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HIMI Account Number:J0000002
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HIMI Index - Floater
HIMI Account Number:J0000003

Data Source : Transaction Files

Evaluation Date : 1999-10-29

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
PWF.PR.A 5.1714 % 5.1733 % 0.5356 Pfd-1(low) 26,975 21.1500 31 % 84,600 15.24
TOC.PR.B 5.0637 % 5.0974 % 0.0000 Pfd-2 51,901 21.6000 32 % 86,400 15.27
AL.PR.E 6.0680 % -16.4645 % 1.9294 Pfd-2 (low) 55,263 25.7500 38 % 103,000 0.09
Cash 0 % 0
Dividends Due 0% 0
Income Tax Due 0% 0
Capital Gains Tax Due 0 % 0
5.4745 % -2.9845 % 0.8907 45,469 100 % 274,000 9.55

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

Data Source : Transaction Files

Evaluation Date : 1999-10-29

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.F 9.0726 % 9.1671 % 5.5276 Pfd-1(low)n 46,878 24.8000 100 % 99,200 10.27
Cash 0 % 0
Dividends Due 0 % 0
Income Tax Due 0% 0
Capital Gains Tax Due 0% 0
9.0726 % 9.1671 % 5.5276 46,878 100 % 99,200 10.27

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. Page 1 of 1

HIMI Index - Interest Bearing
HIMI Account Number:J0000006

Data Source : Transaction Files

Evaluation Date : 1999-10-29

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
ENB.PR.B 7.8838 % 7.9706 % -0.6491 Pfd-2 433,336 24.1000 16 % 96,400 11.30
MG.PR.A 8.7394 % 8.8737 % 1.5126 Pfd-2 1,399,731 24.7500 16 % 99,000 10.37
TA.PR.A 7.5605 % 7.6204 % -0.9587Pfd-2 (high) 377,448 24.8000 17 % 99,200 11.64
ENB.PR.C 8.0321 % 8.0690 % -0.6353 Pfd-2 1,970,852 24.9000 17 % 99,600 11.20
AEC.PR.A 8.3992 % 8.4488 % 0.2184 Pfd-2 1,156,346 25.3000 17 % 101,200 3.93
SU.PR.A 8.5558 % 7.7607 % 0.4057 Pfd-2(low) 376,884 26.4500 18 % 105,800 3.65
Cash 0 % 0
Dividends Due 0 % 0
Income Tax Due 0% 0
Capital Gains Tax Due 0% 0
8.2009 % 8.1214 % -0.0103 949,739 100 % 601,200 8.60

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
Bid

(at Disparity Rating Trading

Bid)

MUH.PR.A 5.7292

CGI.PR.A 5.4545
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GT.PR.A 5.4098
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o\° o\° o\ o\
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.6752 % -0.1708 Pfd-1
.5726 % -0.4015 Pfd-1
.35562 % -0.4658 Pfd-2
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Capital Gains Tax Due
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5.6849 % -0.2961

o\

Value

35,250
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60,750
71,469

48,537

HIMI Index - Split Share
HIMI Account Number:J0000005

Data Source

Evaluation Date

Transaction Files

1999-10-29

Evaluation Timing : Trade Date
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Historical Market Data Source: TSE (c) 1993-2006 The Toronto Stock

HYMAS INVESTMENT MANAGEMENT INC.

http://www.himivest.com

Holdings Market Modified
- Value Duration
weight -
- YTW
24 % 96,005 6.56
25 % 99,000 6.98
25 % 99,600 6.21
26 % 101,672 6.85

0 % 0

0% 0

0 % 0

0 % 0
100 % 396,277 6.65

Exchange. All Rights Reserved
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HYMAS INVESTMENT MANAGEMENT INC.
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http://www.himivest.
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Market Modified
Value Duration
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HYMAS INVESTMENT MANAGEMENT INC.

Ticker CurrentYield-to-Worst

Yield

Price
(at Disparity

DBRS
Rating

Bid Bid)

Dividends Due
Income Tax Due
Capital Gains Tax Due

6.2457 % 4.8201 %

Historical Market Data Source: TSE

HYMAS INVESTMENT MANAGEMENT INC.

http://www.himivest.com

Average Holdings Holdings
Trading - -

Value bid weight
price
134,412

1993-2006 The Toronto Stock Exchange.

Page 2 of 2
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Value Duration
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100 3,302,600 4.31

All Rights Reserved



HYMAS INVESTMENT MANAGEMENT INC. Page 1 of 1

HIMI Index - Perpetual (Discount)
HIMI Account Number:J0000009

Data Source : Transaction Files

Evaluation Date : 1999-10-29

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
TRP.PR.Y 6.7470 % 6.7987 % 2.2080 Pfd-2(low) 140,122 41.5000 7 % 83,000 12.84
TRP.PR.X 6.6272 % 6.6799 % 0.0000 Pfd-2 (low) 77,237 42.2500 8 % 84,500 12.99
W.PR.H 6.1659 % 6.2101 % -0.9676 Pfd-2 (low) 64,016 22.3000 8 % 89,200 13.56
W.PR.J 6.0215 % 6.0751 % -0.3222 Pfd-2(low) 183,943 23.2500 8 % 93,000 13.79
CM.PR.P 5.8635 % 5.8618 % -0.4242 Pfd-1(low)n 224,521 23.4500 8 % 93,800 14.03
BNS.PR.J 5.5851 % 5.5803 % -1.1497 Pfd-1(low)n 233,112 23.5000 8 % 94,000 14 .46
PWF.PR.E 5.8511 % 5.8452 % -1.8448 Pfd-1(low)n 110,976 23.5000 8 % 94,000 14.06
BMO.PR.H 5.6144 % 5.6739 % -1.8374 Pfd-1(low)n 171,592 23.6000 8 % 94,400 14.20
POW.PR.A 5.8091 % 5.8565 % -1.9689Pfd-2(high)n 143,377 24.1000 9 % 96,400 14.11
CP.PR.A 5.7771 % 5.8042 % -1.3876 Pfd-2 209,011 24.4500 9 % 97,800 14 .21
ENB.PR.A 5.6122 % 5.7033 % -2.9763 Pfd-2(low) 112,480 24.5000 9 % 98,000 14.26
RY.PR.O 5.6008 % 5.6009 % -1.3923 Pfd-1(low)n 273,383 24.5500 9 % 98,200 14 .56
Cash 0% 0
Dividends Due 0% 0
Income Tax Due 0 % 0
Capital Gains Tax Due 0% 0
5.9213 % 5.9556 % -1.0585 163,673 1001,116,300 13.95

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

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



