EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2019 8 2

32
2018 11 13 2019 5 10

03-5555-3431

1/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

12

12 12

2/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

ELTrapi g

HTRUE - BAIRE R R i
B A
S (U REE m =
FREE
w o
Z DhhiFE
SENAHEE o ( )
WENS
(3) YWoryFHFEYT SESSHEREIIETLTVWET.
BHEEDR
R SR REE Yo i e s IS ETRznE
=t B
T =18 F0—J0L
A EE SE
chi\ElEE F£26
ﬂ%ﬁ ALk Fr=El— &b
1Ml 40 Rl TrUE (
5 60 77
ol (FA)
PuvsHme sr=7
ORI 126 —
ZOfeHE L IrUE-2T-
{Elﬂﬁﬂ%) F2Uh Sraz L
(5 -6 EEH B i
AEES
( ) Z0it (F5)
RERSEER £ ) e
RERATEE S

() S4orYFHBATIMEES EREIRTRLTVETY,

http://www.toushin.or.jp/

3/97




EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

NFTY - FIVETOLHMAF VITHRBLET

(3) TRIM®F SR, 39—l A— - SOEHEMNRESHET.

(Z2E0ERNEY (BEFUHSFEEOBRMEY) )

(201 9F4 BERE)

3.5%
3.0%
2.5%
2.0%
1.5%
1.0%
0.5%
0.0%
'UrE%

2.3%
1.5% I|
II = >
@) @ ¢ 6
h ¥ d—-0N (C8E) B (T8 HE (EE)

CHAD T—Lal—F

#I1—-0E (21—0). B (F) R0 (HFL) BEREERERT RS EEAL BEETICRTLTVET,
ERHBRECEANEN) AONEUET. RROHEN ERAINTT.
HEFENTENTSCLERRTSEOTREYEL A,

HYTPOREEREOHEY THEETNSCEERRTITOTREVEEA,

FLRR. AXZOEBETLETOTHY. BREORLETE -RETIEOTESYEL A
FEI-ODERF-VEROCHEYERALTUET.

(B9 OFRABELBEFRGES L7 )
(20175)

s o

29%

10%

5%

(AT USGS (HEMFEE MmN

4/97



EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

BRENROLHFEFORMTE, MEFICHVTAABHREIM L E
THREERBFELET,

OB ®R. BATOETICE > TAABIBYEL L TR o158, ZREH O
CLYLEZHMERBIDEETTITH. TOHMEIR. S TERMEDH

HEEHRED10%EEZLBELET,
(MBOB/AIIIONT )

.................................................... B OB &I, RIS ET
L .ﬁ.aaA ; MAM DREHEOTE, RO
) a b ow DOEEEICMTSHRORE
i A ey Mlﬂ_ LETTEOT. L—T1—X
g .-..-.....-..-};. ...................... :ﬁ: ................ { andy%}ﬁﬂﬁpﬁ'ﬂ—!ﬂb'
5 S L—5 124 (S&P) Eliof:
BISH D ERSOBETE
ga gB FaoTVET. 5T niE
s e 1712, FESRELDT DA,
P o RFEOMBRAOE LY
c C [CE=THEFMETFIFRTR

EL D INSIENEUET.

Bh=T1—=ZATAa3 ER 58P TAA-LLE

WEREMN (B - MEESHET.) EARBESF. CLBENSICRTSEHHTNHBME LU
ENSORERMEFRT RETSLAHMASERE, —RTFULVORBLERZ., ERMEOR
AESHADI0%ERE LIRELEY,

BEH)ZASRBOLH. AT -FLRTOEREYDRSIGEHATI_EHABYET.

I%‘EE;;‘ITIL HTY-FLRREORBLEETERMEOHBERZROI100%ISEIrSC e

5/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Oooooooooooooooooad

¢ RHPEFOR—-FIAVADEET AL -3 2IE, 3 (F) BEHLSS5 (F) BED
BEEREFELET,

(BEFaL—-v3VIEDVT )

BEETFIL—arsR. TE
M EBLEESICHSE e s
BAED<SVELT 50 R

ETTHEETT.

BEETiL—avhiRuiE
RN ERLEEEOR

HEEOLH (T X
ELAUET,

H BEFaL-v3v &

)

| @YTPUFIR, IPIU—TPURERATEREGRVET, |

FPIU-TFIEARLE BREOHEEENSERMAULEREER O TAE 27 (M7 LU, TOHEE
EFELTIH 7RO RIEHFICERLT. ENNLERE I —J7 /R TITRIMEESTY,

[KE=272F] [TH=T72E]

s W LT
; " 7 & TF

MRS EILR I F=2plle s K=

S TH—IFUE ETE r-soEE2R

MR SE

. .

BYY—Jr7 FORBEHFOHAMER. ABRORBETERTMEOREEERDI0%NEEL LICHE
HISlEZzREELET.

BABOENREEZIRANRELEZEE. DROARCEANFHEENSES  MBORERIC >
EEEE?EUI: EXMEORBICIOTR. JFPUFOREL.SLU2. 0B TEONEVNIE

6/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

/ 8R10H (REEDHAVERA) [CREETEL, RS E S
[CEDVWTIREDAERZTEVET,

(3EEHE ]
QSR RA, SNERBORYTNBELTRE CHEEZSHET.) FELET,

BFRAELT. @ENEARETE I LEARICAREHERBLET  EEL. T
WREHPEODBFICE, FRETEDBVCELBYET,

| 18 [ 2A | sn | 4R | 55 | 6A | 78 | 8A | on [10A] 115 [12A]

4&4##4##*#&4
2R 4R SR W SR SR 2R AR AR AR AE

RBRBERR RN R

@ 3 A—UETHEY, BRODREEDIZLWBLIUTOSEEICDOVLTTHE. #
HTHEOTIEEIER A

OAEREER. RS EAHIIE SV TERASUNRELET. Z500H—F
f}iﬁ;}ﬁﬁﬂﬁﬁﬁﬁ?&ﬁmﬂaﬁu Fta. pREFERDNEVESES

@U7UFDEEMB{FERULET . REATF, FIBVARIEENTSEDT
FHUEEA.

7197



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(RS EREICHTHIEEREA]

OSREER. . AEEOHNRLERED. HEEROHAEPSEZHONEFTOT. FEEEHHILDNDE.
TORHELS. . BEMBETHDET .

FONBAA—T

OSRER. HRMMDCREELLNR (EREREORSSRESLURMHRESURNR) EEAT
ZIONHBEHHOFET . TOBS. AN EOREHMREINANBEE~TTFETSEICHEDET .
T HESOKIR. ETLHHBIBMICHIZT7 /FORNBEETRT HOTRBOEE A

(RGN RELEOSEEATRLONSEE)

(AN SREMmEAL ERLEES) (FRENESENFESANTELEES)
10.5508
o || &
10,5008 . @ 10,500/
208...1 >100m )
#5081 10,450 ™., 10,400M =
+500F *500M CET I
@+o) vas0F @ | o~ 2om| | &
(P+@) +80M IE;.EJDDH
'''''''''''''''''''' +420M
(FHHa)
MEEANE SWANE SWANE WIRANE LANE HIARE
peei Sim g S
LSk 1] wEOMEEL L ot ] a8 *B0FEENIL R R
S00M 450M 5008 420/

(EyHENERET. TEREEORLNIEN LU E R EOFEEE SRS NSO DS RERMN TR S L UF NSNS ETY.
AiEld. SiAHicETE SEdRRbSELLAET.,

# EIE3A A—YTHD, REOS RS- BN ERETETILOTREOTEAOTTHRT L.

OEHRED T F /FOMAMERICS STIE. FicEO—B X F2EL. REMNICIRTHEO—FLRLICIEHNT S
BELELET T7 /A EOERKRICED. SRS DEEMBOE LD S S BSBEIRT Y,

(ARE0—EHrTAO—ELELICEYT318S) (HREEOEEHTEO—ILELICIELT 3ES)
AR
| A | R By _
.l m CRAD—#iR S m&
: A “F

BHEED e | FZOBILET. BHRED aNE

R A S e {*ﬁ% : ;Eétﬁ!% E E AT TrihiE

" = EREE IRIEmEmL e y - IO TEEA
(SaERTE) BRI e (HiEETE) BT

WiliReE - ENTEEEED 77 FOMAGNE LED B DS0GEETT.

AL ES EfTAETEIESLSONESTY. dREESOCEEHOENTER. R E (1R ) OEs
(BRloREE) BEAILET.

() EDERCHTSMEICOVTR. [4 FHRSEUHEE (5) BE LOREBLIECERTTW.

)

2003 5 20

2010 7 15 2013 5 10
2010 8 4

®

8/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

1

1

!

1

!

1

!

1

1

9/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

3
2019 4
151 7,427 2,500
1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
352
9 1 2,608,525 100.00
€y

90

10/97



¢))

a B~ W DN

»

10.

11

12

13

14

15

14.

11/97

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®

10

11



®

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1. 11. 1.
2. 7. 11.
2 5. 8.
9.
2
2
1
2 2 1 14
3
4
5 2
6 5.
7y RERLE B é;;if
(587 00 RTE GERFE$ORE, BT S

o BRLAHORE

BCEEETR
N FF—i

i S e e S

| ERRARERIL

mE
Z 0

i

LR
y E
b

1

I

12/97

AR =

s

FEFRREES -
il

PSS

BiTHEEE

LIZ3R R A
-




CI0 Chief Investment Officer

C10 1

CI0 Chief Investment Officer 1

Deputy-CIO 0 5
ClI0

CI0 Deputy-CIO

25 35

13/97

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

2019 4

PLAN G

MAREREDREH

L2

AL ES R
PastaEFI R LS 0iRE

DO ?:r:x}:?ic—iiv—| E>

M= 20U0F # R

INT #—~ 2 A
WA oEE

CHECK

I PLAN

RERWRHATE. ECRI70MMTERICAMNMIERBICDOVLTENLET. WF0RmEs
BT, AARRIOBEICOVTERL. SHRALERELF Y. $BRRT. BFEH
BAHEREL. CNEBFEIACIF/ AUy —027 7 FOERGHEREL. HRME
TEEELEFET.

DPYERR—Ur—id. AEINCERGHICETE R MO UL ERBELET.

|[_CHECK
77V FEEAWTI 7 3 — Y AFE. 77 FOBEUAINETEL, BEAT — K
ISy IETEVET,

4)

14/97



@

®)

100

10

100

15/97

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

236 1

341



16/97

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

28 8
28 8 3
28 8 3



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10

17/97



50

100

10

100

20

18/97

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



@

10

&)

10

3(

19/97

)

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

5C )

100

20 3)



g B~ W N

»

10
11
12
13

14

15

A W N

14.

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

22 1 6
2 2
236 1 3
341 3 1 7
1 6.
2 1 10
2 1 11
2 1 18
20
2 1 14
2 1 14
11. 1.
2 5 7. 11

14

20/97



®

21/97

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

22/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100

90

)

®
37 6

4

23/97



EDINETOO O]
000000000000 00(E06748)
L L i L

RRiaise= - |
ME U7 e ] i
M kBN S RT T :

WA S EEECMT TECS '%gﬁ%ﬂgﬁiF“?aim Bisth o P BB - e
U B R g MR REHE oM :
mefE R O EE R TN i
mE |
JROZRI AN §
FIEPE TR §
AUz it e kel U E U DREE M 2RE i
By LYSTE BUTIEY: 7 8 AR LRE BE !
Loy R B RN TN !
mE ;
2525 2 B i
U D EE ARV D e FE EI?E :
IR E SR D EE AR U DEES 0EG | B
) M kM T | Ba :
BAHE 82 ArnoRiLE bE | Z5 |
IEEE i EER S W o o 5
[m] H

24/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

B SE5H

STFROTS IR, IFVEERENEARE S AEERNICHB TS 5L SICFRLEEDTY .
EN737IGBESEMICHT DEMBESR (FRFEICH TSI EMOBESE) OFH - BX -
BhvE, TP ESETHEOHENGIE S AIC 2V TETL TV ET . SREDNTS 7377 F
MEESEMICE IS FHREROREERTLTVET.

MORBOEAET

o (201445 R ~ 201044 B )
100 ;
75
aid 4:;.1 3&.1 73
| | 2 Jaas S8 2 193 103 |
9.3 & I
| | ¢1M onr
il . | S8 plan Lnda Lot
oyl ey o g 4 gl
-4.0
' e -1'.'5 — B3 ToE
| | 274
[ - RN | . oRxE
' boas o oTaE [
| —— SRR S N | [ H

- _’w —
Ll 20168 RS s WILS  med Bt BER RANS ERESR oxER AR ERER

#*EARISAR. JPYRFOERNRERELTLSEOTREUER A
H#IPUROEMBERZ, SBEE (HIR ARSI FABRELOEIELTHALEZSOTEY, RO
EAEHICE SO THELCFMRER S RS BS M EUET,
#IPVFOEHEBEERCENT. BESFEMHOTF—IHRETECLRS R TOL—LTRRLTVET,
TENRERCEYSTHF —FELESICREETINE S A
EEMBREARY CEZLEMASSBSCE. BHITREERC LW TOMERLTLET,
FA XTI A7 RCBVT. DRICESTSESICE. SBERMC VT AYFY—70ERREIETHELT
EmLET.

SRR VT
B # #: MIESEHN TOP) (i Sid &)
SCALEEE  MSCIDI 8o o A F w2 2RSS . F~—2)
FRES: MSCIZVF Y8 - T—frok- A U Fo I 2 ([BEAH. A—2)
BEEM : NOMURA-BPIEM
SALEMN  FTSERRNEM-r Ty (RiBE. AN—-2)
FREN: PELAY 81z iR A 2 TFe33— IT-T0F - T—a 701 SN2 7rAF{A~—2)

ST IWT

STOPIXEIERF WL - SFWL-. M@, HEGS—N0REe & SRR ALTVET. SMECIOT Y -
A T e FABAINGCIIT =27 - F=Irwb A T2 A3, MO InC.FMBLEENTY. EERCHTSEF.
MR E D=t RSO Inc ICRMLET . BRSO Incld, FMENOMNEEEET WS TLRESETS
HUEALTVEY, SNOMURA-BPIDMEREZ. BHESAXAHALETIRATRIS LR HENOMHESE0 kS
ERTHRRSHNET, —EOlsANERCE SO TRESNEEREA- 72U 2=/ A& CHESNET.
NOMURA-BPIMEO R BN L OE— N0l RTFESEEH CRELTVET, B, BHG SENRNOERE.
Rk AREERETSROTREL, FryEOERERNCELT-URETAVEY A SFTSEHARN-FyI A1,
FTSE Fixed Income LLCICEUEBINTLSESS FeI3AT0T. ERERIEFTIE Fized Income LLOOEBREE THL,
FEMICET 2T ~TOH#EFTSE Fixed Income LLCHHLTVET BIPEILHY Mtk - KR - A0 Fud 32— I7—
TorF - F=dray SO FAN=2 27 PR, BEEFEVED T IREICE TS ERLTVET N, JP. Morgani2 20
Wt - EHRERE TSRO TRERIUELS,. TENEFEERITREALTLET. JP. MorganrS ORIk SWEREEL
ICEHERRE N - A - BT SCERBSSNTVERA. Copyright 2016, 1P, Morgan Chase & Co. All rights reserved.

€y

2.16 2.0

0120-106212
9:00 17:00

25/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@ ¢ D
®
1.35 1.25
8 10 1.375
300 0-70
300 0.75 0.05
1,000
1,000 0-80

4)

26/97



®)

15 5
2037 12 31 2.1
20.315 15 0.315
20
2037 12 31
20.315 15
5

27197

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20

15 5
2.1
0.315



2037 12 31

15.315

15

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20
120

20
80

15 15

2.1
0.315

28/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2019 4

29/97



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

) (2019 4 26 )
() ()
144,248,873,378 99.51
144,248,873,378 99.51
713,477,705 0.49
144,962,351,083 100.00
QY
¢ 2
0 (2019 4 26 )
() () )
1.7510 1.7470
1 82,569,475,317 99.51
144,579,152,017| 144,248,873,378
)

99.51%

99.51%

)
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(€))
() () X ¢
12
10,069,424,886 10,104,711,915 0.9988 1.0023
(2009 5 11
13
8,653,243,964 8,684,281,523 0.9758 0.9793
(2009 11 10
14
8,188,697,237 8,217,184,730 1.0061 1.0096
(2010 5 10
15
7,185,877,719 7,266,493,286 0.8914 0.9014
(2010 11 10
16
7,061,447,171 7,144,223,752 0.8531 0.8631
(2011 5 10
17
6,153,365,720 6,218,060,267 0.7609 0.7689
(2011 11 10
18
29,658,513,034 29,975,760,069 0.7479 0.7559
(2012 5 10
19
42,536,370,202 43,016,995,015 0.7080 0.7160
(2012 11 12
20
204,542,307,312 206,492,736,074 0.8390 0.8470
(2013 5 10
21
442,605,583,662 447,470,559,687 0.7278 0.7358
(2013 11 11
22
554,585,518,691 561,041,654,131 0.6872 0.6952
(2014 5 12
23
565,805,799,769 572,283,667,410 0.6988 0.7068
(2014 11 10
24
560,827,955,824 567,697,702,447 0.6531 0.6611
(2015 5 11
25
480,911,933,503 486,030,929,214 0.5637 0.5697
(2015 11 10
26
366,802,309,662 371,388,200,699 0.4799 0.4859
(2016 5 10
27
296,546,205,563 299,389,164,377 0.4172 0.4212
(2016 11 10
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28
263,061,643,929 265,598,347,336 0.4148 0.4188
(2017 5 10 )
29
239,313,532,547 241,611,058,329 0.4166 0.4206
(2017 11 10 )
2018 4 197,684,420,158 0.3729
30
196,344,525,783 197,660,515,247 0.3730 0.3755
(2018 5 10 )
5 190,660,253,826 0.3688
6 183,883,759,478 0.3638
7 181,355,674,024 0.3673
8 177,387,036,236 0.3665
9 175,916,126,430 0.3701
10 169,532,072,921 0.3641
31
166,993,463,435 168,150,681,550 0.3608 0.3633
(2018 11 12 )
11 164,010,925,840 0.3586
12 153,777,955,524 0.3431
2019 1 153,594,869,746 0.3494
2 152,956,262,209 0.3552
3 148,138,456,310 0.3512
4 144,962,351,083 0.3505

()
12 0.0210
13 0.0210
14 0.0210
15 0.0535
16 0.0600
17 0.0560
18 0.0480
19 0.0480
20 0.0480
21 0.0480
22 0.0480
23 0.0480
24 0.0480
25 0.0460
26 0.0360
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27 0.0340

28 0.0240

29 0.0240

30 0.0210

31 0.0150

()

12 5.9

13 0.2

14 5.3

15 6.1

16 2.4

17 4.2

18 4.6

19 1.1

20 25.3

21 7.5

22 1.0

23 8.7

24 0.3

25 6.6

26 8.5

27 6.0

28 5.2

29 6.2

30 5.4

31 0.8

(4)

12 21,775,773 908,938,376
13 20,287,264 1,234,421,631
14 16,052,347 744,642,519
15 413,143,342 490,870,576
16 614,698,714 398,597,322
17 730,652,163 921,491,881

18

32,968,216,289

1,399,155,274
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19

24,192,948,377

3,770,726,165

20

219,107,589,529

35,382,095,871

21

402,088,457,479

37,770,049,629

22

292,324,286,003

93,429,359,091

23

188,776,456,196

186,059,931,101

24

233,312,739,792

184,327,866,974

25

105,350,841,481

110,903,217,569

26

28,589,004,716

117,439,783,694

27

21,652,807,468

75,228,276,655

28

17,145,767,761

93,709,619,576

29

17,740,586,074

77,534,992,457

30

23,656,509,670

71,642,169,534

31

6,547,122,918

70,055,662,196

) (2019 4 26 )
() ()
22,903,469,633 13.36
22,903,469,633 13.36
66,704,327,233 38.92
66,704,327,233 38.92
12,081,252,751 7.05
12,081,252,751 7.05
65,146,923,210 38.01
65,146,923,210 38.01
4,567,952,807 2.67
171,403,925,634 100.00
QY
2
0} (2019 4 26 )
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()
Q) Q) C7 7)™
122.64 122.90| 9.500000
1 |BRITISH COLUMBIA 89,400,000 5.32
9,095,318,687| 9,114,228,799| 2022/06/09
Ontario Electricity 120.67 119.87| 10.125000
2 88,681,000 5.14
Financial Corp 8,876,666,096| 8,817,817,385|2021/10/15
Province of Quebec 96.45 101.96| 2.500000
3 92,000,000 4.54
Canada 7,360,866,870| 7,780,975,440] 2026/09/01
103.01 107.11| 3.500000
4 |ONTARIO PROVINCE 83,000,000 4.30
7,092,497,076| 7,374,775,926| 2024/06/02
Province of Alberta 94.20 99.71| 2.200000
5 78,000,000 3.76
Canada 6,095,222,406| 6,451,660,215| 2026/06/01
Province of Quebec 104.68 106.30| 4.250000
6 71,000,000 3.65
Canada 6,165,429,627| 6,260,720,928| 2021/12/01
Ontario Electricity 121.47 122.18| 8.900000
7 60,274,000 3.56
Financial Corp 6,073,319,957| 6,108,968,020| 2022/08/18
Toronto-Dominion 98.96 101.30] 2.621000
8 70,000,000 3.43
Bank/The 5,746,402,725| 5,882,390,955| 2021/12/22
CANADIAN 93.26 99.15( 1.500000
9 70,000,000 3.36
GOVERNMENT BOND 5,415,664,485| 5,757,551,205| 2026/06/01
Toronto-Dominion 97.18 99.44| 1.680000
10 67,000,000 3.22
Bank/The 5,401,424,458| 5,526,582,736] 2021/06/08
114.61 111.86] 11.000000
11 [HYDRO QUEBEC 54,000,000 2.92
5,134,084,074| 5,010,544,980] 2020/08/15
117.52 116.23| 9.950000
12 [BRITISH COLUMBIA 50,430,000 2.84
4,916,059,621| 4,862,347,737[2021/05/15
CANADA HOUSING 98.26 104.40| 2.650000
13 50,000,000 2.53
TRUST 4,075,333,500| 4,330,238,850( 2028/12/15
98.03 104.16] 2.900000
14 |[ONTARIO PROVINCE 50,000,000 2.52
4,065,835,725| 4,320,409,275| 2028/06/02
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CANADIAN 98.06 101.95( 2.000000
15 50,000,000 2.47
GOVERNMENT BOND 4,067,245,875| 4,228,708,050( 2023/09/01
CANADIAN 118.42 116.47| 10.500000
16 43,545,000 2.45
GOVERNMENT BOND 4,277,579,390| 4,207,216,505| 2021/03/15
96.03 100.90 2.513000
17 |Apple Inc 50,000,000 2.44
3,982,844,250| 4,185,200,775]2024/08/19
Province of 121.03 120.86( 9.600000
18 40,683,000 2.38
Saskatchewan Canada 4,084,547,244| 4,078,675,344| 2022/02/04
96.15 98.85( 1.583000
19 [Royal Bank of Canada 40,000,000 1.91
3,190,290,180| 3,279,975,720] 2021/09/13
CANADIAN 113.99 116.86| 2.750000
20 33,000,000 1.87
GOVERNMENT BOND 3,120,379,920| 3,198,867,210] 2048/12/01
123.71 124.12| 9.625000
21 [HYDRO QUEBEC 30,835,000 1.85
3,164,387,960| 3,174,874,789| 2022/07/15
114.20 111.69| 10.600000
22 [BRITISH COLUMBIA 32,587,000 1.76
3,086,984,726| 3,019,245,249| 2020/09/05
96.73 100.67| 2.542000
23 [HSBC Bank Canada 35,000,000 1.71
2,808,400,822| 2,922,905,002| 2023/01/31
98.69 100.53| 2.449000
24 [HSBC Bank Canada 35,000,000 1.70
2,865,304,522| 2,918,840,452| 2021/01/29
96.61 99.52( 1.968000
25 |Royal Bank of Canada 35,000,000 1.69
2,804,887,890| 2,889,575,692| 2022/03/02
CANADIAN 100.08 102.66| 2.000000
26 32,000,000 1.59
GOVERNMENT BOND 2,656,656,240| 2,725,007,040] 2028/06/01
98.67 99.77] 1.590000
27 [Royal Bank of Canada 30,000,000 1.45
2,455,477,605| 2,482,851,105| 2020/03/23
98.24 99.54| 1.816000
28 [HSBC Bank Canada 30,000,000 1.45
2,444,752,170| 2,477,152,440] 2020/07/07
102.04 106.07| 3.290000
29 [PSP Capital Inc 25,000,000 1.28
2,116,241,137| 2,199,813,262| 2024/04/04
99.96 105.00] 3.000000
30 |PSP Capital Inc 25,000,000 1.27
2,073,065,662| 2,177,478,975| 2025/11/05
)
13.36%
38.92%
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€Y)

2018 11 12 2019 5 10
799,028,197
1,366,873,466 1,439,681,969
166,189,122,929 141,069,241,939
272,376,057 136,119,502
168,627,400,649 142,645,043,410
168,627,400,649 142,645,043,410
1,157,218,115 618,927,772
268,616,351 95,927,875
8,279,173 6,455,913
198,700,352 154,942,265
1,123,223 1,036,530
1,633,937,214 877,290,355
1,633,937,214 877,290,355
462,887,246,376 412,618,515,124
295,893,782,941 270,850,762,069
166,993,463,435 141,767,753,055
166,993,463,435 141,767,753,055
168,627,400,649 142,645,043,410
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&)

2018 5 11 2018 11 13
2018 11 12 2019 5 10
174

2,519,245,635 2,151,522,216
2,519,245,809 2,151,522,216
382,000 303,605
49,693,949 40,626,865
1,192,655,998 975,046,213
1,193,036 1,066,860
1,243,924,983 1,017,043,543
1,275,320,826 3,168,565,759
1,275,320,826 3,168,565,759
1,275,320,826 3,168,565,759
55,033,495 68,654,940
330,051,259,871 295,893,782,941
44,387,869,260 35,589,158,040
44,387,869,260 35,589,158,040
4,150,315,844 2,958,314,859
4,150,315,844 2,958,314,859
7,300,363,817 4,350,601,610
295,893,782,941 270,850,762,069
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295,893,782,941

®
2018 11 13
2019 5 10
1.
2.
2018 11 10 2018
11 12 179
2018 11 12 2019 5 10
1. 526,395,785,654 462,887 ,246,376
6,547,122,918 4,566,068,980
70,055,662,196 54,834,800,232
2. 462,887,246,376 412,618,515,124
3.

270,850,762,069

2018 5 11
2018 11 12

2018 11 13
2019 5 10
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2018 5 11 2018 2018 11 13 2018
6 11 12 10
606,027,387 437,129,949
0 0
12,241,503,444 7,363,041,781
0 0
12,847,530,831 7,800,171,730
1 250.50 1 171.60
1,282,181,223 1,136,410,557
1 25 1 25
2018 6 12 2018 2018 12 11 2019
7 10 1 10
626,703,043 452,846,604
0 0
11,306,577,403 6,555,453,280
0 0
11,933,280,446 7,008,299,884
1 238.01 1 156.73
1,253,434,720 670,716,890 1
1 25 15
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2018 7 11 2018
8 10
554,426,925
0
10,439,873,115
0
10,994,300,040
1 224.33
1,225,214,839
1 25
2018 8 11 2018
9 10
541,283,800
0
9,600,075,423
0
10,141,359,223
1 210.58
1,203,953,584

1 25
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2019 1 11 2019
2 12
609,434,361
0
6,185,533,816
0
6,794,968,177
1 155.71
654,591,318 1
15
2019 2 13 2019
3 11
356,373,203
0
6,014,987,668
0
6,371,360,871
1 149.05
641,202,505 1
15




2018 9 11 2018
10 10
686,292,867
0
8,747,939,611
0
9,434,232,478
1 200.16
1,178,361,336
1 25
2018 10 11 2018
11 12
546,340,744
0
8,108,350,789
0
8,654,691,533
1 186.97
1,157,218,115

1 25

2019 3 12 2019
4 10
504,701,585
0
5,619,127,354
0
6,123,828,939
1 146.09
628,752,568 1
15
2019 4 11 2019
5 10
355,882,753
0
5,409,464,121
0
5,765,346,874
1 139.73
618,927,772 1
15
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2018 11 13
2019 5 10
2 4
2019 5 10
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2018 11 12 2019 5 10
1,543,199,212 2,475,762,656
1,543,199,212 2,475,762 ,656
2018 11 12 2019 5 10
2018 11 13
2019 5 10
1
2018 11 12 2019 5 10
1 0.3608 0.3436
1 (3,608 ) (3,436 )
“)
€))
@

81,978,871,420( 141,069,241,939

141,069,241,939

141,069,241,939
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2018 11 12 2019 5 10

1,087,124,111 998,054,830

220,384,403

377,004,959 702,809,641

26,691,755,110 22,569,409,212

75,821,724,218 65,547,865,736

8,161,435,278 11,888,354,803

80,571,296,601 64,043,715,313

2,488,438,863 2,070,436,600

158,160,687

24,469,674

88,568,593

84,147,263

195,665,892,823

167,929,263,072

195,665,892,823

167,929,263,072

272,526,457

175,751,238

7,893

4,057

272,534,350

175,755,295

272,534,350

175,755,295
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111,998,347,345

97,484,886,419

83,395,011,128

70,268,621,358

195,393,358,473

167,753,507,777

195,393,358,473

167,753,507,777

195,665,892,823

167,929,263,072

2018 11 13
2019 5 10
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12 133 60
61
2018 11 12 2019 5 10
2018 5 11 2018 11 13
131,887,403,581 111,998,347,345
99,341,918 101,157,990
19,988,398,154 14,614,618,916
162,702,044 126,850,538
FOFs
08,748,934 95,878,807
1,920,974,412 1,744,430,552
80,647,436 75,890,585
21,764,587 19,581,835
3,102,539,306 2,849,474,125
48,502,799 47,804,133
4,706,748 4,142,442
95,259,155, 640 81,978,871,420
11,298,605,439 10,541,961,982
111,998,347,345 97,484,886,419
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111,998,347,345 97,484,886,419
2018 11 13
2019 5 10
2 4
2019 5 10

€Y)
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2018 11 12 2019 5 10
709,256,572 586,000,789
1,318,652,500 1,565,453,124
40,096,296 568,333,363
1,499,666,786 847,202,981
3,567,672,154 3,566,990, 257
2018 5
11 2018 11 12 2018 11 13 2019 5 10
2018 11 12 2019 5 10
1
2018 11 12 2019 5 10
1.7446 1.7208
1 (17,446 ) (17,208 )
@
@
10.5% CANADIAN GOVERNMENT
43,545,000.000 50,549,213.250
BOND 20210315
9.75% CANADIAN GOVERNMENT
18,000,000.000 20,962,800.000
BOND 20210601
2.5% CANADIAN GOVERNMENT BOND
12,000,000.000 12,544 ,320.000
20240601
2.75% CANADIAN GOVERNMENT
33,000,000.000 39,091,800.000
BOND 20481201
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1.5% CANADIAN GOVERNMENT BOND
70,000,000.000 69,392,400.000
20260601
2% CANADIAN GOVERNMENT BOND
32,000,000.000 32,892,800.000
20280601
2% CANADIAN GOVERNMENT BOND
50,000,000.000 50,915,500.000
20230901
276,348,833.250
(22,569,409,212)
22,569,409,212
[22,569,409,212]
9.6% Province of Nova Scotia
3,430,000.000 4,125,844.100
Canada 20220130
9.375% Province of Quebec
15,000,000.000 18,946,350.000
Canada 20230116
4.25% Province of Quebec
71,000,000.000 75,367,920.000
Canada 20211201
2.5% Province of Quebec
92,000,000.000 93,579,640.000
Canada 20260901
9.5% ONTARIO PROVINCE
7,822,000.000 11,076,421.320
20250602
3.15% ONTARIO PROVINCE
20,000,000.000 20,764,200.000
20220602
3.5% ONTARIO PROVINCE
83,000,000.000 88,764,350.000
20240602
4% ONTARIO PROVINCE 20210602 5,000,000.000 5,224,600.000
2.4% ONTARIO PROVINCE
25,000,000.000 25,242 ,750.000
20260602
2.9% ONTARIO PROVINCE
50,000,000.000 52,063,000.000
20280602
9.6% Province of Saskatchewan
40,683,000.000 49,020,980.850
Canada 20220204
8.75% PROVINCE OF
2,000,000.000 2,739,740.000
SASKATCHEWAN 20250530
9.95% BRITISH COLUMBIA
50,430,000.000 58,452,908.700
20210515
9% BRITISH COLUMBIA 20240823 11,860,000.000 15,954,190.600
10.6% BRITISH COLUMBIA
32,587,000.000 36,294,748.860
20200905
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9.5% BRITISH COLUMBIA

89,400,000.000 109,547,184.000
20220609
3.25% BRITISH COLUMBIA

25,000,000.000 25,931,000.000
20211218
2.2% Province of Alberta

78,000,000.000 77,680,980.000
Canada 20260601
3.3% Province of Alberta

6,000,000.000 6,561,360.000
Canada 20461201
2.35% Province of Alberta

25,000,000.000 25,256,000.000

Canada 20250601

802,594,168.430

(65,547,865,736)
65,547,865,736
[65,547,865,736]
3.29% PSP Capital Inc
25,000,000.000 26,479,000.000
20240404
1.73% PSP Capital Inc
25,000,000.000 24,906,500.000
20220621
3% PSP Capital Inc 20251105 25,000,000.000 26,210,250.000
3% CPPIB Capital Inc 20280615 15,000,000.000 15,745,500.000
2.65% CANADA HOUSING TRUST
50,000,000.000 52,224,500.000

20281215

145,565,750.000

(11,888,354,803)
11,888,354,803
[11,888,354,803]
2.621% Toronto-Dominion
70,000,000.000 70,851,200.000
Bank/The 20211222
1.68% Toronto-Dominion
67,000,000.000 66,626,140.000
Bank/The 20210608
2.045% Toronto-Dominion
10,000,000.000 10,001,500.000
Bank/The 20210308
1.693% Toronto-Dominion
12,000,000.000 11,973,600.000
Bank/The 20200402
1.909% Toronto-Dominion
25,000,000.000 24,663,500.000

Bank/The 20230718
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2.542% HSBC Bank Canada
35,000,000.000 35,179,900.000
20230131
2_.17% HSBC Bank Canada
10,000,000.000 9,938,700.000
20220629
2.908% HSBC Bank Canada
20,000,000.000 20,291,600.000
20210929
2.449% HSBC Bank Canada
35,000,000.000 35,159,250.000
20210129
1.816% HSBC Bank Canada
30,000,000.000 29,881,500.000
20200707
2.513% Apple Inc 20240819 50,000,000.000 50,433,500.000
10.5% HYDRO QUEBEC 20211015 14,660,000.000 17,668,232.000
11% HYDRO QUEBEC 20200815 54,000,000.000 60,195,420.000
9.625% HYDRO QUEBEC 20220715 30,835,000.000 38,162,321.050
10.125% Ontario Electricity
88,681,000.000 105,988,870.770
Financial Corp 20211015
8.9% Ontario Electricity
60,274,000.000 73,434,827.900
Financial Corp 20220818
9% Ontario Electricity
5,400,000.000 7,440,930.000
Financial Corp 20250526
1.59% Royal Bank of Canada
30,000,000.000 29,932,800.000
20200323
1.968% Royal Bank of Canada
35,000,000.000 34,813,800.000
20220302
2.333% Royal Bank of Canada
12,000,000.000 12,020,760.000
20231205
1.583% Royal Bank of Canada
40,000,000.000 39,518,400.000
20210913
784,176,751.720
(64,043,715,313)
64,043,715,313
[64,043,715,313]
164,049,345,064
[164,049,345,064]
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2019 4 26
145,440,541,344
478,190,261
144,962,351,083
413,608,020,292
0.3505

2019 4 26

171,960,392,980
556,467,346
171,403,925,634
98,112,504,679
1.7470
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