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” s A | B sz pen | HH it = = d

(DECE) SNHEE | EEx (BEER B =
M M % % % % B./5H
76 B (2020%128108) 6,230 25 A0.2 10,383 0.9 97.3 — 99
77 IR (20214 1 B128) 6,132 25 AN1.2 10,351 A0.3 97.7 — 94
78 BAR (20214 2 B10H) 6,149 25 0.7 10,383 0.3 97.0 - 93
79 BiZR(20214 3 B10H) 6,283 25 2.6 10,594 2.0 96.0 — 90
80 HiIzR(20214 4 B12H) 6,349 25 1.4 10,782 1.8 98.0 - 90
81 #iFx (20214 5 B108) 6,496 25 2.7 11,018 2.2 97.1 — 93
82 BiX (2021 6 B108) 6,503 25 0.5 11,183 1.5 98.0 — 92
83 HizR(20214 7 B12H) 6,309 25 N2.6 10,979 A1.8 97.9 — 89
84 BAZR (20214 8 510H) 6,235 25 0.8 10,944 0.3 97.7 - 88
85 HiZR (20214 9 B10H) 6,130 25 A1.3 10,866 0.7 98.1 - 85
86 HiIZR(2021E10811H) 6,226 25 2.0 11,019 1.4 97.2 - 86
87 BAF(2021%F118108) 6,230 15 0.3 11,140 1.1 97.0 — 86
88 #iF(2021%128108) 6,108 15 A7 11,035 0.9 97.9 — 84
89 HIZR (20224 1 B11H) 6,100 15 0.1 11,132 0.9 98.6 — 84
90 BB (20224 2 B10H) 5,938 15 N4 11,024 A1.0 98.7 — 82
91 iR (20224 3 B10H) 5,814 15 A1.8 10,922 0.9 97.4 — 77
92 iR (2022 4 B11H) 5,664 15 N2.3 11,432 4.7 97.6 — 75
93 837 (2022% 5 B108) 5,603 15 0.8 11,258 A5 96.7 — 74
94 837K (20225 6 B108) 5,715 15 2.3 11,741 4.3 98.3 — 76
95 HiZR (20224 7 B118) 5,603 15 N7 11,700 A0.3 97.4 — 74
96 EA7R(20224 8 B10H) 5,761 15 3.1 12,035 2.9 94.9 - 79
97 HiZR(20224 9 B12H) 5,932 15 3.2 12,286 2.1 95.5 - 81
98 HiZR(2022F10811H) 5,595 15 A54 11,695 A48 96.6 — 77
99 837K (2022%F118108) 5,593 15 0.2 11,911 1.8 97.5 — 76
10083 (20226128 12H) 5,585 15 0.1 11,485 A3.6 92.0 — 70
101HIR (20234 1 B10H) 5,615 15 0.8 11,149 AN2.9 96.8 — 68
102887K (20234 2 5108) 5,642 15 0.7 11,122 A0.2 96.1 — 71
10383 (20234 3 B10H) 5,628 15 0.0 11,170 0.4 96.2 — 71
10483R (20235 4 B10H) 5,791 15 3.2 11,409 2.1 95.7 — 72
105887k(20234 5 B10H) 5,844 15 1.2 11,616 1.8 97.6 — 72
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s g5 g |2 = @8 @& |LISEP7 AR s E|E, B
& K| (SZHEHN |BE X
M % % % %
(HAg) 2022118108 5,593 — 11,911 — 97.5 —
510088 IRIEES 5,568 AN0.4 11,581 AN2.8 92.8 -
(HAZR) 2022128128 5,600 0.1 11,485 AN3.6 92.0 —
(HAg) 20222128128 5,585 — 11,485 — 92.0 —
10187 1287 5,561 0.4 10,960 YAVING) 96.4 —
(HA=x) 20237« 1 H10H 5,630 0.8 11,149 AN2.9 96.8 —
(BAEm) 2023%F 1 B10H 5,615 - 11,149 - 96.8 -
210288 1 B=X 5,657 0.7 11,178 0.3 96.0 —
(BAzk) 20234 2 B10H 5,657 0.7 11,122 0.2 96.1 —
(HAg) 2023%F 2 H10H 5,642 — 11,122 - 96.1 —
2510387 2 B=% 5,719 1.4 11,229 1.0 95.8 —
(BA=k) 20234 3 B10H 5,643 0.0 11,170 0.4 96.2 —
(BAE) 20234 3 B10H 5,628 - 11,170 — 96.2 —
£10488 3 Bx 5,829 3.6 11,358 1.7 94.0 —
(BA=k) 20234 4 B10H 5,806 3.2 11,409 2.1 95.7 —
(BgEm) 2023%F 4 B10H 5,791 — 11,409 — 95.7 —
£510587 4 Bk 5,756 20.6 11,344 20.6 95.9 —
(BA=k) 20234 5 B10H 5,859 1.2 11,616 1.8 97.6 —
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SHSEE Ak (M) 15 15 15 15 15 15
NEAEMERLE (%) 0.27 0.27 0.27 0.27 0.26 0.26
SHDIN (M) 5 9 10 4 11 11
SHIDIN RS (m) 9 5 4 10 3 3
BRI ECNRER (M) 311 306 301 291 288 284
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1 =] 10053 1015 10281 10387 1045 10583
(a) REEFREORIF NI 4 576 | v/ 9.87H | v 1046 | v 4841 | v 11.891 | v 11.13M
(b) REZREOEMEESTESER 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NEHEEE v 320.62 v 311.39 v 306.44 v 301.91 v 29177 v 288.67
(d) DB E 0.00 0.00 0.00 0.00 0.00 0.00
(e) ZHANENKREE(a+b+c+d) 326.39 321.26 316.91 306.76 303.66 299.80
(f) ples 15.00 15.00 15.00 15.00 15.00 15.00
(g) BN EICNREE(e — 1) 311.39 306.26 301.91 291.76 288.66 284.80

() v 72 UIcsHEED SnliceZet ELTVE T,
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0 o e % | O TS 25 JAOBBMNTSI RIVEYT-T7 IR 72,761 98.0
0O Ege) 0O Fm O—)U - O—V%F., 20 1,478 2.0
A IERANTI RIVE R E{SEEERNER 74,239 100.0
. o 3,864 8,000 4,407 9,700
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18 =] 2 100 #8 =k 2 101 # X 2102 H Xk 2 103 H *k £ 104 H8 Xk 2 105 H K
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ONTARIO PROVINCE (H7%) 2.9% 2028/6/2 949,065
Province of Alberta Canada (H7%) 2.2% 2026/6/1 769,418
ONTARIO PROVINCE (H7%) 9.5% 2025/6/2 553,064
Province of Alberta Canada (Hh7%) 2.35% 2025/6/1 490,572
CANADA HOUSING TRUST (h7%) 2.65% 2028/12/15 380,307
BRITISH COLUMBIA (A7+%) 9% 2024/8/23 198,872
(E1) 2BEFZELAE BBFFHREIZENTBUFEA) -
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WEAEERMR
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&% ] 5 H G ) # =
= 5 |8 B % 8 [peee 55125‘5;@%:?;5& 82 % 3R R s %Z E = 2Fﬁ¢gju%ﬂikz fEE fiﬁﬁ
Fhrs - RIL Fhrs - RIL +M % % % % %
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hrs CANADIAN GOVERNMENT BOND & i = 2.7500 5,000 4,677 472,360 | 2048/12/01
CANADIAN GOVERNMENT BOND & B = 1.5000 45,000 42,645 4,306,779 | 2026/06/01
CANADIAN GOVERNMENT BOND & i = 2.0000 20,000 19,110 1,929,979 | 2028/06/01
CANADIAN GOVERNMENT BOND & i 2.2500 10,000 9,643 973,876 | 2029/06/01
CANADIAN GOVERNMENT BOND & i = 1.5000 5,000 4,462 450,672 | 2031/12/01
CANADIAN GOVERNMENT BOND & i 2.0000 46,000 42,580 4,300,237 | 2032/06/01
Province of Quebec Canada 75 & 3 2.5000 67,000 64,714 6,535,530 | 2026/09/01
Province of Quebec Canada 5 & 5 1.9000 35,000 31,313 3,162,345 | 2030/09/01
ONTARIO PROVINCE 75 & 3 9.5000 2,822 3,127 315,887 | 2025/06/02
ONTARIO PROVINCE 5 & 5 2.4000 65,000 62,582 6,320,221 | 2026/06/02
ONTARIO PROVINCE 75 & 3 2.9000 40,000 38,943 3,932,914 2028/06/02
ONTARIO PROVINCE 5 & 2.2500 10,000 8,991 908,041 2031/12/02
ONTARIO PROVINCE 75 & 3 3.7500 45,000 45,289 4,573,816 2032/06/02
PROVINCE OF SASKATCHEWAN 5 & 5 8.7500 2,000 2,182 220,410 | 2025/05/30
Province of Alberta Canada 75 & 3 2.2000 55,000 52,617 5,313,886 | 2026/06/01
Province of Alberta Canada 5 & 5 3.3000 6,000 5191 524,338 | 2046/12/01
Province of Alberta Canada 75 & 3 2.3500 20,000 19,370 1,956,257 | 2025/06/01
PROVINCE OF ALBERTA CANADA 5 & 1.6500 13,000 11,209 1,132,074 2031/06/01
PSP Capital Inc ¥ % & 3.0000 15,000 14,684 1,482,962 | 2025/11/05
CPPIB Capital Inc ¥ % & F 3.0000 15,000 14,666 1,481,190 | 2028/06/15
CANADA HOUSING TRUST ¥ % & 1.9000 35,000 31,515 3,182,775| 2031/03/15
Toronto-Dominion Bank/The Tt & 5 3.2260 15,000 14,720 1,486,658 | 2024/07/24
Toronto-Dominion Bank/The 7t & 75 1.9090 25,000 24,865 2,511,141 2023/07/18
NEW YORK LIFE GLOBAL FUNDING | %t & % 2.0000 55,000 49,351 4,984,007 2028/04/17
Apple Inc #t & 5 2.5130 57,000 55,475 5,602,503 | 2024/08/19
Canadian Imperial Bank of Commerce/Canad | #t & 25 3.3000 45,000 43,954 4,438,934 | 2025/05/26
Canadian Imperial Bank of Commerce/Canad | #t & 75 2.9700 10,000 9,969 1,006,769 | 2023/07/11
Bank of Montreal i & 75 2.7000 55,000 53,517 5,404,702 | 2024/09/11
BANK OF MONTREAL #t & % 3.1900 10,000 9,538 963,283 | 2028/03/01
BANK OF MONTREAL #t = % 2.7000 5,000 4,731 477,793 2026/12/09
Royal Bank of Canada #t £ 5 2.3330 12,000 11,826 1,194,307 | 2023/12/05

& e |B®EL E3::1i.3 R PR SRR S P P

R 845,822 807,472 81,546,660
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