Market Data

Forward LIBOR Treasury and Swap Rates
Past and Projected 3-Month LIBOR US Treasury] USD Swap CAD Swap EUR Swap
6.00 2 year 4.12% 4.88% 4.82% 4.56%
a 3year 4.15% 4.87% 4.87% 4.54%
5.50 4 year 4.19% 4.89% 4.88% 4.54%
5 00 5year 4.24% 4.95% 4.89% 4.54%
ha 7year 4.35% 5.08% 4.93% 4.57%
4.50 - 10 year 4.53% 5.22% 4.97% 4.64%
4.00 ~
3.50 | USD LIBOR FX Rates
200 1 Month 5.72% CAD (CAD/USD) 1.0548
. Apr-05 Oct-05 Apr-06 Oct-06 Apr-07 Oct-07 Apr-08 Oct-08 Apr-09  Oct-09 3 Month 5.62% EUR (USD/EUR) 1.3629
6 Month 5.54% GBP (USD/GBP) 2.0170
Cumulative Rate Change for the Week 1 Year 5.28% JPY (IPY/USD) 115.85
Cumulative Change for the Week
Historical Rates
15 03m LIBOR
10 W 2yr Swap Rate ] Historical Rates - Last 12 Months
5 @5y Swap Rate ]
£ o
g8
2 .5
© ~
m Y
-10 A4 ~
-15
4.75
=20 ——Fed Funds = = = =5yrswap —— 2y swap
27-Aug-07 28-Aug-07 29-Aug-07 30-Aug-07 31-Aug-07 4.50 - : : : : :
Sep-06 Nov-06 Jan-07 Mar-07 May-07 Jul-07

CIBC CIBC Contact: Chad Agena Olga Yangol
/ World |V|ar|(etS 212-856-6040  212-856-6668

August 31, 2007



