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1 The 91-Day Treasury Bill Index is used for money market investments. Otherwise, the performance index is adjusted to that of a high-
interest bank account. 
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COMPOSITION OF THE INVESTMENT PORTFOLIO AS AT DECEMBER 31, 2022



 

Securities Maturity Rate (%) Market value ($) Portfolio Assets (%)

PROVINCE OF ONTARIO 1-Feb-27 1.850 679,661 4.55 %

TORONTO DOMINION BANK 13-Mar-25 1.943 351,110 2.35 %

NATIONAL BANK OF CANADA 15-Jun-26 1.534 290,080 1.94 %

FEDERATION DES CAISSES 10-Sep-26 1.587 283,931 1.90 %

PROV OF ONTARIO 2-Dec-30 1.350 246,688 1.65 %

PROV OF ONTARIO 1-Nov-29 1.550 193,200 1.29 %

BCI QUADREAL REALTY 24-Jun-26 2.551 185,375 1.24 %

CDP FINANCIAL INC 19-Oct-26 1.500 182,702 1.22 %

TRANSCANADA PIPELINES LTD 5-Apr-27 3.800 166,840 1.12 %

OMERS REALTY CORP 4-Oct-27 3.244 163,516 1.09 %

THE BANK OF NOVA SCOTIA 8-May-26 5.500 152,243 1.02 %

ROYAL BANK OF CANADA 2-Nov-26 5.235 151,201 1.01 %

BANK OF MONTREAL 6-Mar-24 2.850 145,940 0.98 %

PROV OF ONTARIO 5-Feb-25 2.650 145,526 0.97 %

LOWER MATTAGAMI ENERGY LP 20-Jun-24 3.416 144,777 0.97 %

Canadian Equities

ROYAL BANK OF CANADA 343,586 2.30 %

ENBRIDGE INC 314,497 2.11 %

WSP GLOBAL INC 255,000 1.71 %

TORONTO DOMINION BANK 241,075 1.61 %

CANADIAN NATIONAL RAILWAY CO 236,913 1.59 %

QUEBECOR INC 211,994 1.42 %

CONSTELLATION SOFTWARE INC 193,845 1.30 %

SHAW COMMUNICATIONS INC 193,706 1.30 %

THOMSON REUTERS CORP 164,654 1.10 %

BROOKFIELD INFRASTRUCTURE 163,628 1.10 %

5,801,686 38.84 %Top 25 long positions as a percentage of the total value of securities

Fixed-Income Securities
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