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Figure 2. Ten-Year Government Bond Correlation with Average of Greece
and Ireland
(3-month correlation coefficient)
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Sources: Bloombere L.P.: and IMF staff calculations.

S gy gl Adlaie ) ) seane bl delal) J)5 Y Ly
& A padl Gl g bl Hhlaall o s il
oo bl G Y L galll (e e
Slo el G558 Y Al IR ma s - asadll sl
Glugall (33 paall bl glat¥l Hhlae EYalw
Cigal 5 A ol 8 g V)l s ol cialy Al
Cigll b ADa sda aniiy — Al Lagunll e a8 S

YA e B lie S A g Ly sl

Figure 3. Sovereign and Bank Credit Default Swap Spreads?
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Figure 1. Sovereign Credit Default Swap Spreads
(In basis points)
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Source: Bloomberg L.P.
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Sources: Bloomberg L.P.; and IMF staff estimates.
Yanuary 2010 to December 2010. Data points not labeled are for Austria, Denmark, and Norway.
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Figure 6. Banking System Tier 1 Capital Ratios
(In percent)
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Figure 4. Government and Bank Bonds Due
(In percent of GDP)
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Note: The first stacked bar for each country is for bonds that were due in 2007 and the second stacked bar is for
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bonds due in 2011. In order to compare current funding needs with the past the dataset only includes a subset
of total bonds due and so does not reflect total funding needs. The chart also does not include interest payments.
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Figure 5. Debt to GDP, by Sector
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Sources: Haver Analytics; and IMF staff calculations.
Corporate debt refers to non-financial corporate loans and bonds issued.
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Figure 8. Annual Retail Flows to Emerging Market Debt and Equity Mutual Funds
(In billions of U.S. dollars)
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Figure 7. Capital Flows to Emerging Markets
(Net liabilities, percent of aggregate GDP, 4-quarter moving average)
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Figure 9. Non-Financial Private Sector Debt to GDP
(In percent) H Latest ® Maximum (1996-2010)
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