MARKET TRENDS

INTEREST: T-Bill Rates (91-day)

Inflation Rates

4.0 6
35 5
3.0 8159
g s
8 g 3
= 2
o & 2
1
0
n 1 1w 1" L v O © © O © O O O O O O n 1 W IO L 1 L © © © © O O © © © © ©O
g dd o9 ddd o gdgdd g g dd g dSdddggogdgddddddddd
5 5 2 02 A8 S5 EL >S5 5 2T B O 2 5 5 WO 28" EL3SIISSS"IHO 2
Month
Month
FXTB - Average Interest Rate FXTB-Daily Interest Rate
—— 2-y1 el 3-y1
— e —ayr ———Xm== 5yr
< e
< =
g g - =
i &
n wn n n wn n n © © © © o © © © © © ©
I B B B R B B B R R B B
2 D < 0 0O 20 WL s < =" L 0 0 2 13-Dec
Month
FXTB-Daily Interest Rate
7
6,
i\"""""‘“'A'--...._. veesesctlecececcacaces
S S—— . - . . — — —
%-/ 5!\\\ [ ——.-;/;‘l
g | \.___—_.
4 1 — & 7y —ll — 10:yr
1 ceeeleens 20yr —t— 25yr
2 T T T T T T T T T T T T T T T T 1
n n n wn wn n wn © ©O © o © o © © ©o © © 3 T T T 1
— — — — — — — — — — — — — — — — — —
S L O Zz2 A S UL S <SS S < w0 2z 7-Dec 8-Dec 9-Dec 12-Dec 13-Dec
Month Date
Trading Volume
6,000.00
5,500.00
5,000.00
4,500.00
4,000.00
3
@ 3,500.00
@
o
= 3 Om m u7-Dec18
o ’ - m8-Dec16
—_ =3 Decid
= 2,500.00 12-Dec-16
=
— m12-Dec-18
2,000.00
1,500.00
1,000.00
500.00 l
_ -_1I 1 . n I_‘. I_ I _I_ -I_
1 2 3 4 5 6 7 & 9 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)
6
g s
1%
Q
T
!
3
[Te} wn n n w wn wn © © © © © © © © © © ©o
D B B B S S S, Sy
S S <« WO zZzOo DL s LSO IO O Z
Month
Peso-U.S. Dollar Rate
50
i
849.22
48
&
247
8 46
jo)
Q 45
44
43
wn n wn wn n wn wn © o © © o o © © © © ©
2 g 9 g d d d g9 d 4d dJd d g g d d d g
55 2 @0 Z2 4B I s TSI BT B O Z
Month
Prepared by:

Financial Market Monitoring and Analysis Division
Research Service, Planning and Policy SubSector
Date: 12/14/2016

Phisix
9,500
8,500 -
7,500 A
£ 6,500
-E i 7,022.38 704316 4g68.89
5,500 1 6,866.81 6,880.91
4,500 A
3,500 ; . .
7-Dec 8-Dec 9-Dec 12-Dec 13-Dec
Date
Bank Lending Rate (%)
6
g °]
Q . S
2 414 4.18 413 4.04 3.9
24 4
3 T T T
7-Dec 8-Dec 9-Dec 12-Dec 13-Dec
Date
Peso-US Dollar Rate
51
& 50 A
2
1%
3 49.70 49.65 49.78 49.82 49.77
& 49 |
48 T T T
7-Dec 8-Dec 9-Dec 12-Dec 13-Dec
Date

ORIGINAL SIGNED
LINA B.SANTOS
OIC, FMMAD




