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Bl 30 HADE SRR

- JPENAY GBI-EM

8 FISERBEA Y TYIR | 40 100 a4 1oy K
s | BEAH [ HA P NEE N "o

(HEE) | ek |BEER)| . L |BZER| . L

ek | BEE R E & =
M M % % % % % =Vale!
78537 (20158 9 B10H)| 6, 650 50| & 8.9 15,570 | & 2.2| 16,401 | & 9.1 92.1] & 5.7 | 57,868
7985k (201522108138)| 6, 787 50 2.8 15,698 0.8] 17.29% 55| 91.9] & 9.1] 58.625
80EA (20158 118108)] 6, 742 50 0.1] 15538 & 1.0 17.171| & 0.7] 93.6 — | 57.708
81H7 (20158E12810H)| 6,674 5] A& 0.3] 15,683 0.9] 16,793 | & 2.2 94.1] & 4.6 56,473
82835 (2016% 1 5128)] 6,082 50| & 81| 14,948 & 4.7] 15.5/1| & 7.3] 93.5| - 9.9 50.874
8383 (20165 2 5108)] 6,093 50 1.0 15.179 1.5 [ 15.706 0.9] 93.8] 210.0] 50.369
84537 (20168E 3 B10H)| 6, 146 50 1.7 14,765 | & 2.7 | 16,277 3.6 92.1] & 2.9 50,548
85HAZK (201682 4 B11H)| 5,931 50| & 2.7 14,568 | A 1.3] 16,136 | & 0.9 93.2 — | 47,764
868AZ (201685 5 5108))| 5,837 50| & 0.7] 14.58] & 0.3] 16,165 0.2] 94.0 — | 46,25
878A% (20165 6 5108)] 5.818 50 0.5 14,392 | ~ 0.9 16,300 0.8] 93.8 — | 45,544
88HAZE (20165 7 A11H)| 5,506 50 & 4.5] 13,617 & 5.4 15544 | A 4.6 9.2 — | 42,708
B9HA (20168 8 B108))| 5. 582 50 2.3] 13.848 1.7 16,088 3.5| 95.4 — | 42.6/8
90EA% (20168 9 5128)] 5. 471 50| A 1.1] 13.897 0.3 16,142 0.3] 9.2 — | 41,438
91HA (20165E108118)| 5,494 50 1.3] 13.857 | &~ 0.3 ] 16,490 2.2] %.7 — [ 41,034
98A% 20168:115108)] 5. 439 30| A 0.5] 13.6/1| & 1.3] 16,269 & 1.3| 95.8 — [ 40,070
93HAZ (20165:12812H)| 5, 657 30 4.6 14,545 6.4 17,088 5.0 9.8 — | 40,641
948AZK (20174 1 B10H)| 5,547 30| A 1.4] 14,754 1.41 17,29 1.2 9.4 | & 7.0 39,185
958Ak (20174 2 B108))| 5. 588 30 1.3] 14,411 ~ 2.3 17,509 1.2 95.8] ~ 6.9 38,791
96HAZ (20174 3 H10H)| 5,584 30 0.5 ] 14,454 0.3] 17,638 0.7 96.0 ] & 7.0] 38,303
97HAZK (20178 4 B10H)| 5,476 30| A 1.4] 14,183 | & 1.9| 17,627 0.1 87.7 — | 37,052
98EAk (201745 5 B108)| 5. 562 30 2.1 14,756 4.0 18,201 3.3] 9.9 — [ 36,981
9985 (20172 6 B128)] 5,598 30 1.2 14.673] 2~ 0.6 18.1% 0.0] 9.2 — [ 36,381
1008A% (20174 7 §108)[ 5.713 30 2.6 15,061 2.6 18,511 1.7] 9.8 — | 36,683
10188 (20174£ 8 H10H)| 5,623 0] A 1.1 14,958 | A 0.7] 18,426 | & 0.5 9.5 — | 35,564
10288 (20172 9 A118)| 5,687 30 1.7 1 14,977 0.1] 18,838 2.2 9. 4 — | 35,445
10388k (20172E108108) 5. 549 304 1.9] 15248 1.8 18,888 0.3] 97.0 — | 34,008
104885k (20172E1159108)| 5. 398 30| & 2.2 15408 1.0] 18,734 ~ 0.8 9.0 — 32,345
105885k (20172 128118)[ 5. 413 30 0.8] 15534 0.8 19.059 .71 9%.1 — [ 31.747
1068A5% (20185 1 5108)|_5.526 30 2.6 15,393 & 0.9] 19,552 2.6 9.4 — [ 31,927
107885 (2018& 2 5138)[__5.376 30 A 2.2 149483 A 2.9 19126 A 2.2] 9.6 — 30,713

(1) BEEMADEEREDEEAH N

(£2) FTSEMREREA VT v IR FR<BZE._FAX—2) (& FTSEMREEA VT v IR GR<EE AR—R) ODRF—IICEITE, HT7
¥ REBEHZ10,000& UTAFBERFBTENFELICDDTY, FISEHREG A>T v I X BR<EHA, AXN—2) [&, FTSE Fixed
Income LLC [CKWBEINTVSESA VTV IR TY, E1E%IF FTSE Fixed Income LLC DAIMNEAETH Y. BRICEETDIRTD
¥&F)IE FTSE Fixed Income LLCAELTWVE T,

(£3) JPENAY GBI -—EMIO—NIU FIAN=UT7A R ([[@E) (&, JPELHAY ANAVE - RYR - A VFyIR-TY—
IVT k=Y JO=N FAN=IT7AE CKRIUR=X) ZHEICABEL. BT 7 REEHZ10,000& L TRIRERS
ENSBELICBHDTT, JPEILAY ANAYE - RUYR - AVFVIX-—IR-IVT - T—ovy JO-NI FAN=IT7A
R CRRILR=2) (&, BEENEVEHRITBRICEISERLTVEIA, J.P. Morgan FZD7TEE - IFHEMEZERIET 2 DD TIEH
WFEBA. AEBIFFFHEZZITTHEALTVET, J.P. Morgan S DEEICKDERIEGAR U ICHIEHZEE - B - Bm I T EEFR
HENTWVEEA, Copyright 2016, J.P. Morgan Chase & Co. All rights reserved.
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2o [ g |[RERIYTYIR S Ak | s o |

# B H (ReBA BA=A) (Fi#38) BT Te | e
EEXR |(BZER | BEX |(BTEH) | BEx

M % % % % %
(#929) 2017468 8108 | 5,623 — | 14,958 — | 18,42 — | %5 —
10285 8 Bx 5,733 2.0 | 15,136 1.2 | 18832 22 | 9.7 —
(B3K) 2017498118 | 5717 1.7 | 14,977 0.1 | 18,838 22 | %.4 -
(BAE) 20174698118 | 5,687 — [ 14977 — [ 18838 — [ %4 —
510388 9B%* 5,708 0.4 | 15 321 2.3 | 19,0 1.4 | 97.0 —
(#35) 201746108108 | 5579 | &~ 1.9 | 15,248 1.8 | 18,888 0.3 | 97.0 —
(HAE5) 201746108108 | 5, 549 — | 15, 248 18, 888 — [ 9.0 —
5510488 1085 5.445 | ~ 1.9 | 15327 0.5 | 18743 | ~ 0.8 | 9.2 —
(#35) 20178118108 | 5428 | ~ 2.2 | 15,408 1.0 | 18.73 | ~ 0.8 | 9.0 —
(H9E) 201726118108 | 5,39 — | 15, 408 — [ 18,734 %.0 —
2510588 TEES 5345 | ~ 1.0 | 15318 | ~ 0.6 | 18,847 0.6 | 9.9 —
(HI55) 201746128118 | 5, 443 0.8 | 15534 0.8 | 19,059 1.7 | 9%.1 —
(E9E) 20178128118 | 5,413 — [ 15,53 — 119,059 — 1 %1 —
2510688 VEE 5,518 1.9 | 15.507 | ~ 0.2 | 19,340 1.5 | 9.7 —
(85 201848 1 8108 | 5, 556 26 | 15393 | ~ 0.9 | 19.55 26 | 9.4 —
(BFE5) 2018261 B108 | 5,526 — | 15,393 — [ 19,552 9.4 —
510748 1B% 5435 | A 1.6 | 15146 | & 1.6 | 19.371 | ~ 0.9 | 954 —
(#i) 20186 2 B130 | 5406 | ~ 2.2 | 14.943 | ~ 2.9 | 19126 |~ 2.2 | 9%.6 —
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e _ | 1.236.103] 2134055 I—-)L - O—VE, Z0fts 372.129 1.2
RYP—T7 R eSS EEREE 30, 937, 005 100.0
T4 ONEES (1) SHBEDRARBEEIET,
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1THIL3- US=2863M.

1Z—ZAK5U7 - R)L=8540
1 XF2 3. RY =584,

1mr 7y

A ONBESGEET S —T 7V RICBVT. HI07HIRICHIT 2HNERE

FEEE (13,465 690TH) DRESTEMERE (13,661, 914FH) [CHT
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J—)L - O0—VE 401,304, 376 388,414,187 374,518,219 363, 605, 170 353,922,325 361,197, 546
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86, 520, 344
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188,123
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62,321,578, 82701
5, 687

18, 331, 066, 213

39,681,982
262,181, 151
183,873, 646

38,479,719

39, 470, 408

357,378
34,008, 846, 784
55,162, 093, 839

221,153, 247, 055
61,291, 215,3790
5, 549/

17,472,184, 106 17, 470,671,174

54, 955, 967 61,492,997
269, 581,175 272, 678,822
179,749, 284 175,936, 213

49,534,137 58, 178,497

39,762,157 37,848, 868

535,597 715,244

32,345,124, 640
53,924, 785, 254

31,747,561, 842
52,780, 864, 110

221,579,660, 614
59,916, 428, 06301
5, 398

221,033,302, 268
58, 645, 404, 56901
5, 4130

17,614,140, 458

49, 246,522
251, 449, 552
173,320,919

40, 457, 494

36,777,680

893, 459
31,927,163, 683
51, 9%, 275, 883

220,069, 112, 200
57,773,639, 87200
5, 526/

16,954, 833, 684

10,932, 116
223,780, 087
171,388, 306

10,129,939

41,167,699

1,094,143
30,713,225, 358
51,416, 492, 042

210,703, 266, 684
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10588 B 2017118118 £ 20174128118

10087 8 20174128128 E 20184 1 108
10788 B 2018F 1 BB ZE 20184 2 A13H

= B 510287 510348 10457 2510557 510657 2510757
(A) BEHEINGE A 11,038 | & 8,968M| & 7,914[0| & 9,170M| & 7,8070| A 8,121
SZEFR 101 78 58 88 40 4
ZIFR A 11,139 | & 9,046 | A& 7972 | & 9,258 | A& 7.847 | & 8,164
(B) BifisEscEER 635,829,942 | A 626,857,201 | &~ 681,118,535 302, 577, 356 861,684,901 | & 645,160,759
FERm 642,548, 622 126,071,439 93,690, 108 439,021,625 866, 762, 877 4,541,121
FERIE A 6,718,680 | A 752,928,640 | A 774,808,643 | A 136,444,209 | A 5,077,976 | A 649,701,880
(C){SEtERmiE A 44,134,240 | & 39,639,663 | & 39,940,376 | & 38,028,515 | & 36,955,895 | & 41, 368, 383
(D) HHpiExmE (A+B+C) 591,684,664 | ~ 666,505,832 | A 721,066,825 264, 539, 671 824,721,199 | & 686,537,264
(E) i@ isss A17,906,320,611 | 217,197,234,960 | A 17,625,278,432 | A 18,118,975,299 | 2 17,743,217,899 | A 16,889, 094, 247
(F)iEllfEstEIEnE A 3,142,600,420 | A 3,105,632,617 | &~ 3,053,566,073 | & 3,002,930,427 | A 2,977,294,581 | A 2,956,246, 867
(Aca5+E24%R) ( 336,918, 624) |( 332,592,637) |( 326,471,19) |( 320,535, 104) |( 317,078,847) |( 314,402, 116)
(FoEETEXMEE) (A 3,479,519,044) (A 3,438,225,254) |(& 3,380,037,269) |(& 3,323,465,531) |(& 3,294,373,428) |(& 3,270,648,983)
(G)&Et (D+E+F) A 20,457,236,367 | A 20,969,373,409 | A 21,399,911,330 | A 20,857,366,055 | A 19,895,791,281 | A 20,531,878, 378
(H) IREZHECE A 186,964,736 | & 183,873,646 | A 179,749,284 | A 175,936,213 | & 173,320,919 | & 171,388,306
RERMEEIHESE (G+H) | 220,644,201,103 | A 21,153,247,055 | & 21,579,660,614 | 2 21,033,302,268 | 2 20,069,112,200 | A 20,703, 266, 684
BHlEtEERSE A 3,142,600,420 | A 3,105,632,617 | & 3,053,566,073 | & 3,002,930,427 | A 2,977,294,581 | & 2,956, 246, 867
(RE=EZ ) ( 336,918,624) |( 332,592,637) |( 326,471,19) |( 320,535, 104) |( 317,078,847) |( 314, 402, 116)
(FEEEEMEE) (& 3,479,519,044) (& 3,438,225,254) |(~ 3,380,037,269) |(& 3,323,465,531) |(& 3,294,373,428) |(& 3,270,648, 983)
DECERREILE 1,349,899, 101 1,269, 960, 220 1,189,610, 407 1,131, 289,705 1,098, 258, 469 1,047,941, 260
REETE A 18,851,499,784 | A19,317,574,658 | A 19,715,704,948 | A 19,161,661,546 | A 18,190,076,088 | A 18,794,961, 077

CE1) {SEERMIEICIHEFEMMICTT I HHBERSELEZSHO TRRUTHIFT,
(0x2) EfEstEERE . BIEERETAEDEEZN. TAZ TOZHGIERE LT, LO25GFlEE UTIESNE T,
(E3) WD EEDFEBRERF NEHESDEEE (&) | ORZEISRIITL,

RS EcE DT ERIE (FAER)

] S| 5510288 5510385 5510458 5510588 5510088 510788
(a) REHEREORSEFNEG 172,165, 491 127,410, 504H 129, 118, 0754 143,757, 7348 158, 306, 741 134,097, 371
(b) REZREDEMESTESER 0 0 0 0 0 0
(c) INiAEEE 336,918, 624 332,592,637 326,471,196 320, 535, 104 317,078, 847 314,402,116

(d) DECEERIRLE

1, 364, 698, 346

1,326, 423, 362

1,240, 241,616

1,163, 468, 184

1,113,272, 647

1,085,232, 195

(e) BHDENZE (a+b+c+d)

1,873,782, 461

1,786, 426,503

1,695, 830, 887

1,627,761,022

1,588, 658, 235

1,533,731, 682

(f) picE

186, 964, 736

183, 873, 646

179,749, 284

175,936, 213

173,320,919

171,388, 306

(g) BHHEUANTCHSER (e— 1)

1,686, 817,725

1,602, 552, 857

1,516,081, 603

1,451, 824,809

1,415,337, 316

1,362, 343,376

(h) ZEEROH

62,321,578, 82701

61,291, 215,37900

59, 916, 428, 06301

58, 645, 404, 56901

57,773,639, 87200

57,129, 435, 60500
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FISEE R E &
s 5 o HREME (Y TvIXNHEE %
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CE1) BERIHET.

(£2) FTSEHSFREEA VT v IR BR<BA, AN—2) (&, FTSE HFREE-
VY IR RLEAR ARN=R) ORTF—IICEDE, BT 7Y REE
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(1) SHEFELRE BBNFIEFSFENTEIFEA)
0x2) (
(E3) BAERBIFET,

o

JARBEICKDEDNT, LROYF(ICFZENTEVE A,

WEERFTERR
n # @&
(20174 8 B11HN 520184 2 B13HZE T)
El H
g b b D)
# 1 & & # L] Ea &
M M
CANADIAN GOVERNMENT BOND (h74) 1% 2027/6/1 443,258 | KFW-KREDIT WIEDERAUFBAU (K1) 2.75% 2020/4/16 565, 619
United States Treasury Note/Bond (77 XU 71) 2% 2025/2/15 421,995 | US Treasury Inflation Indexed Bonds (77 XU#1) 0.25% 2025/1/15 439, 580
United States Treasury Note/Bond (77 XU#) 6. 125% 2029/8/15 144,016 | United States Treasury Note/Bond (7 XU73) 2% 2021/2/28 339, 587
CANADA HOUSING TRUST (5373%) 2.9% 2024/6/15 137,934 | CANADA HOUSING TRUST (7% 2.4% 2022/12/15 313,634
EUROPEAN INVESTMENT BANK (EF#E8) 6.5% 2019/8/7 282,010
CANADIAN GOVERNMENT BOND (1754 2.25% 2025/6/1 179, 667
United States Treasury Note/Bond (7 XU7) 2.75% 2024/2/15 176, 284
ONTARIO PROVINCE (HA7F%) 4% 2021/6/2 142,812
CANADIAN GOVERNMENT BOND (17%) 3.25% 2021/6/1 140, 132
CANADIAN GOVERNMENT BOND (H74) 2.75% 2022/6/1 138, 591

(1) FEEFRELRE @BIFIESENTBUELEA).
(E2) BARBEFIET,
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4 DHNERSFOEET Y —T 7 VR
WA BERHR
MWHE &R niE BER)
E i H ] i ES
5F fi i 558 B1E A7 RBIMEA LR
X b2 FEEEHE — — AL [DLTF A
HNEEEER HEmETEE tt =| SEME | 28ME | 26KH
FPAUA - RL FPAUS - RIL FH % % % % %
TAURB 29, 300 29,253 3,180, 781 23.3 — 15.2 5.3 2.8
FhF9 - RlL FHFT - RiL
Hhrs 36, 000 35,932 3,103, 139 22.7 — 12.2 10.5 —
FA—RARSUZ - RIL [FA—ARSUT - RL
F—AKSUY 74,360 79,492 6,788, 625 49.8 — 22.9 26.9 —
&t — — 13,072, 546 95.8 — 50. 3 4.7 2.8
(1) HERBLEL. PROKHZNBEZEYBETEESEOMEEZD & (CREGEHRARNEDDHEFACIIEHINDU— M THERBELILDHDTTY,
(E2) HAAHEQ, MEEREICH T 25HHEDES.
(F3) FEEE. HHEORMKESIET,
(CE4) FHEES KUBMTIERIC OV TIFERIERESE %S, MEERARHELIT—IZAFLTVFET,
QSE (GVER) WA (5750
3 A x
X % W WM | EHE | BEe e ERERe
) i - NEESEH EIRETER 2
% FPAUA - RL FPAUF - RIL FH
FPXAUA United States Treasury Note/Bond 2.7500 2,500 2,508 272,757 2024/02/15
United States Treasury Note/Bond 1.5000 3,500 3,481 378, 560 2019/02/28
United States Treasury Note/Bond 2..0000 5,500 5,448 592, 405 2021/02/28
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BRITISH COLUMBIA AR | 2. 8500 3,000 3,024 261, 209 2025/06/18
CPPIB Capital Inc UAMESS | 1.4000 7,500 7.393 638, 535 2020/06/04
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EUROPEAN INVESTMENT BANK | #5kf&E= | 2. 8000 5,000 5, 051 431, 427 2021/01/15
ASIAN DEVELOPMENT BANK | 4% &% 5. 0000 5, 000 5, 449 465, 421 2022/03/09
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