HYMAS INVESTMENT MANAGEMENT INC.

HIMI Index - Floater
HIMI Account Number:J0000003

Data Source Transaction Files

Evaluation Date 1994-08-31

Evaluation Timing Trade Date

Page 1 of 1

Ticker CurrentYield-to-Worst Price Average Holdings Holdings Market Modified
Yield (at Disparity Rating Trading - - Value Duration
Bid Bid) Value bid weight ———— -
- price——— YTW
PWF.PR.A 6.0778 % 6.1396 % 0.0000P£fd-1(low) 30,501 20.8750 24 % 83,500 13.70
AL.PR.E 8.2857 % 8.3818 % 1.9829Pfd-2(low) 131,946 21.8750 25 % 87,500 10.98
CM.PR.E 5.6847 % 5.7403 % 0.2399 54,598 22.0000 25 % 88,000 14.22
BNS.PR.A 5.7670 % 5.8331 % 0.6308 Pfd-1 178,669 22.0000 25 % 88,000 14.04
Cash 0% 0
Dividends Due 0% 0
Income Tax Due 0 % 0
Capital Gains Tax Due 0 % 0
6.4561 % 6.5260 % 0.7208 99,768 100 %347,000  13.23

Historical Market Data Source: TSE (c) 1993-2006 The Toronto Stock Exchange. All Rights Reserved

HYMAS INVESTMENT MANAGEMENT INC.

http://www.himivest.com



HYMAS INVESTMENT MANAGEMENT INC.

Ticker CurrentYield-to-Worst Price DBRS
- Yield (at Disparity Rating
Bid Bid)
NA.PR.I 7.6923 % 9.0055 % 2.0607 Pfd-2n
CU.PR.V 5.6684 % 6.9798 % -0.0957 Pfd-1 (low)
NSI.PR.A 6.2500 % 7.0762 % -0.9110 Pfd-2 (low)
PWF.PR.C 7.0000 % 7.0601 % 0.0000 Pfd-1(low)n
LON.PR.D 7.2520 % 7.5182 % 0.8684 Pfd-1(low)n
W.PR.E 6.8657 % 6.9326 % -0.8895 Pfd-2 (low)
CM.PR.K 6.8966 % 6.9299 % 0.0000 Pfd-1(low)n
CFS.PR.B 7.2433 % 7.2799 % 0.4115Pfd-2(high)n
GWO.PR.A 7.3892 % 7.5140 % 0.7652 Pfd-1(low)n
GWO.PR.B 7.3059 % 7.4054 % 0.8641 Pfd-1(low)n
RY.PR.J 6.9268 % 6.8101 % 0.0043 Pfd-1(low)n
BNS.PR.E 6.9437 % 6.8500 % 0.0779 Pfd-1(low)n
NA.PR.G 8.4541 % 8.2660 % 0.9463 Pfd-2n
W.PR.D 7.5869 % -46.1024 % -1.2357 Pfd-2 (low)
RY.PR.G 7.8341 % 6.7786 % 0.0000 Pfd-1 (low)
BNS.PR.D 8.2960 % 5.5963 % -0.1910 Pfd-1(low)n
RY.PR.H 7.9646 % 6.7987 % 0.1001 Pfd-1(low)n
BMO.PR.E 7.8947 % 6.5678 % -0.0980 Pfd-1(low)n
Cash
Dividends Due
Income Tax Due
Capital Gains Tax Due
7.3278 % 4.0322 % 0.1282

Historical Market Data Source: TSE

HYMAS INVESTMENT MANAGEMENT INC.

1993-2006 The Toronto Stock

http://www.himivest.com
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HIMI Account Number:J0000004
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HYMAS INVESTMENT MANAGEMENT INC.

Page 1 of 1

HIMI Index - Perpetual (Premium)
HIMI Account Number:J0000007

Data Source

Evaluation Date

Transaction Files

1994-08-31

Evaluation Timing

Trade Date

Ticker CurrentYield-to-Worst Price DBRS Average Holdings Holdings Market Modified
Yield (at Disparity Rating Trading - - Value Duration
Bid Bid) Value bid weight -
price—————— YTW
RY.PR.B 7.2050 % 1.3258 % 0.0000 Pfd-1 54,699 20.1250 13 % 100,625 0.08
TAU.PR.T 8.2353 % -22.9601 % 0.5001 Pfd-1(low) 36,214 25.5000 14 % 102,000 0.09
NA.PR.F 9.1787 % 8.9351 % -0.3543 Pfd-2(low) 47,911 25.8750 14 % 103,500 4.06
CM.PR.J 8.1193 % 7.4602 % -0.1475 Pfd-1(low) 36,089 27.2500 15 % 109,000 5.41
RY.PR.F 8.1818 % 6.9405 % 0.0000Pfd-1(low)n 58,169 27.5000 15 % 110,000 4.19
BMO.PR.D 8.1448 % 6.6617 % -0.2375Pfd-1(low)n 78,233 27.6250 15 % 110,500 4.15
CM.PR.I 8.0531 % 6.4281 % -1.0650Pfd-1(low)n 70,366 28.2500 15 % 113,000 3.18
Cash 0 % 0
Dividends Due 0 % 0
Income Tax Due 0% 0
Capital Gains Tax Due 0 % 0
8.1616 % 2.3448 % -0.1981 54,881 100 &% 748,625 3.08
Historical Market Data Source: TSE (c) 1993-2006 The Toronto Stock Exchange. All Rights Reserved

HYMAS INVESTMENT MANAGEMENT INC. http://www.himivest.com
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