. MARKET TRENDS

INTEREST: T-Bill Rates (91-day)

Inflation Rates

4.0
35
3.0 (K
&
1%
2
Iol
14
< n wn wn n n wn n n n [To) wn n © © © o ©
S &2 g9 g gdd g9 g g g g ddd
A 3 L3S ITS>"- I B O 200> 3 I 3
Month
FXTB - Average Interest Rate
—2yr —— 3yr
— h— = 4yr ——Meee5yr
g
%]
1] - Kl —

2 4 T T T T T T T T T T T T T T T T 1
¥ 1 1 WV WL W WD O © © © ©
DA B A T PN S S,
a " 0L =< = " " 00 0 20" unw =< =

Month

FXTB - Average Interest Rate

< [Te} n wn n wn n n wn n n n n © o © o ©

DT B Sy B B, B r N AN S B Y

o > 0L s < s D < 0 Z2Z 0o "° uws < s
Month

6
5
4
g
w3
o
g 2
1
0
< S W0 OWnW 0N W 0N W0nWnWm 0N Wm N O O O O
g ddddd dddd dddddddd
24053 CL3I3"B"IHoZ2aA-E 3
Month
FXTB-Daily Interest Rate
5
—_—— 2y — e = 3yr
—— 4yr el 5-yT
= 41
é’
3
<
o
2 T T T
26-May 27-May 30-May 31-May 1-Jun
Date
FXTB-Daily Interest Rate
6
5 _‘...--....-----"-.,.

Rates (%)

“-_-.-;..._...;‘-" —_—

— . Tyr ) = 10-yr
ceeele 20-yr —— 25yr
T— ....... .- - - - — —- . - — —" -T
3+ - T T !
26-May 27-May 30-May 31-May 1-dun
Date

Trading Volume

8,000.00

7,000.00

6,000.00

5,000.00

4,000.00

In Millon Pesos

3,000.00

2,000.00

1,000.00 l I i
l.llj- - [ ] - -.. I-_ —
1 2 3 4 5 6 8 9

7

-26-May-16
w27-May-16
=30-May-16

31-May-16

= 1-Jun-16

I__-._ L|I_ . l-

10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25

Years to Maturity




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