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PRICE
TOTRET

A
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BEE
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PRICE
TOTRET

ALL CORPORATES
YIELD

PRICE
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LONG TERM INDEX
YIELD

PRICE

TOTRET

TERM {YRS)
AVG. COUPON
MAC, DURATION
MCD. DURATION

749
120.73
313.26

8.00
113.89
32143

7.96
119.65
336.30

.67
120.19
3846

7.8
120.51
325.96

812
12324
33642

9.12
123.62
360.39

8.08
119.26
324.69

Ty2
120.30
319.60

20.80
LS|
953
9.18

7.02
415.83
302.83

837
114.85
318.73

8.
115,84
328.09

8.07
156.59
30859

832
116.14
316.50

8,55
18.72
326.74

9.57
119,38
351.00

8.53
114.92
3557

8.13
115.72
30879

20.50
0.66
9.26
8.89

7.99
114.99
302,58

8.39
114.24
32050

8.29
115.32
328.62

8.13
114.93
308.98

£.39
115.50
31689

861
11815
327.41

9.65
118.63
351.48

8.58
114.34
915,95

519
11511
310.21

2030
9.54
an
8.85

APR.

8185
13.34
300.54

8.58
11298
31818

8.55
1377
326.89

8.29
113.31
306.68

849
114.14
HET5

875
116.73
326.10

9.81
747
360.21

an
112.9¢
314.69

8.35
113.48
308.21

2050
8.50
.15
8.75

MAY

a2
114.60
305.84

8.40
114.80
325.48

8.40
115.33
3378

8.14
114.74
32.78

841
115.30
21147

863
118,08
332.20

9.67
118.14
355.83

a.60
114.22
320,45

8.20
114.89
214.10

20.20
243
9.30
a0

JUNE

7.97
114.99
368.82

8.34
115.44
329.43

832
116.10
338.20

8.09
115.22
36.09

8.30
116.04
325.40

855
118.88
336.71

9,61
118.65
360.00

852
114,98
324.75

8.15
1549
317.54

20.20
9.42
8.27
890
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JuLy

T.90
115,74
3304

8.25
116.32
340

8.23
117.00
333

8.01
118,01
320,55

819
116.97
330,44

8.47
11976
ML

9.53
118.37
365.19

8.43
115.84
320.67

8.07
116.21
322.07

20.20
9.41
9.28
8.92

777
116.95
318,25

8.14
11740
338.67

8.10
+18.26
350.32

7.8%
117.18
325.88

£.07
118.28
336.28

8.33
21,1
348.42

9.1
120.v2
371.86

8.30
117.15
335.95

7
117.40
327.48

19.90
9.35
9.25
880

SEP, oCT. NOV,
7.48 6.81 8.42
116.83 127.55 53216
328.08 35098 38533
7.86 7.2 6.84
12042 12806 132.50
350.71 37514 390.24
7.82 717 6.81
121.00 12814 132,96
360.75 38423 38842
780 8.93 6.55
12010 12780 13234
326.05 285945 37405
737 7.16 6.80
12112 12824 13257
3682 26883 38339
8.09 7.¥ 6.94
123.64 13095 13526
358.03  381.32  395.04
8.682 v.ez 7.53
12336 130.04 12398
382.56 40547 420,04
.04 7.3 8.94
119,68 12672 130
34645 36779 38200
765 6.98 6.60
12028 127.90 13240
33762 36092 37548
12.60 12,90 18.60
.29 9.21 9.18
9.31 9.61 9.85
8.97 9.2¢ 853
LONG TERM

EOQKD [NDICES

DEC. AVERAGE

6.88
127.07
353.55

7.24
127.49
378.2t

7.20
127.80
387.45

7.00
127.2%
362,20

voT.28
127.47
.z

7.37
130.40
384.57

839
129.81
410.24

737
126,15
370.73

7.08
127.39
/3N

20.40
9.37
.82
§9.49

7.57
119.48
aglge

o7
119.49
34234

T.94
120,01
351.39

770
119.56
32016

.92
120.19
33622

8.14
122,91
2349.85

.06
122.74
37570

8.12
118.93
337.30

775
1971
330.56

2020
942
940
.05
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CANADAS
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PRICE
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PROVINCIALS
YIELD

PRICE
TOTRET

MUNICIPALS
YIELD
PRICE

TOT RET

AlL GOVERNMENTS
YIELD

PRICE

TOTRET

CORPORATES
AAA

YELD
PRICE
TOT RET

Aa
YIELD
PRICE
TOTRET

A

YIELD
PRICE
TOT RET

BBB
YIELE
PRICE
TOT RET

ALL CORPORATES
YIELD

PRICE

TOT RET

LONG TERM INDEX
YIELD

PRICE

TOT RET

TERM (YRS)
AVGE, COUPON
MAC. RURATION
MOD, DURATION

JAN,

7.05
125.05
35018

7.368
125.89
376.00

7.36
125.82
384.65

715
12641
359.20

7.44
12546
JET85

7.52
128.46
381.40

8.62
128.38
408.87

753
124.27
361.79

7.2%
125.50
360.71

2040
2.36
973
939

FEB.

6.85
127.57
356.08

(AL
128.33
BG4

7.18
127.71
392.64

6.95
127.62
367.56

r.25
127,80
376.88

7.35
13050
380.87

7.95
132.20
423.27

735
12635
37657

rm
127.69
369.07

20.00
9.3
9.7
938

7.16
12347
350.04

745
124.81
377.46

748
124.27
384,85

.28
123.98
358.53

7.4
124.57
369.86

8L
12713
382.56

8.4z
129,21
41871

7.64
1231
369.18

.31
124.11
36118

20.00
9.28
9.56
9.22

.00
125.42
357.69

7.28
126.81
385.95

bial
126.07
392.85

T.10
12595
357.45

7.37
12682
37833

T47
129.19
391,36

8.05
130.66
424,18

747
12540
377.60

7.15
126.08
389.19

20,20
926
8.62
.30

MAY

6.84
127,46
364.70

7.3
128.66
393.95

7.15
12773
00,53

6.93
122.72
374,78

715
128.53
386.33

7.31
130.96
369.28

7.89
132,19
431.89

7.2
126.84
38529

©.98
127.85
376.57

19,70
9.20
9.74
2.41

JUNE

B6.75
128.92
37213

B.97
130.61
402.35

6.99
1258.4%
408.66

633
129.55
382.53

.04
130.58
394.88

7.4
132.94
A07.94

7.88
134.98
443.00

7.14
128.80
393,73

6.88
129.711
384.43

20.80
9.38
10.05
9.7

July

817
126.76
397,08

629
138.38
428.55

8,38
136.30
42248

6.25
127.33
407.84

6.45
128.44
420.97

.55
140.53
433.71

T.08
141,85
469.02

659
136.22
418.79

630
137.45
409.71

20.90

932
0.3
10.03

841
13313
368,71

6.84
$34.51
419,14

6.62
133.55
428.30

6.49
133.64
399.20

870
134,81
41276

6.80
137.22
428.08

748
138.84
452,60

679
132.96
411.28

859
133.82
401.24

20.50
9.7
10.10
9.78

SEP.

6.14
1361
401.47

8.40
137.58
431.25

63
126.70
439.00

6.24
137.05
41173

647
137.93
42d4.51

6.55
140.20
438.28

a7
141.89
475.37

6.55
13593
428.02

.28
137.17
413.66

20.50
9.:
10.22
a9

OCT.

5.85
140.90
41589

.16
14110
444.73

6.08
139.89
451,83

5.96
140.99
425.80

6.30
141.07
436.58

6.
325
450.15

6.81
144.79
487.81

6.34
138.84
434,59

6.02
140.95
427.37

20.80

9.15
10,42
1012

NOV,

586
140.86
17.62

6.12
140,85
446,35

617
138.74
450.66

5,98
140.88
421.5¢

8.3
140.43
436.94

8.40
142.39
449,98

7.02
144,02
487.80

640
138.06
434,53

6.05
w072
428.88

20.70

802
10.55
10.24

DEC. AVERAGE

5.87
140.63
41963

6.19
072
448.63

813
139,16
434,73

5.9¢
140.68
422,58

&3
140.5%
435,93

6.44
141.98
451.66

7.4
143.76
49%0.36

6.42
137.76
436.44

8.05
140.52
430.86

2050

2.01
10.48
10.17

6.50
182.18
38279

678
133,19
411,65

B.77
132,12
416.26

6.59
132.56
/273

6.86
13307
402,82

686
13540
416.86

760
136.91
451,81

6.96
131.19
40237

£.65
132.63
494,40

20.40

10.05
872
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