Bank Name __Bank of Monireal
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30-vear 15-vear 10vear 5-vear 3.vear 30-vear 20-vear 15vear 10-vear Svear 3vear
Benchmark Canada Bond Maturity 01-Dec-48 1-Jun-29 19un-27 01-Sen-22 01-Sep-20
Benchmark Canada Bond Coupon 2.75% 5.75% 0.75%
Benchmark Yield 2.30% 2.26% 2.24% 212% 1.95% -3bps -3bps -3bps -3bps -1bps -1bps
Curve Adjustment (bp) 00 20 11 06 68 Obps Obps Obps Obps. -1bps -1bps
Spread to GoC Curve (bp) 99 93 83 62 44 Obps Obps Obps Obps. Obps. Obps.
Re-Offered Yield 320% 321% 3.08% 275% 2.46% ~3bps -3bps -4bps -3bps -2bps -2bps
(bn) 26 34 33 a6 74 69
[AlL-in Yield 331% 3320 3.25% 313% 262% 253% ~3bps “3bps ~abps “3bps “2bps 2bps
[Primary comparable (s&PmMoody's/ DERS) [Week over Week ]
‘Soread to GoC Curve (bo) 30-vear 20-vear 15-vear 10-vear Svear 3vear 30-vear 20vear [ 15vear [ 10vear [ Svear | 3vear |
ONTARIO: (At L | 81 695 30 Obps Obps | Obps [ oops | obps | Obps. |
Other Moody I DBRS) Jowwew T T T Teicover ek
Soread to GoC Curve (bo) 30-vear 20-vear 15-vear 10-vear 5vear 3vear 30-vear 20-vear 15-vear 10-vear 5vear 3vear
ABS - Eagle 2017-1 A (AAA) e 20ps
ABS - BMO Fortified (HELOC ABS) (AAA/AAR) 8 68 2bps 26ps
MBS - BAML NHA MBS (AAA/AAR) 69 54 1bps 26ps
CMBS: (AAA/ARZIAAR) a5 395 2 20 0bps. Obps 0bps Obps
PSP Investments (AAA/AGA/AAR) 72 ) a1 4bps 3bps 30ps
CPP Investment Board (AAA/AG2IARA) 92 72 a8 a1 4bps abps 30ps 30ps
BMO (Senior) (A+/AL/AA) 125 100 84 74 4bps 4bps. 2bps. 6bps.
Nav Canada (sub) (AA-/Aa2/AAL) 102 92 67 51 2bps 4bps 4bps 20ps
[Week over week
30-vear 20-vear 15vear 10-vear Svear 3vear 30-vear 20-vear 15-vear 10-vear Svear Svear
Benchmark Canada Bond Maturity 01-Dec48 01-3un-37 01-3un-29 o1-3un27 01-Sep-22 01-Sep-20
Benchmark Canada Bond Coupon 2.75% 5.00% 5.75% 275% 075%
Benchmark Yield 2.30% 231% 226% 224% 212% 105% -3bps ~3bps ~3bps ~3bps ~1bps ~1bps
Curve Adjustment (bp) 00 03 20 11 05 68 0bps. 0bps. Obps 0bps ~1bps ~1bps
Spread to GoC Curve (bp) 138 137 131 12 &7 69 0bps. 0bps. Obps 0bps 0bps 0bps
Re-Offered Yield 368% 368% 350% 337% 3.00% 271% ~3bps ~30ps ~abps -3bps ~2bps ~2bps
c (bo) 21 35 34 47 5 69
All-in Yield 371% 372% 363% 3.42% 3.07% 2.78% “3bps “3bps ~abps “3bps “2bps “2bps
[Brimar, /Moody's/ DBRS) [Week over Week ]
|——swread 1o GoC Curve (bo) 30-vear 20-vear 15-vear 10-vear S-vear 3-vear 30-vear 20vear [  15vear [ 10vear [ Svear | 3vear |
Province of Ontario (AA- / Aa2 | AA(L) | 46 Obps. obps | 0Obps. | obps | obps__| 0Obps |
Other bles (S&PMoody's/ DERS) [Weel over Week
Soread to GoC Curve (bo) 30-vear 20-vear 15vear 10-vear Svear 3vear 30-vear 20-vear 15-vear 10-vear Svear Svear
ABS - BMO Fortified (HELOC ABS) (AA/AA) 89 20ps
ABS - Ford Floorplan Auto Securitization (A / AA | AR) 104 20ps
BMO (Senior) (A+AL/AA) 125 100 8 7 4bps abps 20ps 6bps
Nav Canada (sub) (AA-/AG2/AAL) 102 %2 67 51 2bps 4bps abps 20ps
City of Toronto (AA / Aal / AR) 101 101 %5 855 605 35 Obps. Obps. Obps. 0bps 0bps 0bps
Tndicative New Issue Spreads - Jr. Sub Notes (A/AG2) [Week over Week
v 20-vear 15-vear 10-vear 5vear ve: 30-vear 20-vear 15-vear 10-vear Svear 3vear
Benchmark Canada Bond Malurty 01-Dec-48 1aun-37 1.Jun-29 Taun27 01-Seo-22 01-Se0-20
Benchmark Canada Bond Couoon 2.75% 5.00% 5.75% 1 275% 0.75%
Benchmark Yield 2.30% 231% 2.26% 224% 212% 195% ~3bps ~3bps ~3bps ~3bps ~1bps ~1bps
Curve Adjustment (bp) 00 03 20 11 06 68 Obps. Obps. Obps. Obps ~Lbps ~Lbps
Spread to GoC Curve (bp) 212 208 198 162 131 14 Obps. Obps. Obps. Obps Obps Obps
Re-Offered Yield 4.42% 430 4.26% 2o 3.44% 3.16% ~3bps ~3bps ~4bps ~3bps ~2bps ~2bps
(bo) 28 35 75 69
[AlL-in Yield 4.45% 4, 43% 4.30% 3 92% 351% 3.23% “3bps. “30ps ~abps “3bps “2bps “2bps
[Primary Comparable (S&P/Moody's/ DBRS) [Week over week ]
‘Soread to GoC Curve (bo) 30-vear 20-vear 15-vear 10-vear Svear 3-vear 30-vear 20vear |  15vear | 10vear | Svear | 3vear |
Province of Ontario (AA-/ Aa2 | AA(L) | 46 Obps. obps | obps | obps | obps | obps |
Moody's/ DBRS) Jowre T Toescoverwien
Soreat io Goc Curve (bo) 30-vear 20-vear 15vear 10-vear 5vear 3vear ve: 20-vear 15-vear 10-vear Svear 3vear
ABS - Eagle 2017-1 Sub A Rated Tranche 156 2bps
ABS - BMO Fortified Sub A Rated Tranche 136 Obps
Hydro One (N/AJIAH) 138 103 78 62 2bps abps abps abps
OPG (BBB+-/AL) 164 19 94 8 3bps 30ps 30ps 30ps
‘Generic Corporate Credit Spreads AA 104 % 79 Obps. bps Sops
Ger\enc Corporate Credit Spreads A 162 123 93 1bps 2bps 2bps
te Credit Spreads BBB 237 182 129 Sbps 4bps Sbps
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