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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 term 
deposit receipt. 



 

 

 

 



 

Portfolio Manager Asset Category Investment Strategy 
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COMPOSITION OF THE INVESTMENT PORTFOLIO AS AT DECEMBER 31, 2022



 

 

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

PROV OF ONTARIO 1-Nov-29 1.550 7,782,089.14                     1.68 %

PROVINCE OF ONTARIO 1-Feb-27 1.850 7,131,358.43                     1.54 %

TRANSCANADA PIPELINES LTD 5-Apr-27 3.800 7,011,074.16                     1.52 %

PROV OF QUEBEC 20-May-32 3.650 6,356,282.36                     1.38 %

PROV OF QUEBEC 27-May-31 2.100 6,189,116.38                     1.34 %

CANADIAN IMPERIAL BK OF COMM 17-Apr-25 2.000 5,677,176.07                     1.23 %

THE BANK OF NOVA SCOTIA 8-May-26 5.500 4,977,333.38                     1.08 %

HYDRO ONE INC 27-Jan-28 4.910 4,698,406.72                     1.02 %

TORONTO DOMINION BANK 13-Mar-25 1.943 4,541,027.06                     0.98 %

BANK OF MONTREAL 1-Jun-27 4.309 4,384,722.06                     0.95 %

PROV OF QUEBEC 22-Feb-24 2.250 4,214,736.28                     0.91 %

THE BANK OF NOVA SCOTIA 3-May-32 3.934 4,212,658.07                     0.91 %

FEDERATION DES CAISSES 10-Sep-26 1.587 4,037,137.15                     0.87 %

TORONTO DOMINION BANK 27-Jan-26 4.344 3,950,895.69                     0.85 %

TELUS CORP 8-Jul-26 2.750 3,838,947.89                     0.83 %

PROV OF QUEBEC 1-Sep-30 1.900 3,656,708.94                     0.79 %

ENBRIDGE INC 9-Nov-27 5.700 3,597,453.22                     0.78 %

DOLLARAMA INC 26-Apr-30 5.165 3,467,561.96                     0.75 %

PROV OF QUEBEC 1-Sep-29 2.300 3,260,765.20                     0.71 %

BANK OF NOVA SCOTIA 1-Nov-27 1.400 3,232,394.61                     0.70 %

Equities

CANADIAN NATIONAL RAILWAY CO 3,904,180.70                     0.84 %

BANK OF NOVA SCOTIA 2,819,666.25                     0.61 %

MICROSOFT CORP 2,631,397.39                     0.57 %

INTACT FINANCIAL CORP 2,479,011.60                     0.54 %

THOMSON REUTERS CORP 2,416,964.60                     0.52 %

110,469,065.31                 23.90 %Top 25 long positions as a percentage of the total value of securities

Fixed-Income Securities
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