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2019
MSCI ETF

7,219,864,570 99.92

6,941,487,671 96.06

278,376,899 3.85

6,033,046 0.08

7,225,897,616 100.00
()| O P () O |y
ézgaggg ETE Core 151,321 |29,635.15 |4,484,420,897 |32,861.42 |4,972,624,025 |68.82

iShares Core

MSCI Europe ETF 330,149 | 4,778.89 |1,577,748,042 | 4,962.67 |1,638,422,254 |22.67

iShares MSCI

Pacific ex 64,798 | 4,793.91 | 310,635,811 | 5,099.56 | 330,441,392 | 4.57
Japan ETF
iShares Core

S&P/TSX  Capped
Composite Index
ETF

128,328 | 2,074.06 | 266,160,014 | 2,169.26 | 278,376,899 [ 3.85

)

99.92

)
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2019
) ) ) )| ()
(2018 ) 694,280,204 696,030,204 1,983.66 1,988.66 2,029
(2018 ) 5,456,636,527 | 5,499,327,437 2,172.89 2,189.89 2,179
(2019 ) 6,532,124,193 | 6,587,323,244 2,011.74 2,028.74 2,013
(2019 ) 6,801,088,595 | 6,879,959,027 2,069.55 2,093.55 2,077
2018 5,293,555,617 2,167.73 2,180
2018 6,170,511,588 2,198.58 2,195
2018 6,439,525,528 2,254.27 2,263
2018 10 6,247,410,923 2,059.10 2,075
2018 11 6,655,034,608 2,103.77 2,120
2018 12 6,084,253,393 1,888.35 1,889
2019 6,502,206,480 2,002.53 2,006
2019 6,820,445,148 2,100.54 2,104
2019 6,854,149,589 2,117.92 2,125
2019 7,165,080,618 2,213.99 2,203
2019 6,708,179,999 2,072.81 2,058
2019 7,039,983,961 2,142 .24 2,155
2019 7,225,897,616 2,198.82 2,207
5
17
17
24
) )
0.6 1.5
10.4 7.4
6.6 7.6
4.1 3.2
1
100
2018
2017 27
100
2
100
2018
2017 27 100
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i MSCI ETF
€y
(2019 ) (2019 )
6,654,960 6,075,950
2,513,119 5,667,100
6,530,203,728 6,790,875,745
7,422 8,126
53,619,033 83,536,362
6,592,998, 262 6,886,163,283
6,592,998, 262 6,886,163,283
227
55,199,051 78,870,432
681,434 741,673
3,362,928 3,708,548
1,630,429 1,754,035
60,874,069 85,074,688
60,874,069 85,074,688
6,494,006,000 6,572,536,000
38,118,193 228,552,595
1,697,563 2,780,730
6,532,124,193 6,801,088,595
6,532,124,193 6,801,088,595
6,592,998, 262 6,886,163, 283
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@)
( 2018 10 ( 2019 10
2019 ) 2019 )

61,975,642 86,843,561
7,857 9,525
395,506,092 411,218,935

3,123,817
85,799,259 221,101,676
422,445,669 276,970,345
681,434 741,673
3,362,928 3,708,548
2,792,139 2,449,266
6,836,501 6,899,487
429,282,170 270,070,858
429,282,170 270,070,858
429,282,170 270,070,858
434,176,527 38,118,193
88,422,887 23,006,863
88,422,887 23,006,863
23,772,887
23,772,887
55,199,051 78,870,432
38,118,193 228,552,595
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(2019 ) (2019 )

3,247,003 3,286,268

2,011.74 2,069.55

)
( 2018 10 ( 2019 10
2019 ) 2019 )

61,983,499 86,853,086
1,749,616 1,697,563
( ) 63,733,115 ( ) 88,550,649
6,836,501 6,899,487
( ) 56,896,614 ( ) 81,651,162
55,199,051 78,870,432
( )( - )1,697,563 ( Y( - )2,780,730
3,247,003 3,286,268
( /7 x ) 17 ( /7 x ) 24

39/93



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

€

@

®
BlackRock, Inc. RQA Counterparty & Concentration Risk
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(2019 ) (2019 )
5,022,460,000 6,494,006,000
1,471,546,000 435,266,000

356,736,000

(2019 ) (2019 )

392,627,255 392,968,270
392,627,255 392,968,270
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2019
49,650,736 49,643,314 7,422
9,343,485 9,343,712 227
58,994,221 58,987,026 7,195
2019
62,753,485 62,746,025 7,460
16,670,908 16,670,242 666
79,424,393 79,416,267 8,126
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4

iShares Core MSCI Europe ETF 326,469.000 14,567,046.780
iShares Core S&P 500 ETF 149,949.000 44,276,940.720
iShares MSCI Pacific ex Japan
ETF

64,212.000 2,867,065.800

540,630.000 |  61,711,053.300
(6,542,605,871)

iShares Core S&P/TSX Capped

] 118,574.000 3,098,338.620
Composite Index ETF

118,574.000 3,098,338.620
(248,269,874)

6,790,875,745
(6,790,875,745)

6,790,875,745
(6,790,875,745)

)

100.0% 96.3%
100.0% 3.7%
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2019
MSCI ETF
7,231,792,330
5,894,714
7,225,897,616
3,286,268
( ) 2,198.82
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2019
81 1,607,018
0 0
81 6,557,014
162 8,164,031
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( )
31 32

(2017 12 31 ) (2018 12 31 )
19,097 23,891
11 2
171 151
3 11
1,585 1,588
2,642 2,291
1,384 1,402
0 -
33 18
24,928 29,359
946 1,484
411 380
1,358 1,864
4 8
42 -
47 8
3 11
1,124 1,119
588 696
25 27
786 848
2,528 2,702
3,934 4,575
28,863 33,935
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( )
31 32

(2017 12 31 ) (2018 12 31 )
119 97
4 4
74 74
593 515
1,737 1,184
1,245 1,039
150 97
438 440
- 3
79 78
15 -
1,886 1,939
144 142
9 42
6,500 5,661
55 60
262 781
318 842
6,818 6,503
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
11,739 17,127
12,076 17,464
22,044 27,432
0 0
0 0
22,044 27,431
28,863 33,935
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( )
31 32
( 2017 ( 2018
2017 12 31 ) 2018 12 31 )
5,202 5,639
8,890 8,523
12,257 13,511
26,350 27,674
1,830 1,856
208 191
380 363
4,313 4,164
4,693 4,528
86 84
50 59
62 11
32 34
145 106
6,964 6,767
353 406
3,960 4,213
2,232 2,359
6,546 6,979
287 275
892 940
2,433 2,568
69 66
2 3
243 238
231 245
735 804
65 72
262 315
56 42
3 3
363 424
12,194 12,980
7,191 7,926
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