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Statistics on the Canada, Provincial, Corporate A and Corporate BBB Subsets

Total # of Bonds in the Canada Subset 31
Total # of Bonds in the Provincial Subset 187
Total # of Bonds in the Corporate A Subset 394
Total # of Bonds in the Corporate BBB Subset 446
Canada Bonds Provincial Bonds Corporate A Bonds Corporate BBB Bonds

Number Total Quantity Average Number Total Quantity Average Number Total Quantity Average Number Total Quantity Average

of Bonds (millions) Yield-to-Maturity of Bonds (millions) Yield-to-Maturity of Bonds (millions) Yield-to-Maturity of Bonds (millions) Yield-to-Maturity
Maturity Band 1 to 2 years 7 102,737 031 13 31,659 0.45 34 18,300 0.81 43 16,294 111
Maturity Band 2 to 5 years 12 134,195 0.62 43 113,613 0.88 106 82,043 1.30 141 63,925 1.59
Maturity Band 5 to 7 years 2 13,065 0.94 24 58,887 1.30 31 17,858 176 85 36,333 2.14
Maturity Band 7 to 10 years 5 84,203 1.18 37 114,151 1.68 34 13,615 2.09 65 31,765 253
Maturity Band 10 to 15 years 1 6,997 1.38 15 25,775 2.01 28 7,542 2.74 23 7,255 3.15
Maturity Band 15 to 20 years 2 11,491 1.57 20 43,193 2.33 41 10,376 3.00 26 8,862 3.79
Maturity Band 20 to 25 years 1 7,247 1.70 18 64,564 2.46 49 14,617 3.09 28 12,425 391
Maturity Band 25 to 30 years 1 8,280 1.74 17 100,538 2.59 71 21,617 3.16 35 16,927 3.86

Distribution of the Provincial and Corporate Bonds Subsets by Annual Maturity Bands
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the suitability, quality, accuracy, timeliness, and/or completeness of the FTSE Canada Fixed Income Indexes or any data included in, related to, or derived therefrom, assumes no liability in connection with their use, and does not sponsor, endorse, or recommend Fiera Capital, or any of its products or services.

Canadian Institute of Actuaries and CIA trademarks are owned by the Canadian Institute of Actuaries and are used under license. Nothing contained in this document should be construed as granting any licence or right to use any of the Canadian Institute of Actuaries or CIA for any purpose without the written permission or applicable licence terms of the lawful owner.
Unauthorised use of these trademarks is strictly prohibited and may violate trademark, copyright or other applicable laws. The Canadian Institute of Actuaries did not prepare and is not responsible for the preparation or publication of the data, rates or curves appearing in this document. No responsibility or liability can be accepted by the Canadian Institute of Actuaries nor its directors, officers,
employees, partners, or members for (a) any loss or damage in whole or in part caused by, resulting from, or relating to any error (negligent or otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing, editing, transcribing, transmitting, communicating or delivering any such information or data or from se of the data, rates or curves featured on this website (b)
any direct, indirect, special, consequential or incidental damages whatsoever, even if the Canadian Institute of Actuaries, its directors, officers, employees, partners or members is advised in advance of the possibility of such damages, resulting from the use of, or inability to use such data, rates or curves or any information.

FIERA



