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CADS FOREIGN EXCHANGE CROSSES CANADA BENCHMARKS
CROSS SPOT CHANGE TERM COUPON MATURITY PRICE YIELD $ CHANGE
USD/CAD 1.367 -0.0002 2 Year 4.50 1-Feb-26 100.181 4.38 0.02
CAD/USD 0.732 0.0000 5 Year 4.00 1-Mar-29 101.07 3.75 0.04
EUR/CAD 1.476 -0.0001 10 Year 3.00 1-Jun-34 94.308 3.68 0.07
GBP/CAD 1.716 -0.0002 30 Year 1.75 1-Dec-53 67.408 3.53 0.15
CAD/JPY 113.992 0.0290
USS$ FOREIGN EXCHANGE CROSSES U.S. BENCHMARKS
CROSS SPOT CHANGE TERM COUPON MATURITY PRICE YIELD $ CHANGE
EUR/USD 1.080 0.0000 2 Year 4.50 31-Mar-26 99.316 4.87 #VALUE!
GBP/USD 1.255 -0.0001 5 Year 4.125 31-Mar-29 98.352 4.50 0.04
usb/JpPY 155.800 0.0300 10 Year 4.50 15-Feb-34 96.172 4.48 0.10
30 Year 4.25 15-Feb-54 93.828 4.62 0.10
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The bond market is marking time ahead of this week's wholesale and retail inflation news. The loonie remains firm after Friday's strong employment report.

The information contained herein is for general information purposes only and is not intended to provide financial, legal, accounting or tax advice and should not be relied upon in this regard. Many factors unknown to Odlum Brown Limited may affect the applicability of any matter discussed herein to your
particular circumstances. You should consult directly with your financial advisor before acting on any matter discussed herein. Individual situations may vary. Member-Canadian Investor Protection Fund
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ECONOMIC RELEASES
CANADA ACTUAL

TUE PPl moM
PPI YoY
PPl Core MoM
PPI Core YoY

Initial Jobless Claims
Continuing Claims
Housing Starts
Building Permits
Philly Fed

Import Price Index
Ind'L production
Capacity Utilzation

1780k
1421k
1480k
8.00
0.30%
0.1%
78.4%

INVEST

CANADA/U.S. SPREADS YIELD CURVE SHIFTS

ACTUAL
Term BPs  CHANGE ROLL SPREAD CHANGE
2 Year -0.57 -0.007 2-10Year -0.59 0.00
5 Year -0.74 -0.010 2-30Year -0.74 0.00
10 Year -0.79 -0.008 5-10 Year -0.07 0.00
30 Year 10-30 Year -0.15 0.00

U.S. RATES EY MARKET CANADIAN RATES

Call Rate 7.25 30 Day 5.28 BANK RATE 5.00
Fed Funds 5.50 60 Day 5.28

Discount 5.50 90 Day 5.27

Source: Bloomberg, Odlum Brown Limited
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