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Islamic Bond Market Report

YTM Matrix - Daily Yield as at 30th August 2007

Class1 Class2 Tenure
3M 6M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y

Government GII 3.47 3.49 3.52 3.55 3.57 3.63 3.69 3.78 3.89 4.07

Quasi Government Cagamas 3.58 3.61 3.65 3.74 3.83 3.96 4.12 4.30 4.47 4.60

Quasi Government Khazanah 3.55 3.58 3.63 3.71 3.76 3.84 3.92 4.02 4.19 4.38

Corporate AAA 3.64 3.68 3.75 3.89 4.03 4.31 4.57 4.81 5.06 5.31

Corporate AA2 3.94 4.00 4.08 4.24 4.38 4.66 4.92 5.19 5.54 5.89

Corporate A2 5.30 5.46 5.66 5.90 6.12 6.56 6.96 7.53 8.28 9.03

YTM Matrix - Spread Over Time (30th August 2006 - 30th August 2007)

Class1 Class2 Tenure
3M 6M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y

Government GII 0.12 -0.01 -0.18 -0.35 -0.38 -0.46 -0.56 -0.64 -0.69 -0.58

Quasi Government Cagamas 0.00 -0.13 -0.27 -0.36 -0.32 -0.38 -0.48 -0.56 -0.64 -0.84

Quasi Government Khazanah 0.20 0.08 -0.16 -0.34 -0.38 -0.45 -0.51 -0.56 -0.55 -0.65

Corporate AAA 0.06 -0.01 -0.17 -0.26 -0.20 -0.24 -0.67 -0.90 -1.24 -1.09

Corporate AA2 0.20 0.11 -0.14 -0.26 -0.25 -0.39 -0.77 -0.97 -1.31 -1.07

Corporate A2 0.01 -0.05 -0.17 -0.22 -0.21 -0.35 -0.68 -0.76 -0.66 -0.05

Bond Issuance Amount by Issuer Class (RM ‘million’)
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Bond Issuance: Conventional vs Islamic (RM ‘million’)
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