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Undertaking # 1 

 

What is the Government of Canada ten-year bond yield movement in first six months 

and what is interest rate movement in the second six months? 

 

 

RESPONSE: 

Please see Attachment. 
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October 14, 2016 2017 RATE APPLICATION
Undertaking # 1 Attachment

GoC 10 Year Bond Yield (2017 GRA, March 2016 Standard)

Actual Budget Variance
Q1 2016/17 1.32% 1.33% -0.01%
Q2 2016/17 1.02% 1.42% -0.40%
Q3 2016/17 1.58%
Q4 2016/17 1.76%
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October 14, 2016 2017 RATE APPLICATION
Undertaking # 1 Attachment

GoC 10 Year Bond Yield Fiscal Year to Date

Date actual budget difference
Q1 2016/18 3/1/2016 1.24            1.33            (0.10)           

3/2/2016 1.25            1.33            (0.08)           
3/3/2016 1.22            1.33            (0.11)           
3/4/2016 1.25            1.33            (0.08)           
3/7/2016 1.28            1.33            (0.05)           
3/8/2016 1.18            1.33            (0.15)           
3/9/2016 1.25            1.33            (0.08)           

3/10/2016 1.30            1.33            (0.03)           
3/11/2016 1.36            1.33            0.03            
3/14/2016 1.34            1.33            0.01            
3/15/2016 1.33            1.33            -                  
3/16/2016 1.30            1.33            (0.03)           
3/17/2016 1.29            1.33            (0.04)           
3/18/2016 1.29            1.33            (0.04)           
3/21/2016 1.30            1.33            (0.03)           
3/22/2016 1.33            1.33            -                  
3/23/2016 1.25            1.33            (0.08)           
3/24/2016 1.27            1.33            (0.06)           
3/25/2016 1.27            1.33            (0.06)           
3/28/2016 1.26            1.33            (0.07)           
3/29/2016 1.18            1.33            (0.15)           
3/30/2016 1.23            1.33            (0.10)           
3/31/2016 1.23            1.33            (0.10)           
4/1/2016 1.24            1.33            (0.09)           
4/4/2016 1.22            1.33            (0.11)           
4/5/2016 1.17            1.33            (0.16)           
4/6/2016 1.21            1.33            (0.12)           
4/7/2016 1.17            1.33            (0.16)           
4/8/2016 1.23            1.33            (0.10)           

4/11/2016 1.24            1.33            (0.09)           
4/12/2016 1.29            1.33            (0.04)           
4/13/2016 1.25            1.33            (0.08)           
4/14/2016 1.30            1.33            (0.04)           
4/15/2016 1.27            1.33            (0.06)           
4/18/2016 1.30            1.33            (0.03)           
4/19/2016 1.33            1.33            (0.00)           
4/20/2016 1.34            1.33            0.00            
4/21/2016 1.45            1.33            0.12            
4/22/2016 1.52            1.33            0.19            
4/25/2016 1.54            1.33            0.21            
4/26/2016 1.55            1.33            0.22            
4/27/2016 1.50            1.33            0.17            
4/28/2016 1.48            1.33            0.15            
4/29/2016 1.51            1.33            0.18            
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October 14, 2016 2017 RATE APPLICATION
Undertaking # 1 Attachment

GoC 10 Year Bond Yield Fiscal Year to Date

Date actual budget difference
Q1 2016/18 5/2/2016 1.54            1.33            0.21            

5/3/2016 1.46            1.33            0.13            
5/4/2016 1.40            1.33            0.07            
5/5/2016 1.36            1.33            0.03            
5/6/2016 1.36            1.33            0.03            
5/9/2016 1.32            1.33            (0.01)           

5/10/2016 1.32            1.33            (0.02)           
5/11/2016 1.30            1.33            (0.03)           
5/12/2016 1.32            1.33            (0.01)           
5/13/2016 1.27            1.33            (0.06)           
5/16/2016 1.31            1.33            (0.02)           
5/17/2016 1.32            1.33            (0.01)           
5/18/2016 1.37            1.33            0.04            
5/19/2016 1.35            1.33            0.02            
5/20/2016 1.35            1.33            0.02            
5/23/2016 1.35            1.33            0.02            
5/24/2016 1.37            1.33            0.04            
5/25/2016 1.39            1.33            0.06            
5/26/2016 1.33            1.33            (0.00)           
5/27/2016 1.35            1.33            0.02            
5/30/2016 1.35            1.33            0.02            
5/31/2016 1.37            1.33            0.04            
5/31/2016 1.32            1.33            (0.01)           

Q2 2016/17 6/1/2016 1.30            1.42            (0.12)           
6/2/2016 1.25            1.42            (0.17)           
6/3/2016 1.18            1.42            (0.24)           
6/6/2016 1.24            1.42            (0.18)           
6/7/2016 1.22            1.42            (0.20)           
6/8/2016 1.20            1.42            (0.22)           
6/9/2016 1.18            1.42            (0.24)           

6/10/2016 1.13            1.42            (0.29)           
6/13/2016 1.11            1.42            (0.31)           
6/14/2016 1.12            1.42            (0.30)           
6/15/2016 1.08            1.42            (0.34)           
6/16/2016 1.11            1.42            (0.31)           
6/17/2016 1.12            1.42            (0.30)           
6/20/2016 1.21            1.42            (0.21)           
6/21/2016 1.25            1.42            (0.17)           
6/22/2016 1.23            1.42            (0.19)           
6/23/2016 1.29            1.42            (0.13)           
6/24/2016 1.16            1.42            (0.26)           
6/27/2016 1.08            1.42            (0.34)           
6/28/2016 1.08            1.42            (0.34)           
6/29/2016 1.13            1.42            (0.29)           
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October 14, 2016 2017 RATE APPLICATION
Undertaking # 1 Attachment

GoC 10 Year Bond Yield Fiscal Year to Date

Date actual budget difference
Q2 2016/17 6/30/2016 1.06            1.42            (0.36)           

7/1/2016 1.06            1.42            (0.36)           
7/4/2016 1.05            1.42            (0.38)           
7/5/2016 1.00            1.42            (0.42)           
7/6/2016 0.97            1.42            (0.45)           
7/7/2016 0.98            1.42            (0.44)           
7/8/2016 0.96            1.42            (0.46)           

7/11/2016 0.98            1.42            (0.44)           
7/12/2016 1.06            1.42            (0.36)           
7/13/2016 1.00            1.42            (0.42)           
7/14/2016 1.06            1.42            (0.36)           
7/15/2016 1.08            1.42            (0.34)           
7/18/2016 1.10            1.42            (0.32)           
7/19/2016 1.08            1.42            (0.35)           
7/20/2016 1.12            1.42            (0.30)           
7/21/2016 1.10            1.42            (0.32)           
7/22/2016 1.10            1.42            (0.32)           
7/25/2016 1.11            1.42            (0.31)           
7/26/2016 1.12            1.42            (0.30)           
7/27/2016 1.08            1.42            (0.34)           
7/28/2016 1.07            1.42            (0.35)           
7/29/2016 1.03            1.42            (0.39)           
8/1/2016 1.03            1.42            (0.39)           
8/2/2016 1.08            1.42            (0.34)           
8/3/2016 1.10            1.42            (0.32)           
8/4/2016 1.05            1.42            (0.37)           
8/5/2016 1.07            1.42            (0.35)           
8/8/2016 1.06            1.42            (0.36)           
8/9/2016 1.01            1.42            (0.41)           

8/10/2016 0.99            1.42            (0.43)           
8/11/2016 1.03            1.42            (0.39)           
8/12/2016 1.01            1.42            (0.41)           
8/15/2016 1.05            1.42            (0.38)           
8/16/2016 1.07            1.42            (0.36)           
8/17/2016 1.05            1.42            (0.37)           
8/18/2016 1.04            1.42            (0.38)           
8/19/2016 1.08            1.42            (0.34)           
8/22/2016 1.02            1.42            (0.40)           
8/23/2016 1.02            1.42            (0.40)           
8/24/2016 1.04            1.42            (0.38)           
8/25/2016 1.07            1.42            (0.36)           
8/26/2016 1.09            1.42            (0.33)           
8/29/2016 1.03            1.42            (0.39)           
8/30/2016 1.02            1.42            (0.40)           
8/31/2016 1.02            1.42            (0.40)           
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