
Fiera Capital's CIA IFRS 17 Market Curves and Reference Curves Closing data as of: 2023-10-31
Statistics on the Canada, Provincial, Corporate A and Corporate BBB Subsets

Total # of Bonds in the Canada Subset 39
Total # of Bonds in the Provincial Subset 195
Total # of Bonds in the Corporate A Subset 435
Total # of Bonds in the Corporate BBB Subset 461
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Maturity Band 1 to 2 years 8 107,144 4.82 13 48,078 4.96 47 45,196 5.82 57 25,497 6.08
Maturity Band 2 to 5 years 12 141,592 4.39 42 98,553 4.65 112 93,836 5.70 165 74,959 6.01
Maturity Band 5 to 7 years 5 46,018 4.09 26 82,756 4.65 28 15,765 5.59 65 31,614 5.94
Maturity Band 7 to 10 years 7 152,452 4.13 40 109,905 4.83 35 12,483 5.64 55 25,837 6.26
Maturity Band 10 to 15 years 2 20,669 4.10 15 27,125 5.03 40 10,815 5.63 21 5,225 6.21
Maturity Band 15 to 20 years 1 6,704 4.06 21 54,582 5.08 48 14,032 5.56 28 10,355 6.46
Maturity Band 20 to 25 years 1 6,828 3.99 18 83,014 5.03 55 16,720 5.56 30 13,775 6.43
Maturity Band 25 to 30 years 3 70,666 3.90 20 114,440 4.94 70 22,885 5.49 40 17,077 6.30
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