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H M 1ndex - Perpetual (D scount)
H M Account Nunber:J0000009

Data Source : Transaction Files

Eval uation Date : 2007-01-17

Eval uation Tining : Trade Date

Ti cker Current Yiel d-to-Wrst Price Average Hol di ngs Hol di ngs Mar ket Modi fi ed
D— Yield (at Disparity Trading - Val ueDuration
Bi d Bid) ——— Val ue bi d wei ght —— -
E— price YTW
SLF. PR. D4. 5040 % 4.5309 % -0.05801, 286,013 24.7000 25 %98, 800 16. 34
SLF. PR C4. 4949 % 4.5212 % -0.1510 355,194 24.7500 25 %99, 000 16. 36
GND. PR. | 4. 5308 % 4.5577 % -0.0252 598,883 24.8300 25 %99, 320 16. 29
BMO. PR J4.5072 % 4.5182 % 0.40882, 635,355 24.9600 25 %99, 840 16. 39
Cash 0 % 0
Di vi dends Due 0 % 0
I ncone Tax Due 0 % 0
Capital Gains Tax Due 0 % 0
4.5093 % 4.5320 % 0.04441, 221, 325 100 396, 960 16. 34

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