Appendix B
City of Brampton
Reserve Fund Bond Portfolio

As of December 31, 2020 (in Canadian dollars)

Issuer Value at Maturity Book Value Yield to Maturity Maturity Date Sector Ratings
CANADA HOUSING TRUST NO.1 5,475,000.00 5,566,396.95 2.39% 2024/06/15 Federal / Agency AAA
CANADA HOUSING TRUST NO 1 5,165,000.00 5,007,921.82 2.48% 2026/09/15 Federal / Agency AAA
CANADA HOUSING TRUST NO.1 3,000,000.00 2,995,105.04 2.37% 2028/03/15 Federal / Agency AAA
CANADA HOUSING TRUST NO.1 3,000,000.00 2,991,057.57 2.70% 2028/03/15 Federal / Agency AAA
CANADA HOUSING TRUST NO.1 6,000,000.00 6,100,383.96 2.42% 2028/12/15 Federal / Agency AAA
CANADA HOUSING TRUST NO 1 8,500,000.00 9,036,827.67 1.05% 2030/06/15 Federal / Agency AAA
CANADA HOUSING TRUST NO 1 5,000,000.00 4,991,380.98 1.12% 2031/03/15 Federal / Agency AAA
CPPIB CAPITAL INC 12,325,000.00 12,903,566.61 2.31% 2028/06/15 Federal / Agency AAA
PSP CAPITAL INC 3,250,000.00 3,219,463.33 2.43% 2023/11/22 Federal / Agency AAA
PROV OF ALBERTA 526,900.00 405,997.22 2.52% 2031/06/01 Provincial AA(low)
PROV OF ALBERTA 518,178.00 393,037.56 2.55% 2031/12/01 Provincial AA(low)
PROV OF ALBERTA 517,500.00 386,272.48 2.58% 2032/06/01 Provincial AA(low)
PROV OF ALBERTA 517,500.00 380,905.22 2.59% 2032/12/01 Provincial AA(low)
PROV OF ALBERTA 517,500.00 374,199.46 2.63% 2033/06/01 Provincial AA(low)
PROV OF ALBERTA 6,000,000.00 6,953,586.88 2.46% 2033/12/01 Provincial AA(low)
PROV OF BRITISH COLUMBIA 5,500,000.00 5,454,020.22 2.69% 2027/06/18 Provincial AA(high)
PROV OF BRITISH COLUMBIA 5,000,000.00 5,372,663.51 1.36% 2030/06/18 Provincial AA(high)
PROV OF MANITOBA 3,080,074.00 2,591,077.37 3.08% 2026/09/05 Provincial A(high)
PROV OF MANITOBA 2,290,000.00 2,851,059.30 2.47% 2029/12/03 Provincial A(high)
PROV OF MANITOBA 671,000.00 495,057.60 3.35% 2030/03/05 Provincial A(high)
PROV OF MANITOBA 3,800,000.00 2,751,276.81 3.21% 2031/03/05 Provincial A(high)
PROV OF MANITOBA 1,500,000.00 1,078,273.33 2.85% 2032/09/05 Provincial A(high)
PROV OF MANITOBA 2,150,000.00 2,557,520.09 2.90% 2039/03/05 Provincial A(high)
PROV OF NEW BRUNSWICK 2,300,000.00 2,372,263.04 2.67% 2024/06/03 Provincial A(high)
PROV OF NEW BRUNSWICK 1,250,000.00 1,273,911.38 2.23% 2026/08/14 Provincial A(high)
PROV OF NEW BRUNSWICK 4,000,000.00 3,999,221.43 2.35% 2027/08/14 Provincial A(high)
PROV OF NEW BRUNSWICK 3,300,000.00 2,465,814.43 3.30% 2029/12/03 Provincial A(high)
PROV OF NEW BRUNSWICK 2,000,000.00 1,442,374.41 3.33% 2030/12/03 Provincial A(high)
NEWFOUNDLAND & LABRADOR HYDRC 2,184,000.00 2,760,599.95 2.82% 2026/02/27 Provincial ~ A(low)
NEWFOUNDLAND & LABRADOR HYDRC 2,490,000.00 1,734,265.12 3.43% 2031/08/27 Provincial ~ A(low)
PROV OF NEWFOUNDLAND 730,000.00 645,252.43 3.05% 2025/02/05 Provincial ~ A(low)
PROV OF NEWFOUNDLAND 768,000.00 649,481.11 3.21% 2026/04/17 Provincial ~ A(low)
PROV OF NEWFOUNDLAND 1,100,000.00 883,576.43 3.26% 2027/10/17 Provincial ~ A(low)
PROV OF NEWFOUNDLAND 1,200,000.00 947,090.35 3.28% 2028/04/17 Provincial ~ A(low)
PROV OF NEWFOUNDLAND 482,000.00 377,573.56 3.39% 2028/04/17 Provincial ~ A(low)
PROV OF NEWFOUNDLAND 1,700,000.00 1,251,498.56 3.33% 2030/04/17 Provincial  A(low)
PROV OF NEWFOUNDLAND 842,500.00 590,823.91 3.49% 2031/04/17 Provincial ~ A(low)
PROV OF NEWFOUNDLAND 3,498,000.00 2,422,286.57 3.44% 2031/10/17 Provincial ~ A(low)
PROV OF NEWFOUNDLAND 2,300,000.00 1,548,190.12 3.39% 2032/10/17 Provincial ~ A(low)
PROV OF NOVA SCOTIA 3,000,000.00 3,120,139.98 1.55% 2030/09/01 Provincial A(high)
PROV OF NOVA SCOTIA 1,175,000.00 850,103.12 3.30% 2030/12/01 Provincial A(high)
OMERS FINANCE TRUST 5,000,000.00 4,991,191.12 1.58% 2027/04/21 Provincial AAA
OMERS FINANCE TRUST 8,100,000.00 8,346,390.60 2.20% 2029/05/14 Provincial AAA
PROV OF ONTARIO 3,775,000.00 4,359,975.18 2.27% 2024/02/07 Provincial AA(low)
PROV OF ONTARIO 4,000,000.00 3,709,548.20 2.46% 2024/02/07 Provincial AA(low)
PROV OF ONTARIO 3,100,000.00 3,095,477.04 2.69% 2025/02/05 Provincial AA(low)
PROV OF ONTARIO 2,850,000.00 2,433,281.69 2.95% 2026/06/02 Provincial AA(low)
PROV OF ONTARIO 8,800,000.00 7,507,751.74 2.71% 2026/12/02 Provincial AA(low)
PROV OF ONTARIO 10,000,000.00 9,978,572.51 2.93% 2028/06/02 Provincial AA(low)
PROV OF ONTARIO 925,000.00 717,213.90 3.28% 2028/11/03 Provincial AA(low)
PROV OF ONTARIO 2,400,000.00 1,845,358.67 3.31% 2029/01/10 Provincial AA(low)
PROV OF ONTARIO 1,000,000.00 736,729.09 3.31% 2030/05/03 Provincial AA(low)
PROV OF ONTARIO 8,000,000.00 7,898,982.93 1.49% 2030/12/02 Provincial AA(low)
PROV OF ONTARIO 3,902,000.00 2,991,505.36 2.59% 2031/05/03 Provincial AA(low)
ONTARIO HYDRO 6,000,000.00 4,361,923.92 2.98% 2031/10/17 Provincial AA(low)
PROV OF ONTARIO 1,000,000.00 686,926.15 3.35% 2032/05/03 Provincial AA(low)
PROV OF ONTARIO 2,420,442.00 1,663,531.61 2.90% 2034/01/10 Provincial AA(low)
PROV OF PRINCE EDWARD ISLAND 6,500,000.00 5,295,589.30 3.15% 2027/07/29 Provincial A
PROV OF PRINCE EDWARD ISLAND 2,100,000.00 2,479,009.76 3.05% 2027/07/29 Provincial A
PROV OF PRINCE EDWARD ISLAND 397,500.00 290,161.44 3.39% 2030/05/19 Provincial A
PROV OF PRINCE EDWARD ISLAND 397,500.00 275,598.06 3.40% 2031/11/19 Provincial A
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PROV OF QUEBEC 1,990,000.00 1,763,729.75 2.89% 2025/03/21 Provincial AA(low)
PROV OF QUEBEC 424,000.00 367,047.13 3.09% 2025/09/21 Provincial AA(low)
PROV OF QUEBEC 3,800,000.00 2,890,017.14 2.83% 2030/10/01 Provincial AA(low)
PROV OF QUEBEC 11,896,000.00 9,022,944.93 2.59% 2031/10/01 Provincial AA(low)
PROV OF SASKATCHEWAN 2,000,000.00 2,061,757.10 2.25% 2024/06/03 Provincial AA(low)
PROV OF SASKATCHEWAN 5,025,000.00 5,052,803.02 2.44% 2026/06/02 Provincial AA(low)
PROV OF SASKATCHEWAN 6,000,000.00 6,372,334.23 1.49% 2030/06/02 Provincial AA(low)
PROV OF SASKATCHEWAN 4,000,000.00 5,333,495.36 2.68% 2033/09/05 Provincial AA(low)
MUNICIPAL FINANCE AUTHOF B C 2,000,000.00 1,969,575.92 2.81% 2026/04/19 Municipal AAA
MUNICIPAL FINANCE AUTH OF BC 3,000,000.00 3,362,763.66 3.00% 2027/12/01 Municipal AAA
MUNICIPAL FINANCE AUTH OF BC 2,950,000.00 3,274,797.54 1.55% 2028/10/23 Municipal AAA
MUNICIPAL FINANCE AUTH BC 10,300,000.00 10,497,101.93 2.31% 2029/10/09 Municipal AAA
HALTON ONT REGL MUNICIPALITY 1,486,000.00 1,486,000.00 1.80% 2030/06/23 Municipal AAA
LAVAL QUEBEC 3,250,000.00 3,254,688.24 2.80% 2023/10/24 Municipal AA
LAVAL QUEBEC 2,761,000.00 2,717,429.32 3.04% 2027/01/25 Municipal AA
LAVAL QUEBEC 3,235,000.00 3,123,485.58 1.90% 2030/06/17 Municipal AA
LONDON ONTARIO 2,527,000.00 2,525,442.64 2.86% 2027/03/07 Municipal AAA
LONDON ONTARIO 4,358,000.00 4,348,314.77 2.73% 2028/04/02 Municipal AAA
MONTREAL QUEBEC 3,000,000.00 3,056,447.52 2.87% 2028/09/01 Municipal ~ A(high)
MONTREAL QUEBEC 6,075,000.00 6,141,664.43 1.63% 2030/09/01 Municipal  A(high)
MONTREAL QUEBEC 3,000,000.00 3,712,354.06 2.00% 2032/12/01 Municipal  A(high)
MONTREAL QUEBEC 6,500,000.00 7,804,466.52 2.40% 2034/12/01 Municipal  A(high)
MONTREAL QUEBEC 5,000,000.00 5,291,324.75 2.70% 2036/12/01 Municipal ~ A(high)
MONTREAL QUEBEC 5,600,000.00 5,864,683.83 3.15% 2038/12/01 Municipal ~ A(high)
OTTAWA ONTARIO 4,000,000.00 4,065,659.59 2.93% 2039/05/10 Municipal AA(high)
PEEL REGL MUNICIPALITY ONTARIO 1,000,000.00 999,451.25 2.62% 2023/09/28 Municipal AAA
PEEL REGL MUNICIPALITY ONTARIO 3,500,000.00 3,499,630.71 2.75% 2024/09/28 Municipal AAA
PEEL REGL MUNICIPALITY ONTARIO 2,000,000.00 1,995,998.46 2.34% 2026/11/02 Municipal AAA
PEEL REGL MUNICIPALITY ONTARIO 9,000,000.00 10,771,821.74 2.46% 2033/12/02 Municipal AAA
PEEL REGL MUNICIPALITY ONTARIO 5,000,000.00 5,827,634.37 2.83% 2042/10/30 Municipal AAA
QUEBEC CITY QUEBEC 2,000,000.00 2,057,086.27 2.90% 2023/09/25 Municipal AA
QUEBEC CITY QUEBEC 2,465,000.00 2,451,107.70 2.61% 2026/10/05 Municipal AA
QUEBEC CITY QUEBEC 3,000,000.00 3,025,153.80 3.03% 2028/09/26 Municipal AA
QUEBEC CITY QUEBEC 5,951,000.00 5,779,699.33 3.00% 2029/03/07 Municipal AA
QUEBEC CITY QUEBEC 3,000,000.00 2,946,354.72 1.70% 2030/11/25 Municipal AA
TORONTO ONTARIO 7,093,000.00 7,351,984.75 2.27% 2024/05/21 Municipal AA
TORONTO ONTARIO 2,500,000.00 2,500,000.00 2.45% 2025/02/06 Municipal AA
TORONTO ONTARIO 2,000,000.00 1,936,973.23 3.03% 2026/06/24 Municipal AA
TORONTO ONTARIO 5,000,000.00 4,991,140.43 2.43% 2027/06/07 Municipal AA
TORONTO ONTARIO 9,225,000.00 9,452,944.66 2.34% 2029/11/09 Municipal AA
TORONTO ONTARIO 3,000,000.00 3,029,113.85 1.49% 2030/12/02 Municipal AA
TORONTO ONTARIO 10,000,000.00 10,599,236.47 2.45% 2035/04/28 Municipal AA
TORONTO ONTARIO 12,000,000.00 12,850,946.04 2.92% 2036/06/02 Municipal AA
TORONTO ONTARIO 13,460,000.00 13,288,630.44 2.69% 2039/09/24 Municipal AA
TORONTO ONTARIO 5,500,000.00 7,680,568.29 2.59% 2040/06/01 Municipal AA
TORONTO ONTARIO 5,500,000.00 5,479,619.10 2.17% 2040/08/25 Municipal AA
SOUTH COAST BC TRANSN AUTH 5,000,000.00 5,036,397.21 2.87% 2025/06/04 Municipal AA
SOUTH COAST BC TRANSN AUTH 5,650,000.00 6,005,847.39 2.37% 2028/11/23 Municipal AA
VANCOUVER BRITISH COLUMBIA 3,140,000.00 3,133,321.72 2.88% 2027/11/03 Municipal AAA
VANCOUVER BRITISH COLUMBIA 3,535,000.00 3,719,873.80 2.35% 2028/09/21 Municipal AAA
VANCOUVER BRITISH COLUMBIA 5,000,000.00 4,978,511.38 1.45% 2030/11/06 Municipal AAA
WATERLOO ONT REGL MUNICIPALITY 2,200,000.00 2,351,745.38 2.88% 2025/11/30 Municipal AAA
YORK ONTARIO REGL MUNICIPALITY 2,000,000.00 1,990,812.82 2.70% 2025/12/15 Municipal AA(high)
YORK ONTARIO REGL MUNICIPALITY 4,500,000.00 4,524,840.17 1.64% 2030/05/27 Municipal AA(high)
YORK ONTARIO REGL MUNICIPALITY 3,000,000.00 3,486,485.30 2.60% 2034/05/01 Municipal AA(high)
BANK OF MONTREAL 11,800,000.00 11,902,423.71 2.56% 2024/03/06 Corporate AA(low)
BANK OF MONTREAL 7,500,000.00 7,470,451.21 2.40% 2024/07/29 Corporate AA(low)
BANK OF MONTREAL 6,150,000.00 6,101,704.59 2.93% 2024/09/11 Corporate AA
BANK OF MONTREAL 2,000,000.00 1,999,986.01 2.37% 2025/02/03 Corporate AA(low)
BANK OF MONTREAL 5,000,000.00 5,434,060.80 2.62% 2025/09/10 Corporate AA
BANK OF MONTREAL 3,500,000.00 3,511,228.52 2.64% 2026/12/09 Corporate AA
BANK OF NOVA SCOTIA 7,000,000.00 7,090,524.47 1.81% 2023/05/01 Corporate AA(low)
BANK OF NOVA SCOTIA 5,875,000.00 5,782,501.13 2.77% 2024/06/28 Corporate AA
BANK OF NOVA SCOTIA 10,000,000.00 10,006,800.04 2.47% 2024/09/23 Corporate AA(low)
BANK OF NOVA SCOTIA 2,000,000.00 2,010,659.96 2.52% 2026/12/02 Corporate AA
BANK OF NOVA SCOTIA 3,000,000.00 2,988,142.51 1.46% 2027/11/01 Corporate AA(low)
BANK OF NOVA SCOTIA 2,075,000.00 2,069,328.58 3.14% 2028/02/02 Corporate AA
FEDERATION DES CAISSES 7,000,000.00 6,987,674.52 2.47% 2024/10/04 Corporate AA(low)
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Issuer

Value at Maturity

Book Value

Yield to Maturity Maturity Date

Sector Ratings

CANADIAN IMPERIAL BK OF COMM
CANADIAN IMPERIAL BK OF COMM
CANADIAN IMPERIAL BK OF COMM
CANADIAN IMPERIAL BK OF COMM
CANADIAN IMPERIAL BK OF COMM
ROYAL BANK OF CANADA

ROYAL BANK OF CANADA

ROYAL BANK OF CANADA

ROYAL BANK OF CANADA

ROYAL BANK OF CANADA

ROYAL BANK OF CANADA

ROYAL BANK OF CANADA
TORONTO DOMINION BANK
TORONTO-DOMINION BANK

6,750,000.00
6,000,000.00
10,725,000.00
11,400,000.00
6,500,000.00
2,000,000.00
7,900,000.00
4,800,000.00
7,500,000.00
10,250,000.00
5,000,000.00
2,250,000.00
3,900,000.00
10,950,000.00

6,776,428.66
6,005,917.72
10,946,634.81
11,401,744.21
6,681,423.38
1,999,917.33
8,113,235.18
4,888,147.58
7,470,045.43
10,274,904.24
5,000,000.00
2,524,760.24
3,929,794.91
10,966,675.17

2.26%
2.93%
2.58%
2.35%
2.69%
2.36%
2.27%
1.69%
2.47%
2.54%
1.94%
2.09%
2.60%
2.45%

2023/06/09
2023/07/11
2024/01/15
2024/08/28
2025/05/26
2022/12/05
2023/09/26
2023/12/05
2024/07/02
2024/11/01
2025/05/01
2025/07/16
2024/03/08
2024/12/02

Corporate AA(low)
Corporate AA
Corporate AA(low)
Corporate AA(low)

Corporate AA
Corporate AA(high)
Corporate AA
Corporate AA(high)
Corporate AA
Corporate AA
Corporate AA
Corporate AA(high)
Corporate AA
Corporate AA

Total

618,511,594.00 617,294,609.80
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City of Brampton
Operating Fund Bond Portfolio

As of December 31, 2020 (in Canadian dollars)

Issuer

Value at Maturity

Book Value Yield to Maturity Maturity Date

Sector Ratings

CPPIB CAPITAL INC
PROV OF ALBERTA
PROV OF ALBERTA
PROV OF MANITOBA

NEWFOUNDLAND & LABRADOR HYDRO

OMERS FINANCE TRUST

PROV OF ONTARIO

PROV OF PRINCE EDWARD ISLAND
PROV OF SASKATCHEWAN

LAVAL QUEBEC

LONDON ONTARIO

MONTREAL QUEBEC

MONTREAL QUEBEC

MONTREAL QUEBEC

MONTREAL QUEBEC

MUNICIPAL FINANCE AUTHOF B C
NIAGARA ONT REGL MUNICIPALITY
QUEBEC CITY QUEBEC

QUEBEC CITY QUEBEC

QUEBEC CITY QUEBEC

SOUTH COAST BC TRANSN AUTH
TORONTO ONTARIO

TORONTO ONTARIO

TORONTO ONTARIO

BANK OF MONTREAL

BANK OF MONTREAL

BANK OF NOVA SCOTIA

BANK OF NOVA SCOTIA

BANK OF NOVA SCOTIA
CANADIAN IMPERIAL BK OF COMM
CANADIAN IMPERIAL BK OF COMM
ROYAL BANK OF CANADA

ROYAL BANK OF CANADA
TORONTO DOMINION BANK
TORONTO-DOMINION BANK

2,000,000.00
2,000,000.00
4,000,000.00
1,000,000.00
1,126,141.00
1,500,000.00
2,550,000.00
3,000,000.00
1,000,000.00

765,000.00
1,088,000.00
1,925,000.00
3,500,000.00
2,900,000.00
4,050,000.00
2,000,000.00
3,000,000.00
3,826,000.00
2,690,000.00
3,000,000.00
2,200,000.00
4,600,000.00
3,150,000.00
2,000,000.00
5,400,000.00
1,500,000.00
6,500,000.00
3,750,000.00
2,000,000.00
2,000,000.00
8,250,000.00
5,500,000.00
2,800,000.00
3,900,000.00
4,250,000.00

2,080,989.36
2,052,615.85
3,915,118.42
1,045,015.06

949,244 .24
1,498,643.11
2,151,559.63
2,532,029.07
1,229,909.10

738,629.51
1,086,568.09
1,970,062.39
3,576,981.41
3,027,744.00
4,011,146.63
1,997,672.61
2,991,702.91
3,815,504.40
2,845,900.07
2,952,999.21
2,345,475.95
4,602,949.05
3,111,737.02
1,994,040.87
5,436,674.03
1,631,926.92
6,418,804.20
3,749,846.49
2,006,364.91
1,981,034.58
8,418,674.98
5,492,988.98
2,800,000.00
3,933,188.37
4,266,180.31

2.43%
2.56%
2.30%
2.66%
2.80%
2.61%
2.51%
2.60%
2.61%
1.90%
2.58%
1.49%
2.50%
2.51%
2.42%
2.52%
2.44%
2.95%
2.39%
2.40%
2.33%
2.43%
2.61%
2.69%
2.62%
2.60%
2.67%
2.49%
2.56%
2.98%
2.58%
2.39%
2.33%
2.57%
2.39%

2028/06/15 Federal / Agency AAA

2029/09/20
2030/06/01
2029/09/05
2027/02/27
2029/05/14
2027/11/03
2027/07/29
2029/03/05
2030/06/17
2026/04/02
2030/09/01
2025/09/01
2028/09/01
2029/09/01
2026/04/19
2029/07/24
2022/11/28
2028/11/28
2029/09/26
2028/11/23
2025/02/06
2027/06/07
2029/11/09
2024/03/06
2025/09/10
2024/06/28
2024/09/23
2026/12/02
2022/12/05
2024/01/15
2024/07/02
2027/01/28
2024/03/08
2024/12/02

Provincial AA(low)
Provincial AA(low)
Provincial A(high)
Provincial  A(low)
Provincial AAA
Provincial AA(low)

Provincial A
Provincial AA(low)
Municipal AA

Municipal AAA
Municipal A(high)
Municipal A(high)
Municipal A(high)
Municipal A(high)
Municipal AAA

Municipal AA
Municipal AA
Municipal AA
Municipal AA
Municipal AA
Municipal AA
Municipal AA
Municipal AA

Corporate AA(low)
Corporate AA
Corporate AA
Corporate AA(low)
Corporate AA
Corporate AA
Corporate AA(low)
Corporate AA
Corporate AA
Corporate AA
Corporate AA

Total

104,720,141.00 104,659,921.73
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City of Brampton
Operating Portfolio : HISA and Chequing Account Balance
As of December 31, 2020 (in Canadian dollars)

High Interest Savings Account (HISA) and Chequing Account

Banks Balance Type

Royal Bank of Canada* (108,979,833.30) Current Account
Bank of Nova Scotia 45,477,176.02 HISA

Total (63,502,657.28)

* Negative balance is offset by the positive balance in the Reserve Portfolio chequing account

City of Brampton
Reserve Portfolio : GICs, HISA and Chequing Account Balance
As of December 31, 2020 (in Canadian dollars)

Term deposits (GIC)

Issuer Face Value Rate Maturity
Bank of Montreal 10,000,000.00 2.44% 13-Jan-21
Bank of Montreal 10,000,000.00 2.01% 31-Mar-21
Bank of Montreal 10,000,000.00 1.78% 12-May-21
Canadian Imperial Bank of Commerce 10,000,000.00 1.36% 03-Jun-21

Total 40,000,000.00

High Interest Savings Account (HISA) and Chequing Account

Banks Balance Type

Royal Bank of Canada 136,250,855.04 Current Account
Royal Bank of Canada 9,689.31 HISA

Bank of Nova Scotia 112,884,248.90 HISA

ONE Investment 106,411,438.75 HISA

Total 355,556,232.00

City of Brampton

Reserve Portfolio : Equity
As of December 31, 2019 (in Canadian dollars)

Market value Book value

ONE Canadian Equity Portfolio 25,470,173.21 22,046,687.55

For details about ONE performance - www.oneinvestment.ca
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