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103.80 103.69( 4.750000

5 [United Kingdom Gilt 99,000 3.61
17,977,184 17,958,133| 2015/09/07
101.68 101.09 1.750000

6 [United Kingdom Gilt 97,000 3.45
17,255,066| 17,154,144| 2019/07/22
101.13 100.39( 2.400000

7 |CANADA HOUSING TRUST 160,000 3.15
15,797,939| 15,683,126| 2022/12/15
AUSTRALIAN 118.59 117.52 5.750000

8 134,000 3.05
GOVERNMENT BOND 15,331,269 15,192,045| 2022/07/15
United States Treasury 97.65 96.82 1.125000

9 142,000 3.02
Note/Bond 15,162,873| 15,032,544 2020/04/30
KFW-KREDIT 113.07 112.52 6.000000

10 120,000 2.62
WIEDERAUFBAU 13,089,551 13,026,575| 2020/08/20
EUROPEAN INVESTMENT 115.35 114.03 4.250000

11 65,000 2.60
BANK 13,117,018| 12,967,147| 2021/12/07
116.13 116.01| 5.500000

12 |Belgium Government Bond 81,000 2.60
12,962,198| 12,949,362| 2017/09/28
United States Treasury 110.10 109.44| 3.875000

13 107,000 2.57
Note/Bond 12,882,070| 12,804,386| 2018/05/15
GERMAN GOVERNMENT 111.42 111.19( 2.000000

14 83,000 2.55
BOND 12,744,237| 12,717,816| 2023/08/15
United States Treasury 102.95 101.80| 2.250000

15 110,000 2.46
Note/Bond 12,382,569| 12,244,374 2021/04/30
107.34 105.93| 3.875000

16 |RABOBANK NEDERLAND 105,000 2.44
12,323,842| 12,162,194 2022/02/08
AUSTRALIAN 96.14 95.31] 2.750000

17 130,000 2.40
GOVERNMENT BOND 12,057,013| 11,953,298| 2024/04/21
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United States Treasury 100.21 100.19( 0.375000
18 109,000 2.40
Note/Bond 11,943,564| 11,940,823| 2015/06/30
113.39 112.46| 3.750000
19 |United Kingdom Gilt 60,000 2.37
11,902,707| 11,804,251| 2021/09/07
EUROPEAN INVESTMENT 115.65 114.62| 6.250000
20 105,000 2.33
BANK 11,714,897| 11,610,362| 2021/06/08
112.15 111.91 7.250000
21 |National Australia Bank Ltd 100,000 2.17
10,819,496 10,796,343| 2018/03/07
109.02 108.99( 4.250000
22 |GE Capital European Funding 70,000 2.11
10,516,551| 10,513,657| 2017/03/01
124.28 124.60| 4.250000
23 |Belgium Government Bond 60,000 2.07
10,275,718| 10,301,928| 2021/09/28
FRENCH GOVERNMENT 120.11 120.31] 3.750000
24 60,000 2.00
BOND 9,931,356| 9,947,230| 2021/04/25
112.46 111.54( 3.750000
25 |United Kingdom Gilt 50,000 1.96
9,836,876| 9,756,403| 2020/09/07
107.17 106.78| 4.300000
26 |ONTARIO PROVINCE 90,000 1.88
9,417,409 9,382,789| 2017/03/08
United States Treasury 102.69 102.51| 2.000000
27 83,000 1.87
Note/Bond 9,320,160 9,303,824 2016/04/30
102.37 101.16 2.250000
28 |United Kingdom Gilt 52,000 1.85
9,312,476| 9,202,403| 2023/09/07
AUSTRALIAN 104.67 104.32| 4.250000
29 90,000 1.82
GOVERNMENT BOND 9,087,937 9,057,809| 2017/07/21
102.65 102.60| 4.000000
30 |RABOBANK NEDERLAND 50,000 1.80
8,978,795 8,974,509| 2015/09/10
)
65.64%
6.99%
14.45%
10.97%
98.04%
(@)
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26 4 17 26 10 17

973,385 1,074,503
396,034,842 405,726,319
397,008,227 406,800,822
397,008,227 406,800,822
300,000 300,000
14,245 14,605
427,734 438,376
15,633 16,204
757,612 769,185
757,612 769,185
300,000,000 300,000,000
96,250,615 106,031,637
110,071,310 114,057,721
396,250,615 406,031,637
396,250,615 406,031,637
397,008,227 406,800,822
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25 10 18 26 4 18

26 4 17 26 10 17
1 9
22,254,228 14,291,477
22,254,229 14,291,486
81,745 86,874
2,453,729 2,607,386
15,633 16,204
2,551,107 2,710,464
19,703,122 11,581,022
19,703,122 11,581,022
19,703,122 11,581,022
78,347,493 96,250,615
1,800,000 1,800,000
96,250,615 106,031,637
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®
26 4 18
26 10 17
26 4 17 26 10 17
1. 300,000,000 300,000,000
2. 300,000,000 300,000,000
25 10 18 26 4 18
26 4 17 26 10 17
1. 29,127 30,170
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25 10 18 26 4 18
25 11 18 26 5 19
1,341,595 1,044,250
0 0
104,115,428 110,071,310
105,457,023 111,115,560
3,515.23 3,703.85
300,000 1 300,000 1
10 10
25 11 19 26 5 20
25 12 17 26 6 17
1,275,757 970,917
0 0
105,157,023 110,815,560
106,432,780 111,786,477
3,547.76 3,726.22
300,000 1 300,000 1
10 10
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25 12 18 26 6 18
26 1 17 26 7 17
1,272,455 1,003,261
0 0
106,132,780 111,486,477
107,405,235 112,489,738
3,580.17 3,749.66
300,000 1 300,000 1
10 10
26 1 18 26 7 18
26 2 17 26 8 18
1,172,934 976,838
0 0
107,105,235 112,189,738
108,278,169 113,166,576
3,609.27 3,772.22
300,000 1 300,000 1
10 10
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26 2 18 26 8 19
26 3 17 26 9 17
1,155,703 1,078,665
0 0
107,978,169 112,866,576
109,133,872 113,945,241
3,637.80 3,798.17
300,000 1 300,000 1
10 10
26 3 18 26 9 18
26 4 17 26 10 17
1,537,438 712,480
0 0
108,833,872 113,645,241
110,371,310 114,357,721
3,679.04 3,811.92
300,000 1 300,000 1
10 10
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7,913,452 2,727,063
7,913,452 2,727,063
26 4 17 26 10 17
26 4 18
26 10 17
1
26 4 17 26 10 17
1 1.3208 1.3534
1 (13,208 ) (13,534 )
®
€H)
@
275,460,873 405,726,319

405,726,319

405,726,319
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26 4 17 26 10 17
6,574,116 7,514,343
1,692,908 608,816

265,349,428 318,687,754
43,564,613 33,913,903
68,663,159 70,302,256
58,246,373 53,536,901

2,501,921

7,533,723 3,055,876
3,820,831 3,380,590
2,231,734 1,269,236
991,152

457,676,885

495,762,748

457,676,885

495,762,748

1,977,566
8,949,981 8,841,440
8,949,981 10,819,006
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8,949,981

10,819,006

1 315,717,516

329,240,552

133,009,388

155,703,190

448,726,904

484,943,742

448,726,904

484,943,742

457,676,885

495,762,748

26 4 18
26 10 17

@

@
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12 133 60
61
26 4 17 26 10 17

25 10 18 26 4 18
291,257,595 315,717,516
27,922,273 17,215,993
3,462,352 3,692,957
8,381,477 8,298,092

429,978 402,886

190,736 268,674
278,642,681 275,460,873
28,072,644 44,810,027
315,717,516 329,240,552
315,717,516 329,240,552

26 4
26 10 17

18
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700,296 4,238,530

509,710 508,272

945,026 2,777,580

258,082 335,717

1,012,522 7,860,099

25 10

18 26 4 17 25 10 18 26 10 17

26 4 17 26 10 17

27,528,412 27,245,814 282,598

27,528,412 27,245,814 282,598
26 4 17 26 10 17
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215,529,553 213,384,539 | 2,145,014
20,236,834 19,970,264 266,570
44,391,500 43,860,400 531,100
43,985,942 43,534,568 451,374
43,471,000 43,094,000 377,000
19,925,000 19,600,000 325,000
43,519,277 43,325,307 193,970

215,529,553 213,626,296 | 1,903,257
19,925,000 19,785,590 139,410
43,985,942 43,860,400 125,542
44,391,500 43,740,997 650,503
43,519,277 43,094,000 425,277
20,236,834 19,600,000 636,834
43,471,000 43,545,309 74,309

431,059,106 427,010,835 241,757

@
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&)

26 4 17 26 10 17

1.4213 1.4729
1 (14,213 ) (14,729 )

@
@
3.875% United States Treasury
107,000.000 117,816.630
Note/Bond 20180515
2% United States Treasury
83,000.000 85,240.170
Note/Bond 20160430
0.125% United States Treasury
40,000.000 40,014.000
Note/Bond 20150430
1.125% United States Treasury
19,000.000 18,578.390
Note/Bond 20200430
0.375% United States Treasury
229,000.000 229,490.060
Note/Bond 20150630
1.625% United States Treasury
12,000.000 12,164.040
Note/Bond 20190430
2.25% United States Treasury
110,000.000 113,248.300
Note/Bond 20210430
7.125% United States Treasury
40,000.000 55,934.000
Note/Bond 20230215
2.375% United States Treasury
58,000.000 59,136.800
Note/Bond 20240815
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731,622.390

(77,837,306)

4.75% United Kingdom Gilt

99,000.000 102,762.000
20150907
4% United Kingdom Gilt

20,000.000 23,160.000
20220307
2.75% United Kingdom Gilt

88,000.000 88,554.400
20150122
3.75% United Kingdom Gilt

50,000.000 56,230.000
20200907
2.25% United Kingdom Gilt

52,000.000 53,232.400
20230907
1.75% United Kingdom Gilt

77,000.000 78,309.000

20190722

402,247.800

(68,780,351)
5.75% AUSTRALIAN GOVERNMENT
134,000.000 158,922.660
BOND 20220715
4.75% AUSTRALIAN GOVERNMENT
159,000.000 162,577.500
BOND 20151021
4.25% AUSTRALIAN GOVERNMENT
90,000.000 94,204.800
BOND 20170721
2.75% AUSTRALIAN GOVERNMENT
39,000.000 38,978.160

BOND 20191021

454,683.120

(42,458,310)

8% CANADIAN GOVERNMENT BOND

30,000.000 44,833.800
20230601
4% CANADIAN GOVERNMENT BOND

45,000.000 48,540.150
20170601
3.75% CANADIAN GOVERNMENT

194,000.000 215,029.600
BOND 20190601
3.25% CANADIAN GOVERNMENT

39,000.000 43,081.350

BOND 20210601
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1% CANADIAN GOVERNMENT BOND

53,000.000 53,007.950
20150201
1% CANADIAN GOVERNMENT BOND

35,000.000 35,009.450
20150501
2.5% CANADIAN GOVERNMENT BOND

35,000.000 36,757.700

20240601

476,260.000

(45,030,383)
4._25% GERMAN GOVERNMENT BOND
1,000.000 1,116.100
20170704
2% GERMAN GOVERNMENT BOND
83,000.000 92,483.580
20230815
0.5% GERMAN GOVERNMENT BOND
20,000.000 20,358.600
20190412
3.75% FRENCH GOVERNMENT BOND
60,000.000 72,070.800
20210425
4.75% Italy Buoni Poliennali
35,000.000 41,650.700
Del Tesoro 20230801
5.5% BELGIUM GOVERNMENT BOND
81,000.000 94,065.300
20170928
4.25% BELGIUM GOVERNMENT BOND
60,000.000 74,569.800
20210928
3% BELGIUM GOVERNMENT BOND
108,000.000 122,239.800
20190928
2.6% BELGIUM GOVERNMENT BOND
55,000.000 62,026.800
20240622
4_4% SPANISH GOVERNMENT BOND
10,000.000 11,984.000
20231031
2.75% SPANISH GOVERNMENT BOND
27,000.000 28,169.910

20241031

620,735.390
(84,581,404)

318,687,754
[318,687,754]

4.3% ONTARIO PROVINCE
90,000.000 96,460.200
20170308
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2.85% ONTARIO PROVINCE

45,000.000 45,573.300
20230602
8.75% BRITISH COLUMBIA
150,000.000 216,654.000
20220819
358,687.500
(33,913,903)
33,913,903
[33,913,903]
4.25% EUROPEAN INVESTMENT
65,000.000 74,980.100
BANK 20211207
74,980.100
(12,820,847)

6% KFW-KREDIT WIEDERAUFBAU
20200820

120,000.000

135,685.200

5.75% QUEENSLAND TREASURY
CORP. 20240722

167,000.000

194,601.760

6.25% EUROPEAN INVESTMENT
BANK 20210608

105,000.000

121,435.650

451,722.610
(42,181,857)

2.4% CANADA HOUSING TRUST
20221215

160,000.000

161,814.400

161,814.400
(15,299,552)

70,302,256
[70,302,256]

5.625% General Electric

Capital Corp 20180501

50,000.000

56,881.500

3.875% RABOBANK NEDERLAND
20220208

105,000.000

112,711.200
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169,592.700

(18,042,967)

6.25% General Electric
30,000.000 34,188.600

Capital Corp 20171215

4% RABOBANK NEDERLAND
50,000.000 51,325.000

20150910

85,513.600
(14,621,970)

7.25% National Australia Bank

Ltd 20180307

100,000.000

112,154.000

112,154.000
(10,472,941)

4.25% GE CAPITAL EUROPEAN
FUNDING 20170301

70,000.000

76,317.500

76,317.500
(10,399,023)

53,536,901
[53,536,901]

476,440,814
[476,440,814]

100% 20.1%

N P O | N ©

100% 20.2%

69/114



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

4
3 100% 20.0%
1
7
3 100% 19.8%
1

11
1 100% 19.9%
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26 10 31
414,736,204
211,209
414,524,995
300,000,000
1.3817

26 10 31
500,168,573
2,384,678
497,783,895
330,862,645
1.5045
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26 10
151 7,427 2,500
799 9,980
260 8,525
5
1

CI0O Chief Investment Officer

C10 1
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26 10
17 177,190
524 10,376,970
541 10,554,160
17 3,049,675
17 3,049,675
558 13,603,836
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