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Sedna Finance Inc
Valuation date: Jun-30-2025

PRODUCT QTY VALUE (CAD)

Swap (212,357.46)
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Note:
Please refer to the product tabs for further detail

IBOR benchmark rates are no longer supported. However, legacy IBOR trades subject to the ISDA Fallback Protocol will continue to show IBOR rate as the floating rate index. Cashflows for these Legacy IBOR trades are
actually calculated according to the provisions of the ISDA Fallbacks Protocol, which uses the all-in fallback rate (adjusted risk-free rate + spread) for the relevant IBOR rate as published by Bloomberg Index Services Limited.
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Sedna Finance Inc
Valuation date: Jun-30-2025 PRODUCT QTY VALUE (CAD)
Swap 2 (212,357.46)
SWAPS
. . . . . . . . Outstanding Accrued
Transaction ID Deal ID Prior Reference # | Counterparty Product Trade Date Effective Date Maturity Date Valuation Date Information by Deal Trade Currency Starting Notional Notional Rate Interest MTM CAD
35370845 SEDFI SWAP Aug-20-2024 Aug-20-2024 Jul-26-2027 Jun-30-2025 BMO Pays Float CAD 15,000,000.00 15,000,000.00| CAD-1D-CORRA | 10,201.43 CAD (196,950.86)
35370845 SEDFI SWAP Aug-20-2024 Aug-20-2024 Jul-26-2027 Jun-30-2025 CPTY Pays Fixed CAD 15,000,000.00 14,759,012.25 5.43 11,130.76 CAD
38780173 SEDFI SWAP Jan-17-2025 Jan-17-2025 Jan-26-2027 Jun-30-2025 BMO Pays Float CAD 1,900,000.00 1,900,000.00| CAD-1D-CORRA 1,300.48 CAD (15,406.6)
38780173 SEDFI SWAP Jan-17-2025 Jan-17-2025 Jan-26-2027 Jun-30-2025 CPTY Pays Fixed CAD 1,900,000.00 1,881,483.34 5.29547 1,383.8 CAD
Note:

IBOR benchmark rates are no longer supported. However, legacy IBOR trades subject to the ISDA Fallback Protocol will continue to show IBOR as the floating rate index. Cashflows for these Legacy IBOR trades are actually calculated according to the provisions of the ISDA Fallbacks Protocol, which uses the all-in fallback rate (adjusted risk-free rate + spread) for the relevant IBOR

rate as published by Bloomberg Index Services Limited.
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Sedna Finance Inc
Valuation date: Jun-30-2025 PRODUCT QTY VALUE (CAD)

Swaptions 0 0.
Swaptions

tstandi
Transaction ID Deal ID Prior Reference # | Counterparty Product Trade Date Valuation Date Swap Date Expiry Date CPTY Direction CPTY(Buys/Sells) | Trade Currency Starting Notional O;Osﬁil:l:;ng Strike Rate MTM CAD
No Trades

Note:

IBOR benchmark rates are no longer supported. However, legacy IBOR trades subject to the ISDA Fallback Protocol will continue to show IBOR as the floating rate index. Cashflows for these Legacy IBOR trades are actually calculated according to the provisions of the ISDA Fallbacks Protocol, which uses the all-in fallback rate (adjusted risk-free rate + spread) for
the relevant IBOR rate as published by Bloomberg Index Services Limited.
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Sedna Finance Inc

Valuation date: Jun-30-2025 PRODUCT QTY VALUE (CAD)
FRA 0 0.
FRA
tstandi
Transaction ID Deal ID Prior Reference # | Counterparty Product Trade Date Settlement date | Maturity Date Valuation Date CPTY(Buys/Sells) Trade Currency Starting Notional O;()sﬁzl:;ng Fixed rate MTM CAD
No Trades
Note:

IBOR benchmark rates are no longer supported. However, legacy IBOR trades subject to the ISDA Fallback Protocol will continue to show IBOR as the floating rate index. Cashflows for these Legacy IBOR trades are actually calculated according to the provisions of the ISDA Fallbacks Protocol, which uses the all-in fallback rate (adjusted risk-free rate + spread) for the relevant
IBOR rate as published by Bloomberg Index Services Limited.
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Sedna Finance Inc

Valuation date: Jun-30-2025 PRODUCT QTY VALUE (CAD)
FX Flat 0 0.00
FX Flat
tstandi
Transaction ID Deal ID Prior Reference # | Counterparty Product Trade Date Effective Date Maturity Date Valuation Date Information by deal Trade Currency Starting Notional O;Osﬁ?:l:;ng Rate MTM CAD
No Trades
Note:

IBOR benchmark rates are no longer supported. However, legacy IBOR trades subject to the ISDA Fallback Protocol will continue to show IBOR as the floating rate index. Cashflows for these Legacy IBOR trades are actually calculated according to the provisions of the ISDA Fallbacks Protocol, which uses the all-in fallback rate (adjusted risk-free rate + spread) for

the relevant IBOR rate as published by Bloomberg Index Services Limited.
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Sedna Finance Inc
Valuation date: Jun-30-2025 PRODUCT QTY VALUE (CAD)

Options 0 0.
Options

tstandi
Transaction ID Deal ID Prior Reference # | Counterparty Trade Date Settlement date | Maturity Date Valuation Date CPTY(Buys/Sells) Trade Currency Starting Notional O;;ﬁizging Strike Rate | Lower Strike Rate | Upper Strike Rate MTM CAD

No Trades

Note:

IBOR benchmark rates are no longer supported. However, legacy IBOR trades subject to the ISDA Fallback Protocol will continue to show IBOR as the floating rate index. Cashflows for these Legacy IBOR trades are actually calculated according to the provisions of the ISDA Fallbacks Protocol, which uses the all-in fallback rate (adjusted risk-free rate + spread) for
the relevant IBOR rate as published by Bloomberg Index Services Limited.
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Sedna Finance Inc

Valuation date: Jun-30-2025 PRODUCT QTY VALUE (CAD)
Bond Option 0 0
Bond Option
tstandi
Transaction ID Deal ID Prior Reference # | Counterparty Product Trade Date Expiry Date Effective Date Valuation Date | CPTY(Buys/Sells) | Trade Currency | Starting Notional O;()sﬁ::}r:l:;ng Strike Rate MTM CAD
No Trades
Note:

IBOR benchmark rates are no longer supported. However, legacy IBOR trades subject to the ISDA Fallback Protocol will continue to show IBOR as the floating rate index. Cashflows for these Legacy IBOR trades are actually calculated according to the provisions of the ISDA Fallbacks Protocol, which uses the all-in fallback rate (adjusted risk-free rate + spread) for the
relevant IBOR rate as published by Bloomberg Index Services Limited.
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Chicago Toronto New York
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Sedna Finance Inc

Valuation date: Jun-30-2025 PRODUCT QTY VALUE (CAD)
T Locks 0 0.
T Locks
tstandi
Transaction ID Deal ID Prior Reference # | Counterparty Product Trade Date Maturity Date Payment date Valuation Date Information by deal Trade Currency Starting Notional O;;ﬁ?:lging Trade Price Trade Yield MTM CAD
No Trades
Note:

IBOR benchmark rates are no longer supported. However, legacy IBOR trades subject to the ISDA Fallback Protocol will continue to show IBOR as the floating rate index. Cashflows for these Legacy IBOR trades are actually calculated according to the provisions of the ISDA Fallbacks Protocol, which uses the all-in fallback rate (adjusted risk-free rate + spread) for the relevant IBOR rate as published by Bloomberg Index Services Limited.



Date

Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025
Jun-30-2025

Currency
AUD
CAD
CHF
CNH
DKK
EUR
GBP
HKD
JPY
MXN
NOK
NzD
SEK
SGD
TRY
usb

CAD FX Rate

0.896358188

1
1.717211832
0.190316195
0.215025846
1.604235252
1.868939858
0.173547765
0.009446985
0.072627669
0.135104836
0.830284212
0.143909704
1.071156195
0.034223227
1.362350008



The above MTM values are presented from the client's perspective - positive MTM values represent a gain to the client and negative MTM values represent a loss to the client.

The valuations provided herewith (the 'Valuations') represent an approximation by Bank of Montreal ('BMQ') of the closing value of the types of transactions described herein. The Valuations are confidential and are intended solely for your use. The Valuations do not represent the actual or indicative terms at which new (or economically equivalent)
transactions could be entered into or the actual or indicative terms at which existing (or such equivalent) transactions could be liquidated, assigned or unwound and no assurance can be given that any such liquidation, assignment, unwinding or other action would be available to you at these values or at all.

The Valuations are based on internal proprietary pricing models and estimates and on certain assumptions (all of which are subject to change without notice), and on available market data, which may be internally generated. While BMO makes efforts to ensure that the market data is obtained from sources believed to be reliable and to contain
information which is accurate and complete, BMO has not independently verified and makes no representation and disclaims all liability as to the accuracy, completeness or reliability of any market data relied upon to produce the valuations. The models and estimates may include but are not limited to projections of future cashflows or probabilistic
estimates of the value of future cashflows that are projected and/or discounted by an interest rate curve or curves such as LIBOR. The interest rate(s) used for discounting may vary based on the type of product, currency, or other factors. No guarantee or warranty is made as to the reasonableness of the assumptions or the accuracy of the models or
market data, and we point out that the models and assumptions may produce results for particular transactions that could be significantly outside the bid-offer spread for such transactions.

The Valuations are not, and do not represent, an indicative or firm quote to transact, and BMO's quotes to enter into, assign or unwind the transaction(s) or economically equivalent transaction(s) may vary significantly from the Valuations. Moreover, the Valuations are provided without adjustments for transaction and hedging costs, liquidity or credit
considerations or other significant factors external to the models that might affect BMO's quotes.

The Valuations are provided solely for general informational purposes at your request. The Valuations, pricing models, market data, and associated assumptions may vary significantly from those used by BMO in valuing the type of transaction described for the purpose of its internal books and records and other purposes (such as the determination of
margin requirements under applicable credit support arrangements), and should not be relied upon as a value of the type of transaction described for your or your clients' books and records purposes. You should not regard the Valuations as advice by us in respect of your positions (if any) or as the sole basis for such Valuations, and you should discuss with
your own professional advisors whether and to what extent the Valuations may be useful in the preparation of your financial statements, regulatory reports or otherwise.

The Valuations are not being provided pursuant to or for purposes of the Commodity Futures Trading Commission (CETC)’s Rule 23.431(d). If you are a U.S. person, as defined in the CFTC’s Interpretive Guidance and Policy Statement dated July 26, 2013, and CFTC Rule 23.431(d) is applicable, daily marks (which may differ from the Valuations) and
additional related information are provided to you by posting on a password protected web page (Portal), accessible through a URL which has been sent to you separately.

BMO and/or its affiliates may make a market or deal as principal in the products referenced in the Valuations. BMO, its affiliates and/or their respective shareholders, directors, officers and/or employees may from time to time have long or short positions in any such products.

BMO AND ITS AFFILIATES SHALL NOT BE LIABLE FOR ANY DAMAGES (INCIDENTAL, SPECIAL, CONSEQUENTIAL, COMPENSATORY, PUNITIVE OR OTHER) ARISING OUT OF ANY USE OF OR RELIANCE (INCLUDING ANY USE OF OR RELIANCE BY YOUR CLIENTS) ON THE INFORMATION CONTAINED HEREIN. WE
EXPRESSLY DISCLAIM ANY RESPONSIBILITY FOR (I) THE ACCURACY OF THE MODELS OR ESTIMATES USED IN DERIVING THE VALUATIONS, (I) ANY ERRORS OR OMISSIONS IN MARKET DATA OR REFERENCE SOURCES ON WHICH SUCH VALUATIONS ARE BASED OR IN COMPUTING OR DISSEMINATING THE
VALUATIONS, AND (III) ANY USES TO WHICH THE VALUATIONS ARE PUT (INCLUDING ANY USE BY YOUR CLIENTS).



