D. MARKET TRENDS

Years to Maturity

INTEREST: T-Bill Rates (91-day) Inflation Rates
6
5
g s 4
S 8
4 w3
< L
o g 2
1
0
g 8 ¥ 88 8 8 S8 8§ 8§ S 0O OO0 o;non non n oW BB S - S~ S e A (o R T o N (o B "o B o B Vo B Vo B Vo)
S 9 ddgd g g g gg g g o dddd fs9gddgdadggddodgdddd
S <35 5 B 6 285 IL 3T IS B S IS5 HA G 2aAa5L3TsSS >
Month
Month
FXTB - Average Interest Rate FXTB-Daily Interest Rate
6
—— 21 e 3.y
5 — - —ayr ———mm= Syr e Sy
5-yr
g —
- = S
2 8 -
& N D e
< < < < < < < < < < 7o} wn n wn n wn wn n 2
S B r B N Sy S ST ! " " " '
S < =2 " <0 0 zZz0o UL s <=L 21-Sep 22-Sep 23-Sep 24-Sep 28-Sep
Month Date
FXTB - Average Interest Rate FXTB-Daily Interest Rate
7 6
—_—— e Tyr —— 101 —m— e Tyr — &= — 10y
6 ———dme— 2047 —_——25yr | ey Beeenee 20yr ———— 25yr
5 p
&
8 4
[
o 4
I-—-———I———-l———-I-———
< < < < < < < < < < n n wn n wn n n wn 3 T T T
— — — — - - — - — - - - — - — - - -
T < 2 S5 S 2w o zA S LS LSS« 21-Sep 22-Sep 23-Sep 24-Sep 28-Sep
Month Date
Trading Volume
3,500
3,000
2,500
wv
2 2,000
& m21-Sep-15
c
2 W 22-Sep-15
E 1,500 23-Sep-15
- W 24-Sep-15
W 28-Sep-15
1,000
) ‘ i \ ]\ I
0 I II I.I J l M oan ll. | I] PEN | L A -
R T R T T S R N T I N S R R A T



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