HYMAS | NVESTMENT NMANAGEMENT | NC. Page 1 of 2

HYMAS | NVESTMENT

MANAGEMENT | NC.

http://ww. hi m vest. com

H M 1ndex - Fixed-Reset
H M Account Nunber:J0000010
Eval uation Date : 2010-08-19
Eval uation Tining : Trade Date
Data Source : Transaction Files
Ti cker Next Yi el d-t o- Wr st DBRS Average Ask Hol di ngs Hol di ngs Modi fi ed
- ex-Date (at Rating Trading Yield - Duration
- Bi d) Val ue To bi d ask -
Wor st price price YTW
BAM PR. P2010-09- 11 4.23 % Pfd-2(low) 263,4574.02 % 27.89 28. 10 3. 63
BAM PR R2010-09- 11 4.48 % Pfd-2(low) 300,9944.47 % 26.36 26. 38 5. 06
BMO. PR. M2010- 10- 28 2.73 % Pfd-1(low) 243,2022.66 % 26.60 26. 65 2.88
BMO. PR. N2010- 10- 28 3.06 % Pfd-1(low) 151,5482.93 % 27.87 27.99 3. 24
BMO. PR 02010- 10- 28 3.12 % Pfd-1(low) 345,5463.04 % 28.05 28. 13 3. 44
BMO. PR P2010- 10- 28 3.23 % Pfd-1(low) 454,2773.10 % 27.25 27. 40 4.10
BNS. PR. P2010- 10- 02 3.24 % Pfd-1(low) 212,9983.09 % 26.20 26. 30 2.58
BNS. PR. Q2010- 10- 02 3.41 % Pfd-1(low) 184,3043.34 % 26.24 26. 30 3.01
BNS. PR. R2010- 10- 02 3.27 % Pfd-1(low) 200,2403.01 % 26.46 26. 68 3.22
BNS. PR T2010- 10- 02 3.12 % Pfd-1(low) 331,6302.90 % 27.88 28. 08 3. 37
BNS. PR X2010- 10- 02 3.17 % Pfd-1(low) 291,6042.92 % 27.85 28. 08 3. 37
BNS. PR Y2010- 10- 02 3.36 % Pfd-1(low) 608,3923.34 % 24.85 24. 93 18. 56
Cl U. PR B2010-11-09 3. 23 %Pfd- 2(hi gh) 61,8713.15 % 28.11 28.19 3.45
CM PR K2010- 09- 24 2.99 % Pfd-1(low) 193,0382.81 % 27.25 27. 43 3. 63
CM PR L2010-09- 24 3.23 % Pfd-1(low) 379,8733.02 % 28.00 28. 20 3. 37
CM PR M2010- 09- 24 3.23 % Pfd-1(low) 337,5223.10 % 28.17 28. 30 3. 57
GN\D. PR. J 2010- 08- 31 3.22 % Pfd-1(low) 142,3023.13 % 27.47 27.55 3.11
HSB. PR. E2010- 09- 11 3.67 %Pfd-2(high) 292,9093.61 % 27.94 28. 00 3. 47
| AG PR C2010- 08- 26 3.59 %Pfd-2(high) 112,8753.51 % 27.33 27. 40 3.10
MFC. PR D2010- 11- 13 4.14 %Pfd-2(high) 552,5784.04 % 27.10 27. 20 3.48
M-C. PR E2010- 11- 13 4.52 %Pfd-2(high) 469,0314.43 % 25.92 26. 00 3.73
NA. PR. N2010- 10- 07 3.62 % Pfd-2 51,4092.92 % 26.23 26. 75 2.83
NA. PR 02010- 10- 07 3.43 % Pfd-2 149,8363.31 % 27.69 27. 80 3.21
NA. PR P2010- 10- 07 3.42 % Pfd-2 112,6123.20 % 27.71 27.90 3.21
PWF. PR. M2010- 10- 07 3.06 % Pfd-1(low) 126,5282.87 % 27.50 27. 66 3.20
PWF. PR. P2010- 10- 02 3.83 % Pfd-1(low) 1,286,8873.79 % 25.81 25. 90 8. 43
RY. PR | 2010- 10- 22 3.19 % Pfd-1(low) 294,0453.16 % 26.47 26. 50 3.30
RY. PR L2010- 10- 22 2.83 % Pfd-1(low) 229,3112.72 % 27.30 27. 40 3.28
RY. PR N2010- 10- 22 3.06 % Pfd-1(low) 159,1322.96 % 27.66 27.75 3.25
RY. PR P2010- 10- 22 3.17 % Pfd-1(low) 243,3462.86 % 27.60 27. 88 3.25
RY. PR R2010- 10- 22 3.26 % Pfd-1(low) 363,8043.00 % 27.54 27.77 3.25
RY. PR T2010- 10- 22 3.49 % Pfd-1(low) 268,7602.96 % 27.62 28. 15 3. 64
RY. PR X2010- 10- 22 3.23 % Pfd-1(low) 429,2063.13 % 27.90 28. 00 3.65
RY. PR Y2010- 10- 22 3.20 % Pfd-1(low) 377,2043.14 % 27.93 28. 00 3. 86
SLF. PR F2010- 08- 23 3.15 % Pfd-1(low) 197,7883.00 % 27.85 27.99 3.51
SLF. PR. G2010- 08- 23 3.75 % Pfd-1(low) 818,0033.72 % 25.55 25.70 17.56
TD. PR. A2010- 10- 06 3.46 % Pfd-1(low) 140,9473.10 % 26.30 26. 60 3.23
TD. PR. C2010- 10- 06 3.07 % Pfd-1(low) 201,4142.84 % 27.15 27. 35 3.21
TD. PR. E2010- 10- 06 3.27 % Pfd-1(low) 318,1653.00 % 27.75 28. 00 3.38
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Ask Hol di ngs Hol di ngs Modi fi ed

Rating Trading Yield - - Duration
Val ue To bi d ask -
Wor st price price YTW
% Pfd-1(low) 412,2313.05 % 27.83 27. 95
% Pfd-1(low) 295,3053.12 % 27.85 28. 05
% Pfd-1(1low) 422,3073.13 % 27.92 28. 05
% Pfd-1(low) 244,5382.87 % 26.21 26. 54
% Pfd-1(1 ow) 83,4213.05 % 26.28 26. 59
% Pfd-2(1low) 744,9303.78 % 25.95 26. 01
% Pfd-2(1low) 595,9433.61 % 25.00 25.04
% Pfd-2(1ow) 1,514,1933.70 %  25.45 25. 50
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