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BSP Peso Interbank Call Loan (IBCL) Rates 5.938 0.000 0.00

Borrowing Rates

Target Reverse Purchase Rate (RRP) 5.750 0.000 0.00

BSP Overnight Lending Facility Daily Rate 6.250 0.000 0.00

BSP Peso Interbank Call Loan (IBCL) Volume 59,740 -19,550 -25.00
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Issue Coupon (%) Maturity
Years to 

Maturity
Bid Price Ask Price Bid Yield Ask Yield

28/02/2024 6.250 28/02/2029 4.0 100.861 101.722 6.008 5.770

08/12/2020 2.625 08/12/2025 0.0 98.482 98.518 5.691 5.619

25/01/2024 6.250 25/01/2034 8.0 100.501 102.168 6.176 5.934

19/07/2011 8.000 19/07/2031 6.0 111.051 111.401 5.911 5.849

15/09/2022 6.750 15/09/2032 7.0 104.740 105.090 5.964 5.907

04/03/2022 4.875 04/03/2027 2.0 98.204 98.321 5.803 5.742

17/08/2023 6.625 17/08/2033 8.0 103.755 104.105 6.054 6.002

23/05/2024 6.875 23/05/2044 19.0 105.028 109.149 6.416 6.063

27/07/2023 6.375 27/07/2030 5.0 101.689 102.864 6.007 5.756

06/09/2007 8.625 06/09/2027 2.0 106.764 106.994 5.755 5.662

12/08/2020 6.125 22/08/2028 3.0 100.882 101.132 5.847 5.768

09/07/2022 5.750 03/07/2028 3.0 99.883 100.133 5.791 5.702

27/07/2023 6.375 27/07/2030 5.0 101.689 102.864 6.007 5.756

27/05/2010 8.750 27/05/2030 5.0 112.732 113.082 5.912 5.840

15/09/2022 6.750 15/09/2032 7.0 104.740 105.090 5.964 5.907

23/06/2022 7.250 23/06/2032 7.0 107.611 107.964 5.957 5.900

30/09/2010 8.000 30/09/2035 10.0 114.046 114.179 6.178 6.162

16/12/2010 8.125 16/12/2035 10.0 115.118 115.490 6.189 6.146

09/09/2015 4.625 09/09/2040 15.0 83.208 83.580 6.336 6.293

30/01/2025 6.375 30/01/2050 24.0 100.949 101.502 6.299 6.255

Issue Coupon Maturity
Years to 

Maturity
Bid Price Ask Price Bid Yield Ask Yield Currency

Amt. Outstanding 

(in millions)

16/03/2000 10.625 16/03/2025 0.00 100.570 100.799 4.697 2.511 USD 1,480.19

28/04/2021 0.250 28/04/2025 0.00 99.305 99.562 3.606 2.359 EUR 650.00

30/03/2011 5.500 30/03/2026 1.00 100.847 101.328 4.721 4.288 USD 1,032.18

15/08/2019 0.430 15/08/2026 1.00 98.581 98.594 1.394 1.385 JPY 17,900.00

29/03/2022 3.229 29/03/2027 2.00 97.097 97.488 4.671 4.474 USD 500.00

22/04/2022 0.760 22/04/2027 2.00 98.320 98.331 1.553 1.548 JPY 52,000.00

17/05/2019 0.875 17/05/2027 2.00 95.149 95.665 3.130 2.882 EUR 750.00

13/10/2022 5.170 13/10/2027 2.00 101.000 101.398 4.765 4.606 USD 500.00

01/02/2018 3.000 01/02/2028 2.00 95.085 95.469 4.792 4.648 USD 2,000.00

17/01/2023 4.625 17/01/2028 2.00 99.473 99.963 4.792 4.636 USD 500.00

Interest Rate Swap Market
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B. Foreign-Denominated Bonds

Bond Market
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Treasuries

3Y

5Y

7Y

20Y

Equities

CBOE Volatility Index (VIX)
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Commodity Market
Commodity
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Crude 74.88 -0.07

Last Change
Gold 2,861.07 1.69

Brent 74.29 -0.605

Italy 37,055.70 -- 3.150

Euro zone 5,325.40 0.968 3.150

Britain 8,700.53 0.806 4.844

France 7,973.03 -- 2.669

Canada 25,442.91 1.429 5.200

United States 108.040 4.304

Japan 38,787.02 151.410 0.767

Germany 21,787.00 -- 2.669
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3,303.67 7.295China

Hong Kong 316.60 7.791

Country
Equities Currencies

Short-term Rates

Index Index
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