CDS Spread vs Libor Submission: Bank B

Rate (percent)

6.0

—Bank B 1Y Senior CDS Spread

——Bank B 1Y Libor Submission
5.0
4.0
3.0
2.0

'l
L ' " ol “ A—‘
Y, (A

0.0 I T T
Apr-2010 Apr-2011 Apr-2012 Apr-2013

Data Source: Bloomberg



