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CADS FOREIGN EXCHANGE CROSSES CANADA BENCHMARKS
CROSS SPOT CHANGE TERM COUPON MATURITY PRICE YIELD $ CHANGE
USD/CAD 1.365 0.0001 2 Year 450 1-Feb-26 100.177 438 0.02
CAD/USD 0.733 -0.0001 5 Year 4.00 1-Mar-29 101.02 3.76 0.04
EUR/CAD 1.475 0.0003 10 Year 3.00 1-Jun-34 94.183 3.70 -0.10
GBP/CAD 1.714 0.0004 30 Year 1.75 1-Dec-53 67.236 3.55 -0.28
CAD/JPY 114.713 -0.0300
USS$ FOREIGN EXCHANGE CROSSES U.S. BENCHMARKS
CROSS SPOT CHANGE TERM COUPON MATURITY PRICE YIELD $ CHANGE
EUR/USD 1.081 0.0001 2 Year 450 31-Mar-26 99.316 4.88 #VALUE!
GBP/USD 1.256 0.0001 5 Year 4.125 31-Mar-29 98.336 4.50 0.03
UsSD/IPY 156.570 -0.0100 10 Year 450 15-Feb-34 96.156 4.49 0.03
30 Year 4.25 15-Feb-54 93.875 463 0.02
CANADIAN DOLLAR (PER U.S. DOLLAR) U.S. 10-YEAR YIELD
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DAILY COMMENTARY

After wholesale inflation was higher than all estimates, bond prices fell initially but have recovered since. The market is now bracing for tomorrow's CPI print.
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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 -0.58 0.001 2-10Year -0.57 0.03
5 Year -0.74 -0.008 2-30Year -0.72 0.03
10 Year -0.79 -0.020 5-10 Year -0.06 0.02
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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