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Source:  JP Morgan

Source:  JP Morgan

Interest rates

USD 14-Oct-22 07-Oct-22 31-Dec-21 +/-

UST 2Y 4.50 4.31 0.73 0.19          

UST 5Y 4.27 4.14 1.26 0.13          

UST 10Y 4.02 3.88 1.51 0.14          

UST 20Y 4.30 4.14 1.93 0.16          

UST 30Y 3.99 3.84 1.90 0.15          

ROP 3Y 5.44 5.15 0.91 0.28          

ROP 4Y 5.22 4.97 0.98 0.26          

ROP 9Y 5.35 5.08 2.02 0.28          

ROP 10Y 5.31 5.07 2.00 0.23          

ROP 24Y 5.83 5.60 2.94 0.23          

PHP 14-Oct-22 07-Oct-22 31-Dec-21 +/-

2Y 4.72 4.71 3.09 0.01          

3Y 5.26 5.28 2.59 (0.02)        

4Y 6.22 6.02 4.04 0.20          

5Y 7.12 6.94 4.71 0.19          

7Y 6.77 6.69 4.49 0.07          

10Y 7.17 7.02 4.69 0.15          

11Y 7.12 6.94 4.71 0.19          

20Y 7.31 7.40 5.07 (0.09)        

20Y* 7.31 7.40 5.07 (0.09)        

USDPHP 58.935        58.920        52.580        0.02          
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