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H M | ndex - Fixed-Reset
H M Account Number: J0000010

Data Source : Transaction Files

Eval uation Date : 2009-01-14

Eval uation Tining : Trade Date

Ti cker Current Yiel d-to-Wrst DBRS Aver age Hol di ngs Hol di ngs Mar ket Modi fi ed
- Yield (at Rating Trading Val ue Dur ati on
Bid Bid) —— Val ue bi d wei ght E— -
E— price YTW
BNS. PR Q5. 7951 % 4.43 % Pfd-1 321, 829 21. 57 4 % 86, 280 15. 88
BNS. PR R5. 6664 % 4.53 % Pfd-1 494,922 22.06 4 % 88, 240 15. 82
TD. PR. Y5. 7303 % 4.32 % Pfd-1 241,435 22.25 4 % 89, 000 16. 12
NA. PR N6. 0396 % 4.69 % Pfd-1(low) 164,372 22.25 4 % 89, 000 15. 52
CM PR K5. 9444 % 4.82 % Pfd-1 378,675 22.50 5 % 90, 000 15.12
TD. PR. A5. 5285 % 4.48 % Pfd-1 421,015 22.61 5 % 90, 440 15. 96
BMO. PR M5. 4945 % 4.20 % Pfd-1 391,421 22.75 5 % 91, 000 16. 28
BNS. PR P5. 4585 % 4.44 % Pfd-1 299, 047 22.90 5 % 91, 600 16. 12
RY. PR | 5.4514 % 4.52 % Pfd-1 704, 895 22.93 5 % 91,720 15. 63
| AG PR C6. 6955 % 5.98 %Pfd-2(high) 785,933 23.15 5 % 92, 600 13. 47
TD. PR. S5. 2499 % 3.90 % Pfd-1 184,746 23.81 5 % 95, 240 17.02
GAD. PR J6.1100 % 5.32 % Pfd-1(low) 1, 028, 754 24. 55 5 % 98, 200 14. 47
TD. PR. C5. 6634 % 4.85 % Pfd-11, 228, 495 24.72 5 % 98, 880 15. 41
RY. PR L5. 6338 % 4.86 % Pfd-1 942,822 24. 85 5 % 99, 400 15. 20
NA. PR 06. 6372 % 6.53 % Pfd-1(1ow) 2, 538, 289 24. 86 5 % 99, 440 13. 11
PWF. PR M6. 0120 % 5.35 % Pfd-1(low 1, 115, 256 24. 95 5 % 99, 800 14. 47
BNS. PR S6. 1881 % 5.79 % Pfd-11, 113, 424 25.25 5 %101, 000 13. 96
TD. PR E6. 1759 % 6. 03 % Pfd-12, 700, 570 25. 30 5 %101, 200 4.54
RY. PR P6. 1759 % 6.00 % Pfd-12, 700, 664 25. 30 5 %101, 200 7.54
BMO. PR N6. 3851 % 5.82 % Pfd-11, 604, 365 25. 45 5 %101, 800 13. 82
RY. PR N6. 1275 % 5.50 % Pfd-1 1, 980, 459 25.50 5 %102, 000 14. 28

Cash 0 % 0

Di vi dends Due 0 % 0

I nconme Tax Due 0 % 0

Capital Gains Tax Due 0 % 0

5.9221 % 5.09 % 1, 052, 064 1001, 998, 040 14.19
Hi storical Market Data Source: TSE (c) 1993-2008 The Toronto Stock Exchange. Al Rights Reserved
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