
 -

 10.00

 20.00

 30.00

 40.00

 50.00

 60.00

 70.00

 80.00

 90.00

 100.00

 110.00

 120.00

 130.00

0.000

0.500

1.000

1.500

2.000

2.500

3.000

3.500

4.000
J
a

n
-1

0

F
e
b

-1
0

M
a
r-

1
0

A
p
r-

1
0

M
a
y
-1

0

J
u

n
-1

0

J
u

l-
1
0

A
u
g

-1
0

S
e
p

-1
0

O
c
t-

1
0

N
o

v
-1

0

D
e

c
-1

0

J
a

n
-1

1

F
e
b

-1
1

M
a
r-

1
1

A
p
r-

1
1

M
a
y
-1

1

J
u

n
-1

1

J
u

l-
1
1

A
u
g

-1
1

S
e
p

-1
1

O
c
t-

1
1

N
o

v
-1

1

D
e

c
-1

1

J
a

n
-1

2

F
e
b

-1
2

M
a
r-

1
2

A
p
r-

1
2

M
a
y
-1

2

J
u

n
-1

2

J
u

l-
1
2

A
u
g

-1
2

S
e
p

-1
2

O
c
t-

1
2

N
o

v
-1

2

D
e

c
-1

2

J
a

n
-1

3

F
e
b

-1
3

M
a
r-

1
3

A
p
r-

1
3

M
a
y
-1

3

J
u

n
-1

3

J
u

l-
1
3

A
u
g

-1
3

D
if

fe
re

n
ti

a
l 

(B
a
s
is

 p
o

in
ts

) 

Y
ie

ld
 t

o
 M

a
tu

ri
ty

 

Period 

Yield Differential between Cagamas Bonds and Malaysian Government Securities 

Differential 3-year MGS 3-year Caga Bond


