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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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Figure 2. Ten-Year Government Bond Correlation with Average of Greece
and Ireland
(3-month correlation coefficient)
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Sources: Bloomberg L.P.; and IMF staff calculations.
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Figure 3. Sovereign and Bank Credit Default Swap Spreads?
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Figure 4. Government and Bank Bonds Due
(In percent of GDP)
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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 in Percent, By Sector
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Figure 6. Banking System Tier 1 Capital Ratios
(In percent)
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Figure 7. Capital Flow to Emerging Markets
(Net liabilities, percent of aggregate GDP, 4-quarter moving average)
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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 9. Non-Financial Private Sector Debt to GDP
(In percent) M Latest W Maximum (1996-2010)
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