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Benchmark Canada Bond Coupon 

Benchmark Yield 

Curve Adjustment (bp) 

Spread to GoC Curve (bp) 

Re-Offered Yield 

Other Com parables (S&P/Moody'sl DBRS) 
Spread to GoC Curve (bp) 

ABS- Eagle 2017-1 A (AAA) 

ABS- BMO Fortified (HELOC ABS) (AAAIAAA) 

MBS- BAML NHA MBS (AAAIAAA) 
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CPP Investment Board (AAAIAaaiAAA) 

BMO (Senior) (A+/A1/AA) 
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Benchmark Canada Bond Maturity 

Benchmark Canada Bond Coupon 
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Curve Adjustment (bp) 

Spread to GoC Curve (bp) 

Re-Offered Yield 

Primary Comparable (S&P/Moody's/ DBRS) 
Spread to GoC Curve (bp) 

Province of Ontario (AA-1 Aa2 I AA(L)) 

Other Com parables (S&P/Moody'sl DBRS) 
Spread to GoC Curve (bp) 

ABS- BMO Fortified (HELOC ABS) (AAIAA) 

ABS -Ford Floorplan Auto Securitization (AA I AA I AA) 

BMO (Senior) (A+/A 1/AA) 

Nav Canada (sub) (AA-1Aa21AAL) 

City ofToronto (AA I Aa1 I AA) 

Indicative New Issue Spreads -Jr. Sub Notes (A!Aa2) 

Benchmark Canada Bond Maturity 
Benchmark Canada Bond Coupon 

Benchmark Yield 

Curve Adjustment (bp) 

Spread to GoC Curve (bp) 

Re-Offered Yield 
Commission (bp) 

Ali-in Yield 

Primary Comparable (S&P/Moody'sl DBRS) 
Spread to GoC Curve (bp) 

Province of Ontario (AA-1 Aa21 AA(L)) 

other Com parables (S&P/Moody'sl DBRS) 
Spread to GoC Curve (bp) 

ABS- Eagle 2017-1 Sub A Rated Tranche 

ABS- BMO Fortified Sub A Rated Tranche 

Hydro One (A/A31AH) 

OPG (BBB+/-/AL) 

Generic Corporate Credit Spreads AA 

Generic Corporate Credit Spreads A 

Generic Corporate Credit Spreads BBB 
* Genenc Corporata Credit Spreads denved from an average of all Corporate Bonds mcluded 1n BMO Corporate Bond Universe Pncing 
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