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Sensitivity Analysis

gross
rational implied dividend
XD yield

CPNREIT 11.1 11.9 Discount 0.1682 26-Aug 6.1% 42% 48% 55% 67% 73% 7.9%
FTREIT 10.7 10.91 Discount 0.187 22-Aug 7.0% 49% 56% 63% 77% 84% 9.1%
WHART 10.5 10.78  Discount 0.193 20-Aug 7.4% 51% 59% 66% 81% 88% 9.6%
LPF 13.5 12.2 Premium 0.2155 31-Jul 6.4% 45% 51% 57% 7.0% 7.7% 8.3%
IMPACT 11.5 11.15  Premium 0.22 27-Aug 7.7% 54% 6.1% 69% 84% 9.2% 9.9%
LHHOTEL 12.2 11.83  Premium 0.31 27-Aug 10.2% 7.1% 81% 9.1% 11.2% 12.2% 13.2%
BAREIT 9.3 9.87 Discount 0.183 07-Aug 7.9% 55% 63% 7.1% 87% 9.4% 10.2%
AIMIRT 10.5 12.08  Attractive  0.1433 26-Aug 5.5% 38% 44% 49% 6.0% 6.6% 7.1%
WHAIR 6.1 8.95 Attractive  0.1372 23-Aug 9.0% 63% 72% 81% 9.9% 10.8% 11.7%
FUTUREPF 11.4 10.42  Premium 0.35948  28-Aug 12.6% 8.8% 10.1% 11.4% 13.9% 15.1% 16.4%
INETREIT 8.45 10.43  Attractive 0.200 16-Aug 9.5% 6.6% 7.6% 85% 10.4% 11.4% 12.3%
CPTGF 5.25 9.8 Attractive 0.173 28-Aug 13.2% 9.2% 10.5% 11.9% 14.5% 15.8% 17.1%
LHSC 10 12.27  Attractive 0.181 27-Aug 7.2% 51% 58% 65% 80% 8.7% 9.4%
GVREIT 5.5 11.05  Attractive  0.1963 28-Aug 14.3% 10.0% 11.4% 12.8% 15.7% 17.1% 18.6%
ALLY 4.44 9.65 Attractive 0.133 23-Aug 12.0% 84% 9.6% 10.8% 13.2% 14.4% 15.6%
QHPF 4.3 10.16  Attractive 0.15 27-Aug 14.0% 9.8% 11.2% 12.6% 153% 16.7% 18.1%
DREIT 4.78 8.72 Attractive 0.205 21-Aug 17.2% 12.0% 13.7% 15.4% 18.9% 20.6% 22.3%
TPRIME 6 11.97  Attractive 0.14 20-Aug 9.3% 6.5% 7.5% 84% 103% 11.2% 12.1%
BOFFICE 4.38 9.75 Attractive  0.1515 21-Aug 13.8% 9.7% 11.1% 12.5% 15.2% 16.6% 18.0%
PROSPECT 8.3 9.28 Discount 0.215 30-Aug 10.4% 73% 83% 93% 11.4% 12.4% 13.5%
TTLPF 16.5 11.39  Premium 0.54 28-Aug 13.1% 9.2% 10.5% 11.8% 14.4% 15.7% 17.0%
MIPF 15.2 12.29  Premium 0.33 29-Aug 8.7% 6.1% 6.9% 7.8% 9.6% 104% 11.3%
POPF 5.7 10.07  Attractive 0.29 13-Aug 20.4% 14.2% 16.3% 183% 22.4% 24.4% -
GROREIT 8.5 10.97  Discount 0.28 04-Sep 13.2% 9.2% 10.5% 11.9% 14.5% 15.8% 17.1%
CPNCG 5.4 10 Attractive  0.2661 13-Aug 19.7% 13.8% 15.8% 17.7% 21.7% 23.7% -
HPF 4.76 9.15 Attractive 0.133 09-Sep 11.2% 78% 89% 10.1% 12.3% 13.4% 14.5%
AMATAR 6.15 9.9 Attractive 0.16 23-Aug 10.4% 73% 83% 94% 11.4% 12.5% 13.5%
HYDROGEN 9.3 8.69 Premium 0.1525 23-Aug 6.6% 46% 52% 59% 72% 7.9% 8.5%
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