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15-Mar-10

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

Three-month 0.19 0.15 0.04 0.19 0.16 0.04 0.17 0.10 0.07

Six-month 0.31 0.22 0.09 0.33 0.20 0.13 0.29 0.18 0.12

Two-year 1.58 0.96 0.62 1.52 0.90 0.62 1.38 0.82 0.55

Three-year 1.89 1.51 0.38 1.83 1.41 0.42 1.65 1.38 0.27

Five-year 2.84 2.42 0.42 2.77 2.35 0.42 2.52 2.33 0.19

10-year 3.54 3.71 -0.17 3.47 3.69 -0.22 3.46 3.70 -0.24

30-year 4.09 4.64 -0.54 4.07 4.65 -0.59 4.07 4.67 -0.60

Treasury and money markets rates

Today W eek ago Four weeks ago

15 -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 83 1 .37 02 0 .0 79 77 7 0 .01 10 24 1 .5 177 0 .9 45 26 9 0 .9 18

C A D 1 .0 17 3 1 .0 1 .39 39 0 .08 12 0 .0 11 2 1 .5 440 0 .96 16 0 .93 39

EU R 0 .7 29 8 0 .7 17 4 1 .0 0 .05 82 0 .0 08 0 1 .1 076 0 .68 99 0 .67 00

M X N 1 2 .5 35 0 12 .3 218 17 .17 55 1 .0 0 .1 38 2 19 .0 244 11 .84 89 1 1 .5 07 1

JP Y 90 .71 8 9 .17 1 24 .29 7 .2 4 1 .0 1 37 .67 8 5 .7 5 83 .27

G B P 0 .6 58 9 0 .6 47 7 0 .90 28 0 .05 26 0 .0 07 3 1 .0 0 .62 28 0 .60 49

C H F 1 .0 57 9 1 .0 39 9 1 .44 95 0 .08 44 0 .0 11 7 1 .6 056 1 .0 0 .97 12

A U D 1 .0 89 3 1 .0 70 8 1 .49 26 0 .08 69 0 .0 12 0 1 .6 533 1 .02 97 1 .0

March 15, 2010

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

Today 0.9821 1.3778 1.5182 90.85 12.5384 1.0575 0.9157 6.8257 0.7031 17.07 1102

Week ago 0.9717 1.3619 1.5135 90.39 12.655 1.0743 0.9072 6.8265 0.6966 17.35 1136.3

Four Weeks Ago 0.9515 1.3615 1.5683 90.03 12.9518 1.077 0.8879 6.8334 0.6973 15.56 1093.5

15-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$ 1.0197 1.0197 1.0197 1.0202 1.0230 1.0310 1.0365 1.0366 1.0382

Euro* 1.3702 1.3702 1.3702 1.3698 1.3692 1.3723 1.3826 1.3964 1.4087

Y en 90.71 90.7012 90.6699 90.5905 90.2914 88.7900 86.2900 83.3710 80.3050

UK p ound * 1.5055 1.5175 1.5169 1.5161 1.5149 1.5104 1.5133 1.5161 1.5214

US$ 0.9807 0.9807 0.9807 0.9802 0.9775 0.9700 0.9648 0.9647 0.9632

Euro* 1.3939 1.3971 1.3972 1.3975 1.4007 1.4147 1.4330 1.4474 1.4625

Y en 89.1674 88.95 88.92 88.80 88.26 86.12 83.25 80.43 77.35

UK p ound * 1.544 1.5473 1.5468 1.5467 1.5498 1.5571 1.5684 1.5715 1.5796
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