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18-Mar-10

Term Canada U.S. Spread Canada U.S. Spread Canada U.S. Spread

Three-month 0.24 0.15 0.09 0.20 0.15 0.05 0.17 0.12 0.05

Six-month 0.36 0.24 0.12 0.31 0.21 0.10 0.29 0.20 0.09

Two-year 1.59 0.92 0.67 1.54 0.91 0.63 1.38 0.97 0.41

Three-year 1.89 1.47 0.42 1.85 1.47 0.38 1.69 1.54 0.15

Five-year 2.79 2.37 0.42 2.82 2.39 0.43 2.57 2.50 0.07

10-year 3.48 3.65 -0.17 3.54 3.73 -0.19 3.49 3.82 -0.33

30-year 4.05 4.57 -0.52 4.12 4.71 -0.58 4.08 4.74 -0.67

Treasury and money markets rates

Today W eek ago Four weeks ago

18 -M a r-1 0 U S D C AD EU R M X N JP Y G B P C H F AU D

U S D 1 .0 0 .9 90 3 1 .36 75 0 .0 80 28 9 0 .01 10 73 1 .5 324 0 .9 48 22 7 0 .92 31

C A D 1 .0 09 8 1 .0 1 .38 09 0 .08 11 0 .0 11 2 1 .5 474 0 .95 75 0 .93 21

EU R 0 .7 31 3 0 .7 24 2 1 .0 0 .05 87 0 .0 08 1 1 .1 206 0 .69 34 0 .67 50

M X N 1 2 .4 55 0 12 .3 341 17 .03 22 1 .0 0 .1 37 9 19 .0 860 11 .81 02 1 1 .4 97 2

JP Y 90 .31 8 9 .43 1 23 .50 7 .2 5 1 .0 1 38 .39 8 5 .6 3 83 .37

G B P 0 .6 52 6 0 .6 46 2 0 .89 24 0 .05 24 0 .0 07 2 1 .0 0 .61 88 0 .60 24

C H F 1 .0 54 6 1 .0 44 4 1 .44 22 0 .08 47 0 .0 11 7 1 .6 161 1 .0 0 .97 35

A U D 1 .0 83 3 1 .0 72 8 1 .48 14 0 .08 70 0 .0 12 0 1 .6 601 1 .02 72 1 .0

March 18, 2010

18-Mar-10 US/CAD US/EUR US/GBP JPY/US MXN/US CHF/US US/AUD CNY/US US/NZD Silver Gold

Today 0.9897 1.3738 1.5325 90.31 12.4553 1.0541 0.9236 6.826 0.7141 17.48 1120.6

Week ago 0.976 1.3657 1.4978 90.52 12.594 1.0699 0.9155 6.8261 0.7021 17.04 1108.9

Four Weeks Ago 0.9557 1.3607 1.5672 91.25 12.8825 1.0785 0.8995 6.8326 0.7039 15.88 1106.9

18-M ar-10 Sp ot One-m onth Three-month S ix-m onth One-year Two-year Three-year F our-year F ive-year

C$ 1.0096 1.0097 1.0097 1.0102 1.0133 1.0219 1.0271 1.0272 1.0234

Euro* 1.3675 1.3676 1.3675 1.3672 1.3667 1.3700 1.3798 1.3916 1.4074

Y en 90.24 90.2268 90.1950 90.1240 89.8500 88.4110 86.0730 83.2400 80.2750

UK p ound * 1.5305 1.5318 1.5310 1.5308 1.5288 1.5269 1.5261 1.5288 1.5349

US$ 0.9905 0.9904 0.9904 0.9900 0.9869 0.9786 0.9736 0.9735 0.9771

Euro* 1.3809 1.3808 1.3808 1.3811 1.3848 1.3999 1.4172 1.4294 1.4403

Y en 89.4336 89.36 89.33 89.22 88.68 86.52 83.80 81.04 78.44

UK p ound * 1.5474 1.5466 1.5459 1.5463 1.5491 1.5602 1.5674 1.5703 1.5708
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