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KEY INTEREST RATES 

MONEY MARKET RATES 

GOVERNMENT YIELD CURVES 

FOREIGN EXCHANGE 

Japan United Kingdom
Prime Bank rate Prime Fed Funds Deposit Repo rate Discount Base rate

08/17/12 3.00 1.25 3.25 0.25 0.00 0.75 0.30 0.50

08/10/12 3.00 1.25 3.25 0.25 0.00 0.75 0.30 0.50

07/20/12 3.00 1.25 3.25 0.25 0.00 0.75 0.30 0.50

Canada United States EMU

August 17, 2012

(per US$) CDN$ GBP* YEN EURO* SF MXN AUS* GOLD SILVER OIL
17-Aug-12 0.989 1.571 79.430 1.235 0.973 13.211 1.043 1618.55 28.29 95.6**

10-Aug-12 0.991 1.569 78.310 1.229 0.977 13.085 1.058 1620.55 28.16 92.87

20-Jul-12 1.015 1.558 79.260 1.225 0.981 13.298 1.024 1679.40 27.36 87.10

Week Range High 0.994 1.575 79.5 1.239 0.980 13.25 1.057 N/A N/A 95.75

N.A. Trading Low 0.986 1.564 78.2 1.226 0.970 13.05 1.042 N/A N/A 92.05

% change 

Weekly -0.24 0.10 1.43 0.46 -0.44 0.96 -1.38 -0.12 0.46 2.94

Monthly -2.53 0.82 0.21 0.76 -0.83 -0.65 1.92 -3.62 3.40 9.76

*Inverted **closing price, previous day

Banker Acceptances Commercial Paper Certificates of Deposit
1 month 3 month 6 month 1 month 3 month 6 month 1 month 3 month 6 month

United States 17-Aug-12 0.17 0.27 0.65 0.14 0.15 0.17 0.10 0.40 0.60

10-Aug-12 0.17 0.27 0.65 0.14 0.15 0.16 0.10 0.40 0.60

Canada 17-Aug-12 1.08 1.10 1.25 1.20 1.23 1.26 1.11 1.31 1.57

10-Aug-12 1.09 1.11 1.22 1.17 1.20 1.25 1.11 1.31 1.57

Spread 17-Aug-12 0.91 0.83 0.60 1.06 1.08 1.09 1.01 0.91 0.97

10-Aug-12 0.92 0.84 0.57 1.03 1.05 1.09 1.01 0.91 0.97

(Bond-equivalent yields/365-day basis)

1 month 3 month 6 month 2 year 3 year 5 year 10 year 20 year Spread *
United States 17-Aug-12 0.09 0.08 0.14 0.29 0.42 0.80 1.82 2.93 285bps

10-Aug-12 0.09 0.1040 0.14 0.26 0.37 0.71 1.66 2.75 264bps

20-Jul-12 0.0661 0.0915 0.14 0.21 0.28 0.58 1.46 2.55 245bps

Canada 17-Aug-12 0.97 1.02 1.06 1.21 1.33 1.52 1.97 2.49 147bps

10-Aug-12 0.97 0.98 1.01 1.13 1.18 1.36 1.78 2.32 134bps

20-Jul-12 0.91 0.91 0.96 0.96 1.01 1.15 1.62 2.24 133bps

Spread 17-Aug-12 89 94 93 92 91 72 15 -44

10-Aug-12 88 87 87 87 81 65 12 -43

20-Jul-12 84 81 82 75 72 57 16 -31
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LIBOR 
2 year 3 year 5 year 7 year 10 year 30 year

Japan 0.11 0.11 0.24 0.48 0.84 1.87

U.K. 0.17 0.25 0.63 3.31 1.68 3.04

Germany -0.04 0.05 0.44 0.93 1.51 2.32

France 0.10 0.29 0.86 1.51 2.17 3.06

Italy 3.10 3.81 4.80 5.23 5.81 6.32

C$/US$ forward Spot 1 year 2 year 3 year 4 year 5 year
17-Aug-12 0.9884-94 92/95 189/214 295.71/319.71 368/408 19.16/459.16

10-Aug-12 0.9911-21 89.83/94.83 182/207 285/315 367.3/397.3 417.3/454.3

12 month 3 month
minus minus

Overnight 1 month 3 month 6 month 12 month 1 month U.S. 3 month
U.S. 17-Aug-12 0.13 0.51 0.53 0.82 1.14 63 0

20-Jul-12 0.22 0.40 0.66 0.93 1.34 94 13

Canada 17-Aug-12 1.00 1.11 1.31 1.57 2.04 93 78

20-Jul-12 1.10 1.38 1.56 1.75 2.15 77 103

Euro 17-Aug-12 0.12 0.32 0.60 0.86 74 -21

10-Aug-12 0.23 0.45 0.73 0.84 61 -8

U.K. 17-Aug-12 0.56 0.70 1.13 1.27 71 17

10-Aug-12 0.50 1.00 0.92 1.38 88 47

Japan 17-Aug-12 0.15 0.45 0.31 0.52 37 -8

10-Aug-12 0.14 0.19 0.42 0.55 41 -34

Switzerland 17-Aug-12 0.02 0.05 0.11 0.35 33 -48

10-Aug-12 0.02 0.05 0.11 0.35 33 -48

Australia 17-Aug-12 3.90 4.15 4.45 4.85 95 362

10-Aug-12 3.80 3.95 4.20 4.54 74 342

London Tokyo
S&P/TSX DJ30 NASDAQ S&P500 FTSE100 Nikkei Frankfurt Sydney

Close 16-Aug-12 12033 13250 3062 1416 5835 9093 6996 4330

Past week 10-Aug-12 11891 13208 3021 1406 5847 8891 6945 4277

Month ago 20-Jul-12 11623 12823 2925 1363 5652 8670 6630 4199

Year ago 18-Aug-11 12328 11285 2480 1177 5130 8798 5537 4200

% change
Past week 10-Aug-12 1.19 0.32 1.37 0.69 -0.22 2.26 0.74 1.24

Month ago 20-Jul-12 3.52 3.33 4.69 3.88 3.23 4.88 5.52 3.12

Year ago 18-Aug-11 -2.39 17.42 23.49 20.28 13.73 3.35 26.34 3.10

3 month 6 month 12 month
17-Aug-12 0.43 0.72 1.04

10-Aug-12 0.44 0.72 1.05

20-Jul-12 0.45 0.73 1.06

SAMPLE




