EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

30 8 3

03-5555-3431

10

1/90



@

¢))

®

4

®)

10

(D)

0120-106212
9:00 17:00

http://www.daiwa-am.co.jp/

0120-106212
9:00 17:00

2/90

2.16

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2.0



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

()
0120-106212
9:00 17:00
Q)
2018 8 4 2019 2 5
®
0120-106212
9:00 17:00
http://www.daiwa-am.co. jp/
€)]
(10)
®
(11)

(12)

3/90



16

4/90

an

(11

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

5/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

B Ak
HTRNSE - BINANSE i b BEHREE (RO

w

T
HATRUHE iR =
FEERE

H N
FOMFEE
EMEHEE M ( )
WEES

() S 7 FHBESTHHESSERMEIRRLTNET.

RS ER
IR S TS
et &
e S 0=
RN A%
o R E£0E
ﬁfﬂ = I7sU— o
i Fam B IR ( )
i .
Z DL il FEF
f““”bmﬁ; *EF=F
AEERE T%g? i 4
FOlbiE - IPUE-$T-
Hﬂmﬁﬂﬁ) FIUH i L
(fl# —& BEAR B4 -~
RENS
( ) Z0Hh (-hHE)
RS EEE ( ) i
RERHEER =Rade

(i) Y77/ FHBYT IRMEED EEHIBERLTVEY.

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

3,000

6/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

AFY - FIVETOARBRFICHELET,
RANROAHRFORMGITIE RERICHEVWTAARBHESM EE
THICEEREEFELET,

(3 T4t 1212, 29—l - A—IT—-HNEIERARESHET,

(@HO®/IFIFIEONT )

gt L. HRsET
DEHFOTFE. PIBOEIH
ORESICMTSEROCRE
LERTENT, L—F1—X
{Moody' s} ®SEPIO—IT
s be—T1 222 (BEP) L2

Pt t b aat ot E kb
Ba BB EFL-TUVET, 5 ThE
g - Ecc 1B i1 1E, RBS M LA R0
ca e . RITEOHBRROTL
c c BEICESTHRETFPETFIFN
{EL D FabnalEmEuET,

Bh=TF4=ZATAaIERRRSEPTAL-LLE

CHEER.BHATOETICE OTAABHYULETRLE2EHS . EXEHD
FIERIC K WUHESMERT I SCEETERTH, TO@AIE, 551 TEFEMED
REERAD1 0% EEZ LRELET,

BEFHME (BE - NFESHET. )  BEFERNAS. CLBENSICRTSEHHEINSRAE LU
ENSOMBMMEFET - RETOSLHAYERE. —RTHEULVORBHER. ERXMED
HEESTO10%ERELRELEY,

REFJAIEBDED, AT T - FIRATOEREHDEISERETENBUET,

7190



EDINETOOOO
O00000000000000(E06748)
Ooooooooboooobooooonoad

S DHB[EOR—PTAVADEET 2L -3V, 3 (F) BENSS (F) BED
BHREEFELET,

(BEFalL—vavicowt )

BEEFiL—avEld, T
HAEBLELTICHESE EHEMESET 1L —23 OB (X —)
BHEO<sLnEETah)
ETTIEMTT.

BEEF1L—axiEnE
EoERFERLEEE 0N
SR OIS (T4 X
FLRUET,

$BEFaL—vay B

<
|

Iggggégla AT FLBREOERLEEEZEXMEORAERBOI00%ISETIISCEE

HZ ™,
QYT PIFR. TIPSV FAATERETRVET.,

DPEU-TPUFRRER.  BEEOARTENSEFMMULEEREFEHTAE TP (PR &L,
EOHBEFELTR?Y -T2 FORBIEHCHRRELT, RESNGEREIY -D 7 U FTTE2EEATY.

[RE—=T72F] [¥HF=272F]

NS FLRTO
RUMFE LT

AR mErgrfles K=
N—HOENSEN
ERE S

h /

WY F—JFFORMMHOHENERI, ABORETHUICHRTSICCERRELET.

MABROEBMBEEZIBOFRELZEE. HROAMGECSFERINS T MRORRBICA o
EEFROUVICERMEORBRICL TR, 7 FORE DERFTEONBRV,ERBUET,

8/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

eEHF5R1 08 (AREOBERERND) CREETEV. MBS RAHICEIVT
| REOFEETEVET.
[3EcAE]
OARHRHEE, ENEZERERORAFIRETHR GHARESHET. ) FELET,

BFELT. ERMEORERICHT S % Bplc. EESF RS0 S EEMIMOKESFE
ﬁlﬁggﬁjg?ﬁﬁﬂi LET LIEL. BEFREHNDPEDISSICIE, FEETEDLEL
ZEnEk o

5

)

2013 7 29

®

Tl 3

tl1 Tl 3

9/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

2
Tl
1
2
3
2018 5
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

10/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

9 1 2,608,525 100.00

€))

a

b

10
C
10

d 3C ) 5C )

e
@

1 3
2 20 ®)
2 1 6

11/90



g B~ W N

10

11
12

13
14
15
16
17

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10.



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1

2 2 1 14

3

4

5 2 2 1

6 5.

©)
SpuREST B 'J’E;’J’fmﬁ
FET S0 RE GEFRASORE, BT iy
JrLE : Ty

__1@_@]%_5?_ T p o 0"s "0 a0 0" |

....... ( WERRE L
2 =

E-?&;T}EEJ g -

-—-_-""'-H-‘_ 'ﬁ ﬁ : E ...%@?.E:.%\?...
e " o= R e T B
gt L 'y 77 RS

.............................. = g

. EmREE = ] BT ISR
.................... : ;
[T | LI AR5 A

- EREE ME .

i
1] | §
I 25?
P
CIO Chief Investment Officer 1
CI0 1

13/90



CI0 Chief Investment Officer

Deputy-CIO 0 5
ClI0

CI0 Deputy-CIO

25

35

14/90

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

2018 5

PLAN G

MAREREDREH

L2

AL E= 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/ A=V y—027 7 FOEBRAGHEREL. HRME
TEEELEFET.

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

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

4

15/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

®)

100 10

100 5

16/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

17/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10

18/90



19/90

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



€))
1.
2.
10
3.
4.
5.
@

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

10

3C ) 5C )

100

20/90



g A W N

»

10
11
12
13

14

15

14.

11.

21/90

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20 A

18

14

14



®

o 01 WN P

22/90

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10



€))

(HFEHICLIEEEILOAA—-TED

iitec]

T#&
‘-"
#FREA A =UETED, BT ROlETREETSOTEEDER A,

23/90

EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(REEROA—JED

B2 manms
- R
SRRAR
mmé
Fa T

# tEIRAA-VETHD. YT FOSANRERT EOTREDER A

)

24/90



®

4

37 6

Bz “

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

- AU SEES MY AT
AUz SRR CMTIESS "
Ut AR g M B S mRE- R
o B EE M S EE R T
mE
ADZH2 A5
AR U SEEECMT TR
R L ek et 3 R 122 e
b G iR W ZBAE MR mRE BE
i e SRt -
%
2 =25 2
FHUzaBEHEAVE SR
RIlmEnERAYR Y EER
BEH R R

RS HE A& i i AT o =St T

25/90

A Uz DR niEt] :
MBI T ;
T o P BERE( i !
= RO i !
MBS T =58 E

iIE !

MU HEES 0 | oo i
MeE kAT | B '
IhoMEEE EE E !
R W = 5
[m] 1




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

B SERHE

STFROTI IR, 7P F RN GRS A ERN B TED L SICERLEEDTT,
EMISDLBESEMICET S FEMEER (ERFICEISEL1EMOMESRE) QT - BX-
BE, JPUEB LU RS FESS 2T DU THRFLTLEY . EEENTS I IPVE
MBESEMICHE TS EMEEEORBEERTLTVET,

AR EEEEREEEORE i b g
[{-H (P0r3EE ~200B s (W (RIS R ~ 20 BEES )
000 | T .
} |5 6.0
i | ™ o 5
1vg o 5 2 37.2
| a 3|:|.5 %1

5188 & 188 .
| o121 7
,.mlllmm,],ml“l"“p. | PR ﬂ z 2 072 oas

5 *"’--- el

<174

[ 1 175
! 181 p ool

|
|
smi Lo 1140 — BT |
|
|
|
|

+ .50 : —
e T O [ | okl

L i oRal
e SHE AT BB | A

L L e L . 2
018 20L4E 20156 BE ;IS MRS Bt BER EEES ERESR 0xER 245N ERER

SEAFISAE. PrUROREHSERLTLSEDTIEBUER A

HIPLEOEMBEER. &S (B TR IFYEAFEELEE0sHELTHRLE RO TEL,. RO
BRERCE ILWTHRL MR ER L R SEENEUET.

#7F/EOEMEERECHOT. BESEMOT—FFEH TERLESRE TFOL—LTERLTLET.
THEMRERCEYT ST — PRSI ERRENEE A,

FEMEERSNHTEROENSIBSR. NHTEEERC N TOSBTRLTVEDT.

e T ATPRCBVT. DB T SE SR, SEEMcovTAYyFT—OENREETRELT

ETLET.

EREISAKDWT
B # #&: MEHSRHTOPN R &)
SRR MSCIDTH A - T2 A REAH F5—2R)
FREE  MSCIT T3 - F— ok A 2T I R (B R, AN —2)
BEEN : NOMLURA-BPIEN
SHERFTSERRENL T A (B<BE. A2}
WIREEA : IPELAHY HIs vk vl A D Fed 32— T =0T F—dray TO—/T FA -2 TP REA—-2)

EREICOWT

STOPIXIEMEEFNY « FL., MEE., BREL—OHE et ad WRESES A AL TLET . MMECIOFY S -
A Y FvI ABLIMCIZ R =TS« w=Frub « A F w20k, MEC) Inc FBIRLERETY. EMRCHT S8 FE.
HEET AN T O — 00 RMSCE InCICHELET, EEMECIncid. BNMOMEEEETSHASLUTLEERLETS
HIERLTLET. SNOMURA-BPEHERR., FHRSETARFLRT SERTRITINELBRN RO ES 0BG
ERTRACEEHNT, —EORFANERCE VTR SN ERA— 200N T =T AR B E TN NET.
NOMURA-BFIE WOENR SN S OE—0NH R FMRSSEIEH ICRHELTLET. 2X. BHESENROENE.
M. HAGERENTIROTREL, TrVRAOERRRESICMLT-REERALES A, BFTSERNEN-/Fo 0202,
FT5E Fixed income LLCICENEBEINT VLA F 2 ATY. EISMIZFTSE Fixed Income LLCODMME THY.,
BRI T 2T < TOMHIEFTSE Fixed Income LLCFRLTNET @IPEILI T AR« A Fwd 32— I~
T « F=drad FO=1T FAN=037 P2, BREFRVESETIREICETEFRLTLETE, JP. Morgan2 T8
R - EAMIEEETIROTREVER A FRERFEETEITRALTWET. JP. MorganirSORTEIC S SRREFRLEL
IR - B - IR TSR ERSNTLERA. Copyright 2016, 1P, Morgan Chase & Co. All rights reserved.

€))
2.16 2.0

0120-106212
9:00 17:00

26/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@ ¢ D
®
1.35 1.25
6 6
300 0.70
300 0.05
1,000 0-75
1,000 0.80

4

27/90



®)

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

28/90

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20

15 5
2.1
0.315



2037 12 31

15.315

15

2018 5

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20
120

20
80

15 15

2.1
0.315

29/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

30/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@ ( 30 5 31 )
() ()
3,480,693,860 99.51
3,480,693,860 99.51
17,052,668 0.49
3,497,746,528 100.00
QY
« 2
0 ( 30 5 31 )
) ) ()
1.7193 1.7014
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3 3,488,517,136 0.9047
4 3,550,081,056 0.9272
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1 940,423,015 1,276,086
2 3,631,612,258 950,009,702
3 567,788,580 790,369,338
4 184,260,640 569,485,675
5 1,678,869,485 877,258,259
() 1,000,000
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37,325,692,083 16.93
37,325,692,083 16.93
71,520,136,699 32.45
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674,640,000 0.31
674,640,000 0.31
(D
( 2
Q)
) ( 30 5 31 )
(%)
) ) C7 7)™
119.39 118.97 11.000000
1 [HYDRO QUEBEC 210,000,000 9.56
21,149,033,325| 21,074,636,625( 2020/08/15
CANADIAN 123.22 122.90( 10.500000
2 165,545,000 7.79
GOVERNMENT BOND 17,206,096,708| 17,161,971,350f 2021/03/15
Province of Alberta 94.78 95.61| 2.200000
3 130,000,000 4.76
Canada 10,393,429,865| 10,484,224,205| 2026/06/01
126.69 126.53] 9.500000
4 |BRITISH COLUMBIA 89,400,000 4.33
9,554,156,812| 9,541,714,343| 2022/06/09
Ontario Electricity 124.91 124.64| 10.125000
5 88,681,000 4.23
Financial Corp 9,344,243,941| 9,323,897,682| 2021/10/15
Province of Quebec 97.14 97.78 2.500000
6 95,000,000 3.55
Canada 7,784,138,530| 7,835,836,645| 2026/09/01
CANADIAN 141.63 143.75 5.750000
7 55,000,000 3.03
GOVERNMENT BOND 6,570,755,345| 6,669,246,622| 2033/06/01
CANADIAN 93.76 94.75| 1.500000
8 80,000,000 2.90
GOVERNMENT BOND 6,327,262,200| 6,394,134,880| 2026/06/01
Province of Quebec 106.25 106.28| 4.250000
9 71,000,000 2.89
Canada 6,363,572,344| 6,365,009,668| 2021/12/01
Ontario Electricity 125.24 125.12( 8.900000
10 60,274,000 2.89
Financial Corp 6,367,697,631| 6,361,291,650( 2022/08/18
Province of Alberta 99.90 100.17] 2.550000
11 72,000,000 2.76
Canada 6,067,369,728| 6,084,071,028| 2022/12/15
Toronto-Dominion 99.53 99.40| 2.621000
12 70,000,000 2.66
Bank/The 5,876,985,030| 5,869,427,270| 2021/12/22
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Toronto-Dominion 97.27 97.24] 1.680000

13 67,000,000 2.49
Bank/The 5,497,617,531| 5,495,583,009| 2021/06/08
121.75 121.42| 9.950000

14 |BRITISH COLUMBIA 50,430,000 2.34
5,179,178,272| 5,164,928,141| 2021/05/15
118.83 118.44] 10.600000

15 |BRITISH COLUMBIA 49,587,000 2.25
4,970,384,457| 4,954,030,243| 2020/09/05
98.53 98.57| 1.590000

16 |Royal Bank of Canada 52,000,000 1.96
4,322,073,756| 4,323,872,098| 2020/03/23
Province of 124.94 124.91] 9.600000

17 40,683,000 1.94
Saskatchewan Canada 4,287,660,742| 4,286,493,994| 2022/02/04
GE Capital Canada 104.19 104.09] 5.680000

18 48,000,000 1.91
Funding Co 4,218,728,136] 4,214,598,360| 2019/09/10
96.88 97.20| 2.513000

19 |Apple Inc 50,000,000 1.86
4,085,956,175| 4,099,410,000| 2024/08/19
127.83 127.66] 9.625000

20 [HYDRO QUEBEC 30,835,000 1.51
3,324,927,751| 3,320,428,138| 2022/07/15
96.18 96.12| 1.583000

21 [Royal Bank of Canada 40,000,000 1.47
3,245,281,900| 3,243,223,760| 2021/09/13
98.96 98.80| 2.449000

22 |HSBC Bank Canada 35,000,000 1.32
2,921,812,302| 2,916,823,000] 2021/01/29
97.65 97.60| 2.542000

23 |HSBC Bank Canada 35,000,000 1.31
2,883,137,827| 2,881,661,702| 2023/01/31
96.89 96.83| 1.968000

24 |Royal Bank of Canada 35,000,000 1.30
2,860,523,592| 2,858,840,810| 2022/03/02
103.79 103.61] 5.300000

25 |BRITISH COLUMBIA 30,000,000 1.19
2,626,583,085| 2,621,952,270| 2019/06/17
126.34 126.04| 10.500000

26 [HYDRO QUEBEC 24,660,000 1.19
2,628,024,103| 2,621,825,491| 2021/10/15
Toronto-Dominion 98.54 98.60| 1.693000

27 30,000,000 1.13
Bank/The 2,493,630,615| 2,495,098,305| 2020/04/02
98.16 98.22| 1.816000

28 |HSBC Bank Canada 30,000,000 1.13
2,483,938,800| 2,485,457,100| 2020/07/07
CANADIAN 126.89 130.01] 4.000000

29 21,000,000 1.04
GOVERNMENT BOND 2,247,754,582| 2,302,985,275| 2041/06/01
102.89 103.29] 3.290000

30 |PSP Capital Inc 25,000,000 0.99
2,169,861,575| 2,178,296,575| 2024/04/04

)
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4 5
29 5 10 30 5 10

32,714,475 42,312,479
2,786,685,087 3,545,590, 761
1,821,487 4,632,663
2,821,221,049 3,592,535,903
2,821,221,049 3,592,535,903
1,746,210 5,979,645
788,303 940,095
18,920,245 22,563,306
118,271 141,380
21,573,029 29,624,426
21,573,029 29,624,426
3,013,943,692 3,815,554,918
214,295,672 252,643,441
111,792,177 84,797,073
2,799,648,020 3,562,911,477
2,799,648,020 3,562,911,477
2,821,221,049 3,592,535,903
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29 5 10 30 5 10
1,200,997 12,174,480
1,200,997 12,174,480
11,563 16,453
1,601,983 1,691,612
38,449,275 40,600,757
240,256 254,074
40,303,077 42,562,896
41,504,074 30,388,416
41,504,074 30,388,416
41,504,074 30,388,416
7,603,537 19,084,687
199,930,408 214,295,672
33,933,994 55,520,216
33,933,994 55,520,216
14,398,721 44,394,882
14,398,721 44,394,882
214,295,672 252,643,441
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1. 1 3,399,168,727 3,013,943,692
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3. 2
214,295,672 252,643,441
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2,143,139,214

1,800,392,381

567,660,252

749,943,104

54,464,147,342

44,441,173,782

90,549,429,176

67,036,258,024
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14,685,833,519

12,389,803,797

129,311,486,900

98,144,656,691

831,994,900

3,822,278,220

3,544,344 ,368

2,949,114,728

205,100,057

42,853,483

84,986,619

87,585,848

296,388,122,347

231,464,060,058

296,388,122,347

231,464,060,058

48,000

5,600

4,168,361,385

389,061,438

533,446,740

1,081

5,851

389,110,519

4,701,819,576

389,110,519

4,701,819,576

175,404,446,372

131,887,403,581

120,594,565,456

94,874,836,901

295,999,011,828

226,762,240,482

295,999,011,828

226,762,240,482

296,388,122,347

231,464,060,058

29 5 11
30 5 10
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61
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239,527,424,373 175,404,446,372
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64,660,222,599 44,935,857,388
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196,055,675 167,617,485
FOFs
133,936,537 109,720,254
1,651,368,941 2,062,109,318
128,304,991 91,878,038
32,139,045 24,721,908
3,926,752,172 3,426,454,549
57,337,640 59,423,577
6,368,919 5,045,874
155,166,249,708 113,635,591,209
14,105,932,744 12,304,841,369
175,404,446,372 131,887,403,581
175,404,446,372 131,887,403,581
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1,608,086,640
1,093,669,091

18,035,786
2,645,032,928

1,872,460,668
2,068,590,495

202,923,632
2,605,968,893
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664,272,000 664,320,000 48,000 684,474,400 684,480,000 5,600

664,272,000 664,320,000 48,000 684,474,400 684,480,000 5,600
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@

29 5 10 30 5 10
1.6875 1.7194
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@
@
10.5% CANADIAN GOVERNMENT
175,545,000.000 216,306,549.000
BOND 20210315
9.75% CANADIAN GOVERNMENT
18,000,000.000 22,078,980.000
BOND 20210601
5.75% CANADIAN GOVERNMENT
10,000,000.000 13,231,300.000
BOND 20290601
5.75% CANADIAN GOVERNMENT
55,000,000.000 77,898,700.000
BOND 20330601
5% CANADIAN GOVERNMENT BOND
12,000,000.000 16,635,120.000
20370601
4% CANADIAN GOVERNMENT BOND
21,000,000.000 26,647,950.000
20410601
2.25% CANADIAN GOVERNMENT
45,000,000.000 44,776,350.000
BOND 20250601
1.5% CANADIAN GOVERNMENT BOND
80,000,000.000 75,012,000.000
20260601
1% CANADIAN GOVERNMENT BOND
30,000,000.000 26,646,300.000
20270601
519,233,249.000
(44,441,173,782)
44,441,173,782
[44,441,173,782]
9.6% Province of Nova Scotia
3,430,000.000 4,285,579.200
Canada 20220130
9.375% Province of Quebec
15,000,000.000 19,437,150.000
Canada 20230116
4.25% Province of Quebec
71,000,000.000 75,442,470.000
Canada 20211201
2.5% Province of Quebec
50,000,000.000 48,560,000.000
Canada 20260901
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1.65% Province of Quebec
10,000,000.000 9,733,200.000
Canada 20220303
9.5% ONTARIO PROVINCE
7,822,000.000 11,148,931.260
20250602
3.15% ONTARIO PROVINCE
20,000,000.000 20,490,400.000
20220602
4% ONTARIO PROVINCE 20210602 5,000,000.000 5,243,300.000
2.6% ONTARIO PROVINCE
23,000,000.000 22,287,230.000
20270602
9.6% Province of Saskatchewan
40,683,000.000 50,831,781.180
Canada 20220204
8.75% PROVINCE OF
2,000,000.000 2,750,300.000
SASKATCHEWAN 20250530
5.3% BRITISH COLUMBIA
35,000,000.000 36,328,950.000
20190617
9.95% BRITISH COLUMBIA
50,430,000.000 61,401,046.500
20210515
5.6% BRITISH COLUMBIA
66,000.000 66,178.860
20180601
9% BRITISH COLUMBIA 20240823 11,860,000.000 16,102,915.000
10.6% BRITISH COLUMBIA
49,587,000.000 58,925,719.710
20200905
9.5% BRITISH COLUMBIA
89,400,000.000 113,268,012.000
20220609
3.25% BRITISH COLUMBIA
25,000,000.000 25,733,750.000
20211218
2.55% Province of Alberta
72,000,000.000 71,930,880.000
Canada 20221215
2.2% Province of Alberta
130,000,000.000 123,217,900.000
Canada 20260601
3.3% Province of Alberta
6,000,000.000 6,039,660.000
Canada 20461201
783,225,353.710
(67,036,258,024)
67,036,258,024
[67,036,258,024]
3.03% PSP Capital Inc
20,000,000.000 20,379,400.000
20201022
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3.29% PSP Capital Inc
25,000,000.000 25,724 ,500.000
20240404
1.73% PSP Capital Inc
25,000,000.000 24,211,000.000
20220621
1.1% CPPIB Capital Inc
20,000,000.000 19,840,800.000
20190610
1.4% CPPIB Capital Inc
20,000,000.000 19,701,800.000
20200604
4.6% CDP Financial Inc
20,000,000.000 20,959,200.000
20200715
5.1% Mun Fin Auth of British
13,685,000.000 13,940,909.500
Columbia 20181120
144,757,609.500
(12,389,803,797)
12,389,803,797
[12,389,803,797]
2.621% Toronto-Dominion
70,000,000.000 69,673,800.000
Bank/The 20211222
2.447% Toronto-Dominion
10,000,000.000 10,034,100.000
Bank/The 20190402
1.68% Toronto-Dominion
67,000,000.000 65,176,260.000
Bank/The 20210608
2.045% Toronto-Dominion
10,000,000.000 9,830,800.000
Bank/The 20210308
1.693% Toronto-Dominion
30,000,000.000 29,562,900.000
Bank/The 20200402
1.909% Toronto-Dominion
20,000,000.000 18,986,800.000
Bank/The 20230718
2.542% HSBC Bank Canada
35,000,000.000 34,180,650.000
20230131
2.17% HSBC Bank Canada
10,000,000.000 9,678,000.000
20220629
2.908% HSBC Bank Canada
20,000,000.000 19,990,600.000
20210929
2.449% HSBC Bank Canada
35,000,000.000 34,639,150.000
20210129
1.816% HSBC Bank Canada
30,000,000.000 29,448,000.000
20200707
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5.68% GE Capital Canada

63,000,000.000 65,644,110.000
Funding Co 20190910
2.513% Apple Inc 20240819 50,000,000.000 48,440,500.000
1.7% Canadian Imperial Bank

10,000,000.000 9,996,200.000
of Commerce/Canad 20181009
10.5% HYDRO QUEBEC 20211015 24,660,000.000 31,156,183.800
11% HYDRO QUEBEC 20200815 215,000,000.000 256,699,250.000
5.5% HYDRO QUEBEC 20180815 450,000.000 454,972 .500
9.625% HYDRO QUEBEC 20220715 30,835,000.000 39,418,230.600
10.125% Ontario Electricity

88,681,000.000 110,779,418.390
Financial Corp 20211015
8.9% Ontario Electricity

60,274,000.000 75,491,376.780
Financial Corp 20220818
10% Ontario Electricity

13,100,000.000 14,862,736.000
Financial Corp 20200206
9% Ontario Electricity

5,400,000.000 7,453,458.000
Financial Corp 20250526
1.59% Royal Bank of Canada

52,000,000.000 51,239,760.000
20200323
1.968% Royal Bank of Canada

35,000,000.000 33,912,550.000
20220302
1.4% Royal Bank of Canada

20,000,000.000 19,891,400.000
20190426
2.333% Royal Bank of Canada

12,000,000.000 11,568,480.000
20231205
1.583% Royal Bank of Canada

40,000,000.000 38,474,000.000

20210913

1,146,683,686.070
(98,144,656,691)

98,144,656, 691
[98,144,656,691]

222,011,892,294

[222,011,892,294]
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30 5 31
3,504,070,568
6,324,040
3,497,746,528
3,788,123,849
0.9233

30 5 31

220,906,147,562
483,159,137
220,422,988,425
129,554,581,450
1.7014
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2018 5
151 7,427 2,500
799 9,980
260 8,525
5
1
4
CI0O Chief Investment Officer 1

C10 1
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2018 5
81 189,786
703 15,257,861
784 15,447,647
25 103,230
14 1,497,345
39 1,600,575
823 17,048,222
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38
59
19 52
193 29
30 31
€H)
29 31 30 31
31,260 28,709
110 0
190 201
10,453 12,368
72 82
439 552
34 47
42,560 41,962
1 229 1 213
15 12
214 200
2,650 2,614
2,323 2,456
327 158
12,353 15,066
5,920 8,600
5,129 5,129
185 183
1,050 1,072
31 45
37 34
15,234 17,894
57,795 59,856
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29

31

30

31

79 65
9,466 9,747
7 8

59 59
4,453 5,202
2 4,946 4,476
4,077 4,148
980 850
223 583
945 1,012

3 335
15,776 16,744
2,318 2,350
151 125

7 5
2,477 2,481
18,254 19,225
15,174 15,174
11,495 11,495
11,495 11,495
374 374
12,231 13,370
12,606 13,744
39,276 40,414
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264 216
264 216
39,540 40,631
57,795 59,856
¢
28 29
29 31 30 31
79,747 82,510
727 733
80,474 83,244
40,110 40,392
549 673
9,436 9,816
904 955
8,531 8,860
793 839
1,375 1,579
251 249
501 500
50 53
13 13
557 762
52,265 53,300
5,833 5,840
416 377
3,940 3,973
531 477
945 1,012
807 788
60 55
178 195
531 501
1,273 1,281
463 316
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60 46
1,045 977
1,400 1,528
11,655 11,531
16,554 18,411
28
5 a I
92 75
224 210
94 17
69 55
481 359
24 0
75 29
100 29
16,935 18,741
MMF 305 -
- 333
305 333
16,629 18,407
6,501 5,843
1,405 106
5,096 5,737
11,533 12,670

®

28 29 31
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15,174 11,495 374 13,960 14,334 41,004
- - - 13,261 13,261 13,261
- - - 11,533 11,533 11,533
- - - 1,728 1,728 1,728
15,174 11,495 374 12,231 12,606 39,276

280 280 41,284

- - 13,261

- - 11,533

15 15 15

15 15 1,743

264 264 39,540

29 30 31

15,174 11,495 374 12,231 12,606 39,276
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- - - 11,532 11,532 11,532
- - - 12,670 12,670 12,670
- - - 1,138 1,138 1,138
15,174 11,495 374 13,370 13,744 40,414
264 264 39,540
- - 11,532
- - 12,670
47 47 47
47 47 1,090
216 216 40,631
)
)
)
10 18
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20
12
56 69
29 31 30 31
26 29
264 235
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29 31 30 31
4,877 4,406
29 31
Daiwa Asset Management(Singapore)Ltd. 1,685
30 31
Daiwa Asset Management(Singapore)Ltd. 1,701
28 29 31
2,608 2,608
2,608 2,608
28 23 28 28
13,261 5,084 31 24
29 26
11,532
4,421
29 31

29 27

73/90



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

29 30 31
2,608 2,608
2,608 2,608
29 26 29 29
11,532 4,421 31 27
30 25
12,669
4,857
30 31
30 26
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29 31
*1
1) (&Y
31,260 31,260
10,453 10,453
5,060 5,060
46,774 46,774
(4,453) (4,453)
(4,946) (4,946)
*2 (3,409) (3,409)
(12,809) (12,809)
*1 )
*2
30 31
*1
1) (&Y
28,709 28,709
12,368 12,368
7,631 7,631
48,709 48,709
(5,202) (5,202)
(4,476) (4,476)
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(3,286) (3,286)
(12,965) (12,965)
*1 )
*2
29 31 30 31
970 970
5,129 5,129
1,050 1,072
29 31
10
10
31,260 - - -
10,453 - - -
110 2,876 1,139 110
41,824 2,876 1,139 110
30 31
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10
10
28,709 - - -
12,368 - - -
0 5,302 1,801 117
41,078 5,302 1,801 117
29 31
5,129
30 31
5,129
29 31
122 55 67
3,107 2,697 410
3,230 2,752 478
1,829 1,926 96
1,829 1,926 96
5,060 4,679 381
970
30 31
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134 55 79
4,196 3,740 456
4,331 3,795 535
3,299 3,522 223
3,299 3,522 223
7,631 7,318 312

970
28 29 31
50 - 1

4,371 224 23
4,421 224 24

29 30 31
1,963 210
1,963 210
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