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22-Mar-10

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

Three-month 0.25 0.15 0.10 0.21 0.15 0.06 0.17 0.09 0.08

Six-month 0.38 0.25 0.13 0.33 0.22 0.11 0.30 0.18 0.12

Two-year 1.64 1.00 0.64 1.58 0.96 0.62 1.38 0.90 0.49

Three-year 1.94 1.56 0.38 1.90 1.51 0.39 1.70 1.48 0.22

Five-year 2.82 2.45 0.37 2.84 2.42 0.42 2.58 2.45 0.13

10-year 3.48 3.69 -0.21 3.54 3.71 -0.17 3.51 3.80 -0.29

30-year 4.04 4.58 -0.54 4.09 4.64 -0.54 4.09 4.73 -0.64

Treasury and money markets rates

Today W eek ago Four weeks ago

22 -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 84 2 1 .34 68 0 .0 79 57 9 0 .01 10 44 1 .4 985 0 .9 41 88 6 0 .91 38

C A D 1 .0 16 1 1 .0 1 .36 85 0 .08 09 0 .0 11 2 1 .5 226 0 .95 71 0 .92 85

EU R 0 .7 42 5 0 .7 30 7 1 .0 0 .05 91 0 .0 08 2 1 .1 126 0 .69 94 0 .67 85

M X N 1 2 .5 66 2 12 .3 671 16 .92 42 1 .0 0 .1 38 8 18 .8 305 11 .83 59 1 1 .4 83 0

JP Y 90 .55 8 9 .12 1 21 .95 7 .2 1 1 .0 1 35 .69 8 5 .2 9 82 .74

G B P 0 .6 67 3 0 .6 56 8 0 .89 88 0 .05 31 0 .0 07 4 1 .0 0 .62 86 0 .60 98

C H F 1 .0 61 7 1 .0 44 9 1 .42 99 0 .08 45 0 .0 11 7 1 .5 910 1 .0 0 .97 02

A U D 1 .0 94 3 1 .0 77 0 1 .47 38 0 .08 71 0 .0 12 1 1 .6 399 1 .03 07 1 .0

March 22, 2010

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

Today 0.98416 1.3468 1.4985 90.55 12.5662 1.0617 0.9138 6.8253 0.7061 17 1107.9

Week ago 0.98155 1.3676 1.5053 90.71 12.535 1.0579 0.918 6.817 0.7032 17.08 1101.5

Four Weeks Ago 0.96274 1.363 1.5468 91.49 12.7925 1.0749 0.9007 6.8257 0.7007 16.39 1125.5

22-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$ 1.0239 1.0238 1.0238 1.0243 1.0273 1.0350 1.0411 1.0401 1.0357

Euro* 1.3468 1.3469 1.3469 1.3466 1.3467 1.3510 1.3615 1.3760 1.3921

Y en 90.17 90.1400 90.1052 90.0280 89.7160 88.1700 85.8100 82.9350 79.9700

UK p ound * 1.4977 1.4985 1.4980 1.4975 1.4967 1.4954 1.4947 1.4975 1.5023

US$ 0.9767 0.9767 0.9767 0.9763 0.9734 0.9662 0.9605 0.9614 0.9655

Euro* 1.3685 1.3790 1.3790 1.3793 1.3834 1.3982 1.4174 1.4312 1.4418

Y en 89.1152 88.04 88.01 87.89 87.33 85.19 82.42 79.74 77.21

UK p ound * 1.5226 1.5342 1.5337 1.5338 1.5375 1.5477 1.5561 1.5575 1.5559
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