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Long/ % Current Annual Call / Options Days Strike vs.   
Country Name Sector Short Size Price Yield Put Price Out Price UnweightedWeighted
CAD SILVER WHEATON CORP PRECIOUS METALS L 3.5 40.62 0.8% C $2.57 33 1.0% 6.1% 67.7% 68.5% 2.4%
USD VERIZON COMMUNICATIONS CONSUMER L 3.5 37.56 5.2%  5.2% 0.2%
CAD SUNCOR ENERGY INC NEW ENERGY L 3.5 46.04 1.1% C $1.32 25 -0.2% 2.9% 42.8% 43.9% 1.5%
CAD ELDORADO GOLD CRP PRECIOUS METALS L 3.5 17.61 0.6%  0.6% 0.0%
CAD HB S&P/TSX GL GLD BUL ETF PRECIOUS METALS L 3.5 15.9 0.0%  0.0% 0.0%
USD KORN FERRY INTL INDUSTRIAL L 3.5 20.71 0.0%  0.0% 0.0%
CAD BONAVISTA ENERGY CORP ENERGY L 3.5 28.32 5.1%  5.1% 0.2%
CAD AGRIUM INC AGRICULTURE L 3.5 90.43 0.1% C $3.40 33 -0.8% 3.9% 43.0% 43.1% 1.5%
CAD BARRICK GOLD CORP PRECIOUS METALS L 3.5 51.01 0.0% P $1.41 33 1.8% 2.7% 29.7% 29.7% 1.0%
CAD GOLDCORP INC PRECIOUS METALS L 3.0 55.83 0.0% P $1.43 33 2.3% 2.7% 30.1% 30.1% 0.9%
ADR ANGLOGOLD ASHANTI PRECIOUS METALS L 3.0 50.98 0.0% P $1.45 33 1.0% 3.0% 33.4% 33.4% 1.0%
CAD YAMANA GOLD INC PRECIOUS METALS L 3.0 12.71 0.0% P $0.31 25 2.3% 2.5% 37.2% 37.2% 1.1%
CAD SILVERCORP METALS INC PRECIOUS METALS L 3.0 13.59 0.0% P $0.86 33 0.5% 6.1% 67.9% 67.9% 2.0%
CAD LINDSAY CORPORATION AGRICULTURE L 3.0 73.32 0.0% P $1.35 25 4.6% 1.9% 28.2% 28.2% 0.8%
CAD FREEHOLD ROYALTIES LTD ENERGY L 2.9 22.21 1.0%  1.0% 0.0%
CAD AGNICO-EAGLE MINES LTD PRECIOUS METALS L 2.9 63.39 0.3%  0.3% 0.0%
CAD VERESEN INC PIPLIINE L 2.6 13.64 7.4%  7.4% 0.2%
CAD CHEMTRADE LOGISTICS T/U CHEMICALS L 2.5 14.32 8.5%  8.5% 0.2%
CAD IBI GROUP INC ENGINERING L 2.5 14.7 7.5%  7.5% 0.2%
CAD PEMBINA PIPELINE CORP PIPLIINE L 2.3 23.13 6.7%  6.7% 0.2%
CAD CANFOR PULP PRODUCTS INCFOREST PRODUCTS L 2.3 17.89 8.5%  8.5% 0.2%
CAD ENERPLUS CORP ENERGY L 2.2 30.88 7.3%  7.3% 0.2%
USD PROSHRS ULTRASRT LEH20+YRETF SHORT 10 YR. RATES L 2.2 35.53 0.0%  0.0% 0.0%
CAD GENIVAR INC ENGINERING L 2.2 30.7 4.9%  4.9% 0.1%
CAD POTASH CORP OF SASK INC AGRICULTURE L 2.1 56.38 0.5% C $2.37 33 -0.4% 4.3% 47.7% 48.2% 1.0%
CAD PENGROWTH ENERGY CORP ENERGY L 2.0 13.26 6.7%  6.7% 0.1%
USD TERRA NITROGEN LPU AGRICULTURE L 2.0 112.43 4.7%  4.7% 0.1%
CAD BOSTON PIZZA ROYL INC T/U CONSUMER L 2.0 13.95 7.2%  7.2% 0.1%
CAD CAMECO CORP URANIUM L 1.9 29.48 0.0% P $1.15 33 0.4% 4.1% 45.4% 45.4% 0.8%
CAD CAMECO CORP URANIUM L 1.9 29.48 1.5% C $1.35 33 -0.4% 4.8% 53.3% 54.8% 1.0%
CAD POTASH CORP OF SASK INC AGRICULTURE L 1.9 56.38 0.0% P $2.28 33 0.4% 4.1% 45.9% 45.9% 0.9%
CAD AG GROWTH INTL INC AGRICULTURE L 1.9 49.23 5.0%  5.0% 0.1%
CAD CANEXUS INCOME FUND T/U CHEMICALS L 1.8 7.17 7.8% 7.8% 0.1%
USD COEUR D'ALENE MINES-NEW PRECIOUS METALS L 1.7 29.88 0.0% C $1.45 25 3.1% 4.5% 66.2% 66.2% 1.1%
CAD WAJAX CORP INDUSTRIAL L 1.7 41.69 4.4%   4.4% 0.1%
CAD RESEARCH IN MOTION LTD TECHNOLOGY L 1.5 45.79 0.0%     0.0% 0.0%
CAD NORTH WEST CO INC CONSUMER L 1.3 19.75 4.8%  4.8% 0.1%
CAD KEG ROYALTIES INCM FD T/U CONSUMER L 1.3 13.24 7.3% 7.3% 0.1%
CAD GAMMON GOLD INC PRECIOUS METALS L 1.3 9.96 0.0% 0.0% 0.0%
CAD ROCK ENERGY INC ENERGY L 1.3 4.97 0.0% 0.0% 0.0%
CAD NORTHLAND POWER INC UTILITY L 1.2 16.03 6.8% 6.8% 0.1%

 Total Invested 99.7   
 Simple Average 3.0% 31 1.1% 3.9% 45.6% 18.5%

 Weighted Average  2.7% 17.1%  19.8%

Running Option Statistics Since 1-1-09: Internal Retained Earnings Yield Yield to Unit Holders as of 4-30-11
   Number of options written 204
   Number of options exercised 75 Internal Cash Yield 19.8% Fund Price $8.17
   Average # of days for options written 28 Monthly Distribution $0.05
   Average % of strike price above stock price 2.5% MER -2.75%
   Average current yield of options written 3.7% Current Yield to -7.3% Current Yield to Unit Holders 7.3%
   Average annualized yield of options written 50.4% Unit Holders
   % of Fund with options this month 38.4% Retained Earnings Yield 9.7% Interest Equivalent Yield **12.2%

*  Option numbers are based on the time the options were actually written. ** Assumes Personal Tax Rate of 40%
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