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5-Year YTM Historical

YTM Matrix - Daily Yield as at 29th August 2008

Class1 Class2 Tenure

3M 6M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y

Government GII 3.62 3.66 3.74 3.87 3.99 4.24 4.50 4.90 4.97 5.06

Quasi Government Cagamas 3.90 3.98 4.09 4.28 4.48 4.78 5.09 5.57 5.95 6.31

Quasi Government Khazanah 3.72 3.79 3.89 4.05 4.13 4.29 4.55 4.95 5.19 5.42

Corporate AAA 4.03 4.08 4.30 4.53 4.81 5.11 5.42 5.78 6.15 6.52

Corporate AA2 4.25 4.33 4.61 4.90 5.23 5.59 5.95 6.34 6.73 7.12

Corporate A2 6.04 6.22 6.60 7.12 7.66 8.24 8.83 9.53 10.30 11.09

YTM Matrix - Spread Over Time (29th August 2007 – 29th August 2008) 

Class1 Class2 Tenure

3M 6M 1Y 2Y 3Y 5Y 7Y 10Y 15Y 20Y

Government GII 0.15 0.17 0.22 0.34 0.44 0.61 0.8 1.11 1.06 0.98

Quasi Government Cagamas 0.32 0.37 0.44 0.54 0.65 0.82 0.97 1.27 1.48 1.71

Quasi Government Khazanah 0.15 0.19 0.24 0.32 0.36 0.45 0.63 0.91 0.98 1.02

Corporate AAA 0.4 0.41 0.57 0.66 0.8 0.82 0.87 0.99 1.11 1.23

Corporate AA2 0.34 0.36 0.56 0.69 0.88 0.96 1.06 1.18 1.22 1.26

Corporate A2 0.76 0.78 0.96 1.24 1.56 1.7 1.89 2.02 2.04 2.08
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