[Bank Name Bk of Montrea

20 year 5year 10-year year Syear
[Benchmark Canada Bond Maturiy
[Benchmark Canada Bond Coupor 2.75% 5.00 5.75% L00% 75% 75%
[Benchmark Yield 2.40% 2.38% 227% 2.25% 2.04% 185% “2bps. “4bps ~abps “1bps ~3bps “1bps
Curve Adjustment (bp) 00 05 51 05 04 52 Obps Obps “1bps ~1bps Obps Obps.
spread to Goc Curve (bop) 105 104 102 % 64 8 8bps 8bps 8bps 8bps 8bps 8bps
[Re-Offered Yield 3.45% 3.43% 3.34% 3.16% 2.68% 2.38% 6bps Sbps abps 6bps 6bps 7bps
Commission (bp) 26 34 34 46 7.4 69
AlLin Yield 3.48% 3.46% 3.37% 3.20% 2.75% 2.45% 6bps Sbps bps 6bps 6bps
[Week over Week
20year | ioyear | m—:'Iear Syear
ONTARIO: (A+/Aa2/AAL) 6bps | 6bps. [ sbps 4bps
[Other Comparables (S&P/Moody's/ DBRS) [Week over week
Spread o GoC Curve (bp) 30-year 20-year 15-year 10-year 5year 3year 30-year 20-year 15year 10-year Syear 3year
ABS - Eagle 2017-1 A (AAA) 86 abps
ABS - BMO Fortified (HELOC ABS) (AAAJAAA) 78 64 abps Sbps
MBS - BAML NHA MBS (AAA/AAA) 65 49 abps Sbps
CMBs: (AAAAGR/AAA) a4 39 30 185 abps abps 3bps 1bps
PSP Investments (AAA/AGZIAAA) 68 45 2 2bps 1bps 1bps
CPP Investment Board (AAATAGZ/AAA) 88 68 45 2 2bps 2bps 1bps 1bps
BMO (Senior) (A+/AL/AA) 119 9 78 67 6bps 6bps abps Sbps
Nav Canada (sub) (AA-/Aa2/AAL) 105 83 58 a9 100ps sbps 3bps Sbps
mwm
30-year 20-year 15-year 10-year Syear 3year 30-year 20 year 5year Syear
[Benchmark Canada Bond Maturity 01-Dec-48, 01-Jun-37 01-3un-29 01-3un-27 01-Sep-22 01-Sep-20
[Benchmark Canada Bond Coupon 2.75% 5.00% 5.75% 1.00% 2.75% 075%
[Benchmark Yield 2.40% 2.38% 221% 2.25% 2.04% 185% “2bps “4bps ~abps “1bps ~3bps “1bps
Curve Adjustment (bp) 00 05 51 05 04 52 Obps Obps “1bps ~1bps Obps 0bps.
spread to Goc Curve (bop) 145 144 141 120 89 73 8bps 8bps 8bps 8bps 8bps 8bps
[Re-Offered Yield 385% 383% 373% 3.46% 2.03% 2.63% 6bps 6bps abps 6bps 6bps 7bps
Commission (bp) 8 35 4 a7 75 69
[AlLin Yield 3.88% 3.86% 3.76% 3.50% 3.00% 2.70% 6bps 6bps bps
[Week over Week
[ 20year | ibyear |
Province of Ontario (AA-/ Aa2 I AA(L)) [ ebps | 6bps |
[Other Comparables (S&P/Moody's/ DBRS) [Week over week
Spread o GoC Curve (bp) 30-year 20-year 15-year 10-year Syear 3year ar 20-year 15year 10-year Syear 3year
ABS - BMO Fortfied (HELOC ABS) (AN/AA) 84 Sbps
ABS - Ford Floorplan Auto Securitization (AA | AA AA) 99 Sbps
BMO (Senior) (A+/AL/AA) 119 9 78 67 6bps 6bps abps Sbps
Nav Canada (sub) (AA-/Aa2/AAL) 105 83 58 a9 100ps Sbps 3bps Sbps
City of Toronto (AA / Aal | AA) %9 % 975 825 0 a2 Sbps Sbps Sbps Sbps Sbps 3bps
[ndicative New Issue Spreads - Jr. Sub Notes (A/Aa2) [Week over Week
30-year 20-year 15-year 10-year 5year 3year 30-year 20 year 5year Syear
[Benchmark Canada Bond Maturiy 01-Dec-8 TJun-37 T.3un-29 T3un27 01-Sep-22 01-Sep-20
[Benchmark Canada Bond Coupor 2.75% 5.00 5.75% 100 2.75% 0.75%
[Benchmark Yield 2.40% 2.38% 227% 2.25% 2.04% 185% “2bps. “4bps ~abps “1bps ~3bps “1bps
Curve Adjustment (bp) 00 s 51 05 04 52 Obps Obps “1bps ~1bps Obps Obps.
spread to Goc Curve (bop) 220 218 209 170 133 18 8bps 8bps 8bps 8bps 8bps 8bps
[Re-Offered Yield 4.60% 457% 4.41% 3.96% 3.37% 3.08% 6bps 6bps abps 6bps 6bps 7bps
[Commission (bp) 9 37 35 48 75 69
AlLin Yield 4.63% 461% 4.44% 4.00% 3.44% 3.15% 6bps 6bps bps 6bps 6bps
[Week over Week
T 20year | i5year m—:'Iear Syear
Province of Ontario (AA-/ Aa2 | AA(L) | _ebps | 6bps. Sbps abps
[Other Comparables (S&P/Moody's/ DBRS) [Week over week
Spread o GoC Curve (bp) 30-year 20-year 15-year 10-year Syear 3year 30-year 20-year 15year 10-year Syear 3year
ABS - Eagle 2017-1 Sub A Rated Tranche. 151 abps
ABS - BMO Fortified Sub A Rated Tranche 133 4bps
Hydro One (V/A3/AH) 132 % 65 50 abps Sbps 3bps 3bps
OPG (BBB+//AL) 167 18 93 78 abps 3bps 1bps 1bps
Generic Corporate Credit Spreads AA 105 E 69 6bps abps abps
Generic Corporate Credit Spreads A 158 17 86 Sbps 3bps abps
Generic Corporate Credit Spreads BBB 232 175 122 Sbps 6bps Sbps

~Generic Corporate Credit Spreads derived from an average of all Corporate Bonds included in BMO Corporate Bond Universe Pricing
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