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* 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 (%)

Fixed-Income Securities

PROV OF ONTARIO 1-Nov-29 1.550 30,053,306.85                   2.86 %

PROVINCE OF ONTARIO 1-Feb-27 1.850 17,991,144.92                   1.71 %

TRANSCANADA PIPELINES LTD 5-Apr-27 3.800 17,990,069.26                   1.71 %

PROV OF QUEBEC 27-May-31 2.100 16,411,101.62                   1.56 %

CANADIAN IMPERIAL BK OF COMM 17-Apr-25 2.000 16,377,368.01                   1.56 %

PROV OF QUEBEC 20-May-32 3.650 15,771,446.50                   1.50 %

THE BANK OF NOVA SCOTIA 8-May-26 5.500 14,939,104.83                   1.42 %

PROV OF ONTARIO 2-Jun-29 2.700 13,318,311.28                   1.27 %

HYDRO ONE INC 27-Jan-28 4.910 12,948,670.21                   1.23 %

PROV OF QUEBEC 1-Sep-30 1.900 12,231,449.02                   1.17 %

HYDRO-QUEBEC 1-Sep-28 2.000 12,072,250.92                   1.15 %

THE BANK OF NOVA SCOTIA 3-May-32 3.934 11,902,460.34                   1.13 %

PROV OF ONTARIO 5-Feb-25 2.650 11,817,699.85                   1.13 %

TORONTO DOMINION BANK 8-Mar-28 1.888 11,595,132.82                   1.10 %

BANK OF MONTREAL 1-Jun-27 4.309 11,205,400.82                   1.07 %

FEDERATION DES CAISSES 10-Sep-26 1.587 10,536,484.32                   1.00 %

TORONTO DOMINION BANK 27-Jan-26 4.344 10,406,998.36                   0.99 %

BANK OF NOVA SCOTIA 3-Feb-25 2.160 10,361,597.62                   0.99 %

ENBRIDGE INC 9-Nov-27 5.700 10,345,369.19                   0.99 %

PROV OF ONTARIO 2-Jun-25 2.600 10,315,295.63                   0.98 %

CANADIAN NATIONAL RAILWAY CO 2,811,072.75                     0.27 %

BANK OF NOVA SCOTIA 1,956,627.50                     0.19 %

MICROSOFT CORP 1,808,313.97                     0.17 %

INTACT FINANCIAL CORP 1,701,880.54                     0.16 %

THOMSON REUTERS CORP 1,649,335.82                     0.16 %

288,517,892.95                 27.48 %Top 25 long positions as a percentage of the total value of securities

Canadian Equities
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