MARKET TRENDS note: Data points beginning October 29, 2018 are based on Bloomberg Valuation (BVAL)

methodology, following the phasing out of R2 reference rates.

INTEREST: T-Bill Rates (91-day)
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Yield Curves - Secondary Market (BVAL)

10%
8% — — — Yearago Month-ago
cuen
o 6%
Q
& 2
0,
- _’g___——/ -~
e — =
- M"
0% - ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
BSP- 91d 182d 364d 2yr  3yr  4yr  5yr  7yr  10yr 20yr 25yr
OIN
Tenor
STOCKS: Phisix .
10,000 Phisix
86,270.23 7.500
9,000 7,350
7,200 A
8,000 7,050
£ 7000 , 6900 1
g 7 2 ] 6,585.21
€ 5 g'égg 627023 44631 oo oo
6,000 a & 1 %
6,450
5,000 6,300
6,150
4,000 6,000 ‘ ‘ ‘
S S 8 8§ 8 8L L& &L d 8 & 8 30-Jul 2-Aug 3-Aug 4-Aug 5-Aug
L S « S » 5  ® 0 2 a s L s I s o »
Month Date
INTEREST: Bank Lending Rate (prime) Bank Lending Rate (%)
6 6
EI S
8 o 51
K 4 3 5.07 5.07 507 5.07 5.07
3 4 ‘ ‘ ‘
S 8 8L« /I L FRLI F & & & & & 27-dul 28-Jul 29-Jul 30-Jul 2-Aug
L s <« = » » « O 0 2 Ao » L s < s » »
Month Date
Peso-U.S. Dollar Rate
Peso-US Dollar Rate
52
8 « 51
2 9]
3 2
o ) P —
§ 2 50 1 5022 |
o 50.00 49.85 4972 50.01
49
o o o o o o o o o o o - — - - I - - 48
§ § &§ &8 § § § & @ 8 ¢ &8 § & §& & & « ‘ ‘ ‘
L S ¥ 35 5 5 T » 0248 > I 3 < 3 5 5 30-Jul 2-Aug 3-Aug 4-Aug 5-Aug
Month Date
Prepared by ORIGINAL SIGNED
Financial Market Monitoring and Analysis Division DC, FMMAD

Research Service, Planning and Policy SubSector
Date: 8/10/2021 0:00




