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CADS FOREIGN EXCHANGE CROSSES CANADA BENCHMARKS
CROSS SPOT CHANGE TERM COUPON MATURITY PRICE YIELD $ CHANGE
USD/CAD 1.350 -0.0001 2 Year 4.50 1-Nov-25 100.501 4.18 #VALUE!
CAD/USD 0.741 0.0000 5 Year 3.25 1-Sep-28 99.23 3.44 0.00
EUR/CAD 1.476 0.0004 10 Year 2.75 1-Jun-33 95.515 3.32 0.10
GBP/CAD 1.732 0.0003 30 Year 1.75 1-Dec-53 71.828 3.24 0.13
CAD/JPY 108.768 0.0460
USS$ FOREIGN EXCHANGE CROSSES U.S. BENCHMARKS
CROSS SPOT CHANGE TERM COUPON MATURITY PRICE YIELD $ CHANGE
EUR/USD 1.093 0.0004 2 Year 5.00 30-Sep-25 100.426 4.69 -0.02
GBP/USD 1.283 0.0003 5 Year 4.63 30-Sep-28 102.094 411 -0.09
usb/JpPY 146.850 0.0700 10 Year 3.875 15-Aug-33 98.328 4.09 -0.03
30 Year 4.13 15-Aug-53 97.750 4.26 0.10
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The bond market is treading water ahead of tomorrow's important CPI release.

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



THU

CANADA

MFG Sales MoM

0.4%

ECONOMIC RELEASES

CPI MoM

CPI YoY

CPI Core MoM
CPI Core YoY
Avge Hrly Earns

Initial Jobless Claims
Continuing Claims
Retail Sales

Ppi MoM

PPI YoY

PPl Core MoM

PPI Core YoY

218k
1905k
0.8%
0.3%
1.20%
0.20%
1.9%

0 BPs

3 Month -0.50

2 Year -0.47

5 Year -0.67

10 Year -0.76

30 Year -0.98
U.S. RATES

Call Rate 7.25

Fed Funds 5.50

Discount 5.50

CANADA/U.S. SPREADS

CHANGE ROLL
0.198 2-5Year
0.033 2-10 Year
0.016 2-30Year
0.014 5-10Year
-0.029 10 - 30 Year

CDN MONEY MARKET

30 Day 5.31
60 Day 5.31
90 Day 5.31

YIELD CURVE SHIFTS

SPREAD CHANGE
-0.64 0.00
-0.73 -0.02
-0.81 -0.01
-0.08 -0.01
-0.08 0.00

CANADIAN RATES

BANK RATE 5.00
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