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Interest rates

USD 22-Oct-21 15-Oct-21 29-Dec-20 +/-

UST 2Y 0.45 0.39 0.13 0.06          

UST 5Y 1.20 1.13 0.38 0.07          

UST 10Y 1.63 1.57 0.94 0.06          

UST 20Y 2.05 2.01 1.47 0.04          

UST 30Y 2.07 2.04 1.68 0.03          

ROP 2Y 1.01 1.04 0.44 (0.03)        

ROP 3Y 1.34 1.41 0.48 (0.07)        

ROP 9Y 2.12 2.22 1.52 (0.09)        

ROP 10Y 2.17 2.21 1.52 (0.04)        

ROP 24Y 3.03 3.07 2.59 (0.04)        

PHP 22-Oct-21 15-Oct-21 29-Dec-20 +/-

2Y 2.27 2.13 1.86 0.14          

3Y 2.48 2.39 1.86 0.08          

4Y 3.11 3.04 2.48 0.07          

5Y 3.11 3.04 2.48 0.07          

7Y 4.33 4.37 2.92 (0.04)        

10Y 4.76 4.73 2.87 0.03          

11Y 4.86 4.86 2.95 (0.00)        

20Y 5.11 5.07 3.94 0.03          

20Y* 5.11 5.07 3.94 0.03          

USDPHP 50.786        50.711        52.580        0.075       
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