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2.1

100025

2006 06 05

1,146,478,432.86

A B

100025 100028

328,383,222.49 818,095,210.37
2.2

BMO Financial Group
“ FIPS MMF Fixed Income
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2.3
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3.1
1
3.1.1 (2011 01 01 2011 06 30 )
5,433,782.08
5,433,782.08
1.4542%
3.1.2 (2011 06 30 )
328,383,222.49
1.0000
3.1.3 (2011 06 30 )
12.1965%
2
3.1.1 (2011 01 01 2011 06 30 )
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16,211,826.98

16,211,826.98

1.5746%

3.1.2 (2011 06 )
818,095,210.37
1.0000
3.1.3 (2011 06 )
12.3624%
3.2
3.2.1
1 A
0.3048% 0.0014% 0.0417% 0.0000% 0.2631% 0.0014%
0.8109% 0.0023% 0.1250% 0.0001% 0.6859% 0.0022%
1.4542% 0.0035% 0.2207% 0.0002% 1.2335% 0.0033%
2.3606% 0.0034% 0.4047% 0.0002% 1.9559% 0.0032%
6.1746% 0.0059% 1.2837% 0.0003% 4.8909% 0.0056%
12.1965% 0.0056% 2.8359% 0.0005% 9.3606% 0.0051%
2011 01 01 2011 06 30
2 B
0.3247% 0.0014% 0.0417% 0.0000% 0.2830% 0.0014%
0.8714% 0.0023% 0.1250% 0.0001% 0.7464% 0.0022%
1.5746% 0.0035% 0.2207% 0.0002% 1.3539% 0.0033%
2.6016% 0.0034% 0.4047% 0.0002% 2.1969% 0.0032%
6.9356% 0.0059% 1.2837% 0.0003% 5.6519% 0.0056%
12.3624% 0.0059% 2.4819% 0.0005% 9.8805% 0.0054%
2011 01 01 2011 06 30




3.2.2

13, 00%

12, 00% A

11. 00% A

10, 0% A

9. 00% -

3. 00% 4

T.00%

G, 00%

5. 00% -

1. 00%

3. 00% -

2. 00% 4

1. 00% 4

0. 00% T T T T -
2006-06-05 2007-06-05 2005-06-05 2009-06-05 2010-06-05 2011-06-05

— B PR B 7 A — PR AL AR |

2011 06 30 2006 6 5 6
2006 6 5 20060 12 4



13, 00%

12, 00% A

11, 00% A

10, 00% A

9. 00% 4

3. 00% -

T.00%

G 00%

5. 00% 4

L00% 4

3. 00% 4

2. 00% A

1. 0% A

0. 00% T T . -
2006-11-29 2007-11-29 2005-11-29 2009-11-29 2010-11-29

|— s b R 25 B — Ee e A7
2006 11 29 2011 06 30

84

4.1

41.1

1999 4 13
2001 3
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4.4

441
2011
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A 1.4542%
0.2207% B 1.5746% 0.2207%
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4.6

4.7
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5.1

2011 1 1 2011 6 30
5.2
5.3

2011 8 25
86 ( )

6.1

2011 06 30

2011 06 30 2010 12 31

293,095,742.48

591,091,530.93

2,933,809.52

18,625,909.09

478,848.48

550,764,240.91

475,706,133.60

550,764,240.91

475,706,133.60
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367,101,430.65 341,124,943.62
5,877,412.62 5,155,931.80
19,690,220.16 361,386.53
1,239,462,856.34 1,432,544,684.05
2011 06 30 2010 12 31
88,499,755.75
135,000,004.30
391,422.66 319,079.08
118,612.95 96,690.61
90,110.45 56,363.26
44,814.85 12,055.10
839,922.50 724,822.50
12,367.54
2,908,606.10 1,354,159.39
78,810.68 154,500.00
92,984,423.48 137,717,674.24
1,146,478,432.86 1,294,827,009.81
1,146,478,432.86 1,294,827,009.81
1,239,462,856.34 1,432,544,684.05
2011 06 30 1.0000
1146478432.86 A 328383222.49 B
818095210.37
6.2
2011 01 01 2011 06 30
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2011 01 01 2011 2010 01 01
06 30 2010 06 30
25,404 ,668.07 26,473,596.41
1. 23,097,641.78 20,419,447.83
7,719,054.80 2,739,375.06
8,373,458.84 7,848,369.49
7,005,128.14 9,831,703.28
2. “e-zz 2,307,026.29 6,054,148.58
2,307,026.29 6,054,148.58
3. “e-zz 0.00 0.00
4- “_,,
5- “_,,
3,759,059.01 6,184,738.63
1 2,348,429.12 3,899,016.51
2 711,645.16 1,181,520.10
3 520,121.69 611,018.48
4
5 57,280.10 374,791.39
57,280.10 374,791.39
6 121,582.94 118,392.15
“e_=» 21,645,609.06 20,288,857.78
“e=> 21,645,609.06 20,288,857.78
6.3
2011 01 01 06 30
2011 01 01 2011 06 30
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1,294,827,009.81 1,294,827,009.81
21,645,609.06 21,645,609.06
) . , -148,348,576.95 -148,348,576.95
6,712,553,711.34 6,712,553,711.34
-6,860,902,288.29 -6,860,902,288.29
( -21,645,609.06 -21,645,609.06

£ c Y )
1,146,478,432.86 1,146,478,432.86

2010 01 01 2010 06 30

2,730,824,866.09 2,730,824,866.09
20,288,857.78 20,288,857.78
¢ . ) -1,278,574,991.43 -1,278,574,991.43
8,670,930,892.40 8,670,930,892.40
-9,949,505,883.83 -9,949,505,883.83
( -20,288,857.78 -20,288,857.78

£ c a4 )
1,452,249,874.66 1,452,249,874.66

6.1 6.4
6.4
6.4.1

“ )
[2006]59
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2006 6 5 3,518,813,010.23

1 1

397 397 1 1

1 1
2006 11 29 “ 77 500
A B 500 A
500 B
500
B A
500 A B
B 2006 11

30 B 2007 1 19

6.4.2
2006 2 —
38
3
3
5
XBRL 3
6.4.3
2011 6

30 2011

6.4.4

6.4.5
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6.4.6

1
[2004]78
2004 1 1
[2008]1
2
[2002]128
20%
6.4.7
6.4.7.1
2011 06 30
13,095,742.48
280,000,000.00
1-3 280,000,000.00
293,095,742.48
6.4.7.2
2011 06 30
550,764,240.91 548,410,000.00 -2,354,240.91 -0.2053%
550,764,240.91 548,410,000.00 -2,354,240.91 -0.2053%
1.
2.
6.4.7.3 /
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6.4.7.4
6.4.7.4.1

2011 06 30

367,101,430.65 0.00

367,101,430.65 0.00

6.4.7.4.2

6.4.7.5

2011 06 30

3,811.52
358,644.59

1,188.18
4,896,070.55
607,469.38
10,228.40

5,877,412.62

6.4.7.6

6.4.7.7

2011 06 30

44,814.85
44,814 .85

6.4.7.8

2011 06 30

24,795.19
49,588.57

4,426.92
78,810.68
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6.4.7.9

A
2011 01 01 2011 06 30
219,310,845.03 219,310,845.03
1,865,724,246.88 1,865,724,246.88
cc_>> -1,756,651,869.42 -1,756,651,869.42
328,383,222.49 328,383,222.49
B
2011 01 01 2011 06 30
1,075,516,164.78 1,075,516,164.78
4,846,829,464.46 4,846,829,464.46
cc_»» -5,104,250,418.87 -5,104,250,418.87
818,095,210.37 818,095,210.37
6.4.7.10
A
5,433,782.08 5,433,782.08
-5,433,782.08 -5,433,782.08
B

16,211,826.98

16,211,826.98

19




-16,211,826.98

-16,211,826.98

6.4.7.11
2011 01 01 2011 06 30
384,447.27
7,211,874.05
60,177.88
62,555.60
7,719,054.80
6.4.7.12
2011 01 01 2011 06 30
2,788,753,064.63
2,772,278,276.82
14,167,761.52
2,307,026.29
6.4.7.13
6.4.7.14
6.4.7.15
2011 01 01 2011 06 30
24,795.19
49,588.57
38,272.26
8,926.92
121,582.94
6.4.8
6.4.8.1
6.4.8.2
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6.4.9

6.4.9.1

6.4.9.2

6.4.10

6.4.10.1
6.4.10.1.1

6.4.10.1.2

6.4.10.1.3

6.4.10.2
6.4.10.2.1

2011 01 01
2011 06 30

01 2010

2010 01
06 30

2,348,429.12

3,899,016.51

367,824.36

419,350.04

H=E><0.33%/
H
E

6.4.10.2.2

0.33%

2011 01 01 2011
06 30

2010

06

2010 01 01
30

711,645.16

1,181,520.10

0.10%

21




H=E><0.10%/
H

E
2
6.4.10.2.3
2011 01 01 2011 06 30
A B
467,663.71 52,457.98 520,121.69
467,663.71 52,457.98 520,121.69
2010 01 01 2010 06 30
A B
513,402.64 97,615.84 611,018.48
513,402.64 97,615.84 611,018.48
A A 0.25%
H=E><0. 25%/
H
E
B B 0.01%
H=E><0.01%/
H
E
2
6.4.10.3 ( )
2011 01 01 2011 06 30
10,098,732.95
2010 01 01 2010 06 30

22




6.4.10.4

6.4.10.4.1
6.4.10.4.2
B
2011 06 2010 12 31
) (%)
250,000,000.00 19.31
6.4.10.5
2011 01 01 2011 06 30 2010 01 01 2010 06 30
13,095,742.48 384,447.27 39,112,984.80 452,260.14
6.4.10.6
6.4.11
A
3,705,568.72 1,087,682.84 640,530.52 5,433,782.08
B
11,303,521.52 3,994,389.27 913,916.19 16,211,826.98
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6.4.12

6.4.12.1
6.4.12.1.1

6.4.12.2
6.4.12.2.1

2011

06 30

2011 6 30

2011 6 30
88,499,755.75

100311

11

11 | 2011-07-01

99.95

300,000

29,985,262.61

110402

11

02 | 2011-07-01

99.91

600,000

59,947,975.74

900,000

89,933,238.35

6.4.12.2.2

6.4.13

6.4.13.1

6.4.13.2

6.4.13.3

24




6.4.13.4

6.4.13.4.1

6.4.13.4.1.1
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2011
30

06

1-3

1-5

293,095,742.48 293,095,742.48
2,933,809.52 2,933,809.52
59,947,975.74 50,327,852.12| 440,488,413.05 550,764,240.91
303,401,215.10f 63,700,215.55 367,101,430.65
5,877,412.62 5,877,412.62

19,690,220.16 19,690,220.16
679,068,963.00| 114,028,067.67] 440,488,413.05 5,877,412.62 1,239,462,856.34
88,499,755.79 88,499,755.75
391,422.66 391,422 .66

118,612.95 118,612.95

90,110.45 90,110.45

44,814 .85 44,814 .85

839,922.50 839,922.50

12,367.54 12,367.54

2,908,606.10 2,908,606.10

78,810.68 78,810.68
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88,499,755.79 4,484,667.73 92,984,423.48
590,569,207.25 114,028,067.67] 440,488,413.05 1,392,744.89 1,146,478,432.86
2010 12

31 1 1-3 3 -1 1-5
591,091,530.93 591,091,530.93
18,625,909.09 18,625,909.09
478,848.48 478,848.48
40,449,775.21 65,002,889.27] 370,253,469.12 475,706,133.60
341,124,943.62 341,124,943.62
5,155,931.80 5,155,931.80
361,386.53 361,386.53
991,653,545.38 65,002,889.27] 370,253,469.12 5,634,780.28 1,432,544,684.05
135,000,004.30 135,000,004.30
319,079.08 319,079.08
96,690.61 96,690.61
56,363.26 56,363.26
12,055.10 12,055.10
724,822.50 724,822.50
1,354,159.39 1,354,159.39
154,500.00 154,500.00
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137,717,674.24

137,717,674 .24

991,653,545.38

65,002,889.27

370,253,469.12

-132,082,893.9

1,294,827,009.81

28



6.4.13.4.1.2

1.
2.
2011 06 30 2010 12 31
1. 0.1%
-321,886.43 -178,690.50
2. 0.1%
321,886.43 178,690.50
6.4.13.4.2
6.4.13.4.3
6.4.14
87
7.1
%
1 550,764,240.91 44 .44
550,764,240.91 44 .44
2 367,101,430.65 29.62
3 296,029,552.00 23.88
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4 25,567,632.78 2.06
5 1,239,462,856.34 100.00
7.2
%
0.35
1
%
, 88,499,755.75 7.72
20%
20%.
7.3
7.3.1
118
132
33
180
180
7.3.2
% %
1 |30 41.81 7.72
397 5.23
2 |30 ( )—60 6.98
397
3 |60 ( )—90 9.95
397 4.39
4 190 ( )—180 17.44
397
5 |180 ( )—397 29.70

30




397

105.88 7.72
7.4
%
1
2
3 190,236,528.16 16.59
190,236,528.16 16.59
4
5 360,527,712.75 31.45
6
7
8 550,764,240.91 48.04
9 397 110,275,827.86 9.62
7.5
) "
1 100311 0311 800,000.00 79,960,700.30 6.97
2 100311 10 11 800,000.00) 79,960,700.30 6.97
3 110402 11 02 600,000.00 59,947,975.74 5.23
4 110217 117 500,000.00 50,327,852.12 4.39
5 1181213 11 cPo1 400,000.00) 40,072,615.77 3.50
6 1181121 11 cpol 400,000.00 40,041,020.25 3.49
7 1181192 11 cPo1 300,000.00 30,077,164.54 2.62
8 1181205 11 CP02 300,000.00 30,073,927.35 2.62
9 1181033 11 cPo1 300,000.00 30,045,258.63 2.62
10 | 1181228 11 cpol 300,000.00) 30,032,804.95 2.62
76 == »»  ce »s
0.25( )-0.5%
0.0846%
~0.2107%
0.0504%




7.7

7.8
7.8.1
1.00
7.8.2 397 397
20
7.8.3
7.8.4
1
2
3 5,877,412.62
4 19,690,220.16
5
6
7
8 25,567,632.78
7.8.5
88
8.1

32




)

%

%

A 11475 28,617.27 30,724,197.98 9.36 297,659,024.51 90.64
B 41 19,953,541.72 | 808,095,210.37 98.78 10,000,000.00 1.22
11516 99,555.27 838,819,408.35 73.16 307,659,024.51 26.84
8.2
(%)
A 2,001,396.39 0.6095
B 0.00 0.0000
2,001,396.39 0.1746
89
A B
(2006 06 05 ) 3,518,813,010.23
219,310,845.03 1,075,516,164.78
1,865,724,246.88 4,846,829,464.46
1,756,651,869.42 5,104,250,418.87
328,383,222.49 818,095,210.37
2006 6 5
810
10.1
10.2
2011 1 21
2011 116
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10.3

10.4
10.5
10.6
10.7
0
k %
6,521,500,000.00 91.56
601,045,000.00 8.44
10.8 0.5%
0.5%
10.9

2011 01 27
2011 01 27
2011 04 27
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2011 04 27

4008880688

2011 06 01
2011 06 01
811
33
6
95105686

http://ww.fullgoal.c
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