BMO Global Asset Management As of September 30, 2021

U.S. and Emerging Fixed Income ETF Breakdown

BMO Ultra Short-Term US Bond ZUS.U (USD Units) Duration: 0.5 | Distibution Yield: 1.4% | Yield to Maturity: 0.3%
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BMO Short-Term US IG Corporate Bond ZSU (Hedged to CAD) Duration: 2.8 | Distibution Yield: 2.6% | Yield to Maturity: 0.9%
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BMO Mid-Term US IG Corporate Bond ZMU (Hedged to CAD) ZIC (Unhedged) ZIC.U (USD Units) Duration: 6.7 | Distibution Yield: 3.0% | Yield to Maturity: 2.0%
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As of September 30, 2021

U.S. and Emerging Fixed Income ETF Breakdown

Duration: 3.7 | Distibution Yield: 5.2% | Yield to Maturity: 4.1%

BMO US High Yield Corporate Bond ZJK (Unhedged) ZHY (Hedged to CAD)
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BMO ESG High Yield US Corporate Bond Index ETF ESGH (Unhedged) ESGH.F (Hedged to CAD) Duration: 4.2 | Distibution Yield: 4.6% | Yield to Maturity: 3.4%
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oating Rate High Yie uration: 0.2 | Distibution Yield: 4.5% | Yield to Maturity: 3.1%
BMO Float Rate High Yield ZFH Durat 0.2 | Distibution Yield: 4.5% | Yield to Maturity: 3.1%
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As of September 30, 2021

U.S. and Emerging Fixed Income ETF Breakdown

Duration: 5.2 | Distibution Yield: 3.6% | Yield to Maturity: 2.8%

BMO Emerging Markets Bond ZEF (Hedged to CAD)
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BMO Short-Term US Treasury Bond
ZTS (unhedged) ZTS.U (USD units)
Duration: 2.8 | Distibution Yield: 1.3% |
Yield to Maturity: 0.5%
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BMO Mid-Term US Treasury Bond
ZTM (unhedged) ZTM.U (USD units)
Duration: 6.8 | Distibution Yield: 1.4% |
Yield to Maturity: 1.2%
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BMO Long-Term US Treasury Bond

ITL (unhedged) ZTL.U (USD units)
Duration: 19.0 | Distibution Yield: 2.3% |
Yield to Maturity: 2.0%
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U.S. and Emerging Fixed Income ETF Breakdown As of September 30, 2021

Change in Yield Curve (U.S.)
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U.S. and Emerging Fixed Income ETF Breakdown As of September 30, 2021

© Fund Statistics
W h a t IS Tre n d i n g ITS ITM 1ITL ISU IMU ZIC ZHY 1ZJK 1ZFH ZEF ZUS.U ESGF ESGH
Duration 276 678 1895 282 6.66 6.66 370 370 024 518 050 815 4.20
3 Distribution Yield (%) 130 142 234 259 302 302 518 518 447 361 138 247 458
o IK Yield to Maturity (%) 046 122 202 094 203 203 405 405 305 276 030 187 343
, Tive e ®IC Coupon (%) 133 144 262 273 329 329 562 562 483 381 138 265 5.03.
MER (%) 024 023 023 028 028 028 062 062 045 056 017 022 0517
Sharpe Ratio (3 Year) 024 044 048 083 083 081 043 063 020 048
1 AUM (Sbillions) 5321 4132 5529 127.30 1,92612 2,039.97 776.60 831.86 190.21 599.17 104.34 22.84 10.37
g He Average Trading Volume (Smillions)' 0.50  0.52 027 030 3.14 180 143 065 066 251 140 0.13
_% 2US.U IsU He Spread (%)? 017 018 015 033 021 024 022 039 024 029 011 036
é 0 EsGr %( IMU * Estimate only. Audited MER is unavailable since the ETF has not yet completed a financial year.
g Y3
. Fund Performance (%)
ITS ITM 1ITL ISU IMU ZIC ZIHY 1ZIJK ZFH ZEF ZUS.U ESGF ESGH
1 month 008 -094 -262 -019 -047 -0.85 -0.02 037 -019 -1.41 0.00 -1.04
2 3 month 214 206 251 005 219 001 060 279 018 -0.60 0.00 -0.17
6 month 080 248 799 068 372 288 297 380 230 170 0.03 3.01
3 1 year -548 -833 -1480 091 -394 079 891 385 914 208 009 020
-0 -8 -6 4 -2 0 2 4 6 8 10 3 year 237 461 819 342 663 655 458 500 232 3289
1year return (%) 5 year .- - 203 346 348 428 - 395 170
ETFs in the upper right quadrant are top performers Since Inception’ 082 205 445 209 659 389 565 501 419 493 108 297
Source: Morning Star Direct, October 2021

“ Source: Morning Star Direct October 2021.

! Average trading volume based on 3 months daily dollar average. (September 30, 2021 - September 30, 2021).

2Bid-Ask spread expressed as a percentage of NAV. Based on trading between October 2020 - October 2021.

“Since Inception TS (February 28, 2017), ZTM (February 28, 2017), ZTL (February 28, 2017, ZSU (February 10, 2014), ZIC (March 19, 2013), ZMU (March 20, 2013), ZHY (October 20, 2009), ZFH (February 10,
2014), ZEF (May 21, 2010),

Holdings of Investment Portfolio may change due to ETF's ongoing portfolio transactions.
BMO Global Asset Management is a brand name that comprises of BMO Asset Management Inc., BMO Investments Inc., BMO Asset Management Corp. and BMO's specialized investment management firms.
BMO ETFs are managed and administered by BMO Asset Management Inc., an investment fund manager and portfolio manager and separate legal entity from Bank of Montreal.

Commissions, management fees and expenses all may be associated with investments in exchange traded funds. Please read the prospectus before investing. The indicated rates of return are the historical annual
compounded total returns including changes in unit value and reinvestment of all dividends or distributions and do not take into account sales, redemption, distribution or optional charges or income taxes payable
by any unitholder that would have reduced returns. Exchange traded funds are not quaranteed, their values change frequently and past performance may not be repeated.

©“BMO (M-bar roundel symbol)” is a registered trademark of Bank of Montreal, used under licence.
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