MARKET TRENDS

INTEREST: T-Bill Rates (91-day) Inflation Rates
4.0 6
3.5 o217 5
3.0 4
& 25 S
9 20 S 3
< Q
g 15 g 2
1.0
0.5 1
0.0 0
o © © © [{e} © ©o © ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ © O O O VW O W © O© N~ N~ N~ N~ ~ [ N
g £ 225 dd 2 g ddd dd 2 g d S dddgogddddddddddd
S 5 5 2 #0245 @ <SS > DO LTSS S I HO0OZ2APILITITSISSIH
Month
Month
FXTB - Average Interest Rate FXTB-Dalily Interest Rate
6 6
1 —_—2yr — — = 3yr
5 X ———m—== 4yr ——— 5yr
g g °
8 4 2 —
g 3
& @ 4 — Ahg
3 ——— 3y = - — —
| == r———=
2 T T T T T T T T T T T T T T T T
© © © © © © © © N~ ~ ~ ~ N~ ~ ~ ~ ~ ~ 3 r r r
S B B S U B B N r U Sy
s o D < O 0 Z O D LS s D oD << 0 0 25-Oct 26-Oct 27-Oct 30-Oct 2-Nov
Month Date
FXTB - Average Interest Rate FXTB-Daily Interest Rate
6 77
6
5
g 49
8
5 1
31 — ¥ —_— 7y —a— 10y 4 ]
ema——- 20y —_— sy 1
2 T T T T T T T 1
S S S S S S S S S 3 7 7 7
n = & < - N & & o 25-Oct 26-Oct 27-Oct 30-Oct 2-Nov
Month Date
Trading Volume
4,000.00
3,500.00
3,000.00
» 2,500.00
[=]
]
L4} 35017
o
= w28 1T
S 2,000.00
e m3T-Oct-17
-E 30-Oct-17
= 1,500.00 -2 Nov 1T
1,000.00
500.00 i u I J
_ L I ‘I I - ‘I ] I I - I J— - -
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24

Years to Maturity




Yield Curves - Secondary Market (R-2)
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INTEREST: Bank Lending Rate (prime)
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