruznvey Poland mnan Luxembourg 895.60
P —— Cyprus 2158.75
© Australian Bureau of Statistics, GeoNames, Microsoft, Navinfo, OpenstreetMap, TomTom, Zenrin Bahamas 265,91
* AUNYIKR : Voya CDS AlETuNNs3InsN:KTURTIDUVaInSIEnSHUNTAINBU 1a:593a19 (IUsouSguIa) Al CDS Term =5 U Russia 3840.81

Source : S&P Capital IQ , Compiled by CMRI
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Q3 + 1.5IQR

Global CDS by Region / by Sector
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CDS Mid Price Change (%) by Region

As of 18/4/2023
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CDS Mid Price Change (%)
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CDS Mid Price Change (%) by Sector

As of 18/4/2023
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Source : S&P Capital IQ , Compiled by CMRI
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Recovery Rate (%) by Region

As of 18/4/2023
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ASEAN CDS Closing Quote Snapshot

As of 18/4/2023
350 327.34
nsnashtivedlneiinowidssnuinsanAouTd 200
ndeoIfuniuUs:InA ASEAN foefiu
250
=  vVouya CDS Closing Quote vou .
msnansrliony 5 U tu Ui 18 Inyneu 2 200
2023 wu9dn g
® Tneid CDS Spread o¢in 83.76 g 150 19729
Basis Points 95.15 104.80
®  Vietnam iJ CDS Spread guanog 100 80.83 83.76
Al 327.34 Basis Points
®  Singapore i CDS Spread Giﬂé]ﬂ >
o¢A 80.83 Basis Points .
Singapore Thailand Malaysia Indonesia Philippines Vietnam
Country

..... Source : S&P Capital IQ , Compiled by CMRI

<~ Thailand Capital Market

Gghie. el HIndedNssuNsaduayusuleyaiouudonaIANU @NSNARFoLIUN1 CMRIconnect@cmdt.or.th 8



mailto:CMRIConnect@cmdf.or.th

Key Takeaways

NMWSOUAUIFBINNIASARYIN CDS Vounsaaskinalan :
= Tusou 1 UNWuu AWIEBIdUIAsAmWUTUTUNDTanag1di
Uud1Ary Tnen91n CDS Mid Price Change AWuvUTunnnOnA
" Latin America and Caribbean IVTiUV‘;UU’mﬁ'E]ﬂ
Tuveu=n Asia-Pacific IWUVUtouNR
"  hUOASSN9 Real Estate IWUVUUINAEA
TuvruzNruoASsN9 Energy IWLUVULouRaR
= CDS Spread lupimAnWmuIEoIN:nauludnsina:fiounonu
IFoIAN3NINIARRIEIWRIUN
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Disclaimer: The information and contents on this document are provided for informative and educational purpose only, and do not constitute or form a part of any advice or recommendation regarding any securities and investment. Thailand Capital Market
have no responsibility for any losses and damages in any cases.
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