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Press Release

BMO Asset Management Inc. offers access to yield-enhancing segments of the bank funding
market with its new BMO Canadian Bank Income Index ETF (ZBI)

11 February 2022

FRANKFURT AM MAIN - The annual pace of inflation is approaching 5% in Canada, an all-time high in 30
years. Combined with low yields, investors face challenges around their fixed income portfolio allocations.
BMO Asset Management Inc. offers investors convenient access to a portfolio of unique high yielding fixed
income securities through the BMO Canadian Bank Income Index ETF (ZBI). This ETF seeks to replicate the
performance of the Solactive Canada Bank Income Index.

The Solactive Canada Bank Income Index aims to track the performance of bonds, NVCC bonds, LRCN
instruments, and preferred shares issued by Canadian banks in Canadian Dollars (CAD). The index is divided
into three independent buckets: bonds, LRCN, and preferred shares. The bond bucket contains bonds and NVCC
bonds; the LRCN bucket holds institutional preferred shares and LRCN instruments; lastly, the preferred
shares bucket holds listed preferred shares securities. The index is reconstituted monthly to capture new
issuance. There are minimum market capitalization and minimum average daily value traded requirements on
new and current index components.

The ETF began trading on February 10t, 2022, on the Toronto Stock Exchange (TSX) under the ticker symbol
/Bl.

Timo Pfeiffer, Chief Markets Officer at Solactive, says: “7he Canadian banking system has been consistently
ranked among the soundest in the world. With the wave of inflation and the low yield environment, we are
excited to be partnering with BMO once more on a product featuring a portfolio of Canadian bank securities,”

Mark Raes, Head of Product (Canada) at BMO Asset Management, comments, “/nvestors are looking for
innovation in the fixed income market; by including L RCNs and preferred shares, we can shorten duration and
obtain higher yield than the aggregate bond market. This solution also gives investors access to certain market
segments typically only accessible by institutions.”
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For more information please visit: http://www.solactive.com

Note to editors

About Solactive

Solactive is a leading provider of indexing, benchmarking, and calculation solutions for the global investment
and trading community. Headquartered in Frankfurt, and with offices in Hong Kong, Toronto, Berlin, and
Dresden, we innovate and disrupt the status quo as the partner of choice for our clients.

The unique blend of our 250 staff's expertise in data, data science, financial markets, and technology enables
our clients' continued success through the delivery of a superior experience, unigue customization capabilities,
and the best value for money available in the industry. With more than 18,000 indices calculated daily, we offer
a full suite of solutions, including market-leading ESG and thematic indices.

As at April 2020, Solactive served approximately 450 clients across the world, with approximately US$200
billion invested in products linked to our indices. Solactive is registered with ESMA as a benchmark
administrator and is supervised by the BaFin.

Disclaimer

The information in this document does not constitute tax, legal or investment advice and is not intended as a
recommendation for buying or selling securities. Solactive AG and all other companies mentioned in this
document are not responsible for the consequences of reliance upon any opinion or statement contained
herein or for any omission.

Solactive AG, Platz der Einheit 1, 60327 Frankfurt am Main, Germany. Registered Office: Frankfurt am Main,
Registration Court: Amtsgericht Frankfurt am Main, HRB: 79986, USt-IdNr.: DE 255 538 376. Management
Board: Steffen Scheuble, Alexander Steiner, and Timo Pfeiffer, Head of Supervisory Board: Dr Felix Muhlhauser.
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