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1986
1987
1995
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FIL Limited
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e FIL Limited
FMR Co. 1946

FMR Co. FMR LLC
FIL Limited FMR LLC
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FIL Limited FMR Co.
2009
112 53 17 25 207
11 0 0 0 11
24 5 0 2 31
225 93 32 37 387
25 0 0 0 25
57 22 2 6 87
38 13 0 16 67
4 0 0 0 4
31 9 0 4 44
527 195 51 90 863
47 8 6 12 73

FMR LLC

FIL Limited
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1.6065 1.53
0.7665 0.735 0.105 1.6065
( 0.73 ) | ( 0.70 ) | ( 0.10 ) 1.53
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2011 12 31
20

15

2012

10

2012

31

2012

2011 12 31 10
20 15

2011 12 31
15 15



2009 30
16,869,343,473 100.00
16,869,343,473 100.00
30,338,924 0.18
30,338,924 0.18
30,338,924 0.18
16,869,343,473 100.00

32




2009

30

7,628,161,100 25.13
35,216,939 0.12
2,801,379 0.01
70,079,698 0.23
65,467,410 0.22
9,712,683 0.03
31,066,534 0.10
67,939,290 0.22
932,182,137 3.07
79,620,904 0.26
127,627,432 0.42
61,032,412 0.20
27,283,815 0.09
319,973,785 1.05
294,477,253 0.97
491,243,574 1.62
30,818,384 0.10
113,812,267 0.38
16,092,879 0.05
83,402,478 0.27
31,377,267 0.10
313,552,347 1.03
3,890,749,752 12.82
132,199,596 0.44
71,248,541 0.24
26,493,042 0.09
297,100,983 0.98
16,602,722 0.06

33




37,167,487 0.12
15,304,504,090 50.42
4,147,178,630 13.66
70,024,659 0.23
239,314,131 0.79
733,536,613 2.42
5,190,054,033 17.10
144,557,936 0.48
516,553,217 1.70
178,760,000 0.59
72,007,500 0.24
37,827,940 0.12
949,706,593 3.13
125,561,477 0.41
99,335,000 0.33
179,318,843 0.59
159,853,105 0.53
108,782,279 0.36
27,775,885 0.09
96,117,530 0.32
913,729,499 3.01
111,593,816 0.37
549,824,516 1.81
142,053,306 0.47
347,853,782 1.14
8,730,834 0.03
198,584,581 0.65
51,614,432 0.17
174,151,139 0.57
2,505,613,536 8.25
11,521,200 0.04

34




229,793,745 0.76
209,678,140 0.69
6,251,486,645 20.59
13,451,719 0.04
13,451,719 0.04
12,237,456 0.04
966,926,162 3.18
2,049,359 0.01
15,258,677 0.05
996,471,654 3.28
95,976,066 0.32
95,946,183 0.31
479,895,977 1.58
671,818,226 2.21
1,221,910,189 4.04
1,221,910,189 4.04
244,801,201 0.81
30,354,601,948 100.00
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2009 30
14,889,093,975|1.0442 | 15,548,167,444 | 1.1330 | 16,869,343,473| 100.00
2009 30
100.00
2009 30
)
FF-US DOLLAR
5.62 5.66
BOND FUND 1,777,461.78 3.19
10,000,000.00 | 10,071,098.44
(classl) A
1,346.85 1,882
403,100.00 2.51
542,916,722.00 |758,634,200.00
101.16 101.99 1.10
66 5 550,000,000.00 1.84
556,380,000.00 {560,978,000.00 (2012/09/20
29 99.95 99.97 0.00
500,000,000.00 1.64
499,789,500.00 |499,864,000.00 |2009/09/07
109 20 97.92 97.62 1.90
445,000,000.00 1.43
435,779,500.00 |434,409,000.00 {2029/03/20
99.89 100.94 0.80
70 5 395,000,000.00 1.31
394,589,200.00 {398,736,700.00 |2013/03/20
CITIGROUP
92.24 95.46 | 0.53813
GLBL MKT FRN 400,000,000.00 1.26
368,980,000.00 |{381,860,000.00 (2010/06/20
6/20/10
100.12 100.54 0.80
81 5 355,000,000.00 1.18
355,428,600.00 {356,941,850.00 (2014/03/20
284 10 105.27 104.82 1.70
290,000,000.00 1.00
305,300,400.00 {303,995,400.00 |2016/12/20

36




)
19 99.94 99.99 | 0.2115
10 300,000,000.00 0.99
299,840,100.00 |299,978,400.00 {2009/07/21
1
94.90 99.26 | 0.6675
11 300,000,000.00 0.98
- 284,704,500.00 |297,804,000.00 {2009/09/08
548.10 598
12 489,000.00 0.97
268,020,982.00 |292,422,000.00
23 92.69 96.58 0.87
13 300,000,000.00 0.95
278,097,300.00 |289,741,800.00 {2010/06/28
BFCM PARIS
99.97 99.98
14 | CP .28% 3,000,000.00 0.94
2,999,300.16 | 2,999,463.46
7/23/09
99 20 99.79 101.41 2.10
15 250,000,000.00 0.84
249,490,000.00 |253,540,000.00 {2027/12/20
1,126.51 1,237
16 199,300.00 0.82
224,514,090.00 |246,534,100.00
2,239.53 2,630
17 84,600.00 0.74
189,464,797.00 |222,498,000.00
6,120.75 5,810
18 35,900.00 0.70
219,734,988.00 |208,579,000.00
THAMES WTR UT
100.44 100.11 2.135
19 | 2.135% 200,000,000.00 0.66
200,884,000.00 {200,220,000.00 |2009/08/12
8/12/09
16 99.94 99.99 | 0.2287
20 200,000,000.00 0.66
199,886,000.00 |199,992,000.00 |2009/07/13
2,318.83 2,535
21 78,200.00 0.65
181,332,520.00 (198,237,000.00
RABOBANK NED 98.03 98.63 0.80
22 200,000,000.00 0.65
0.8% 2/03/11 196,060,000.00 {197,260,000.00 |2011/02/03
1
95.57 98.48 | 0.72375
23 200,000,000.00 0.65
- 191,146,400.00 |196,963,200.00 |2010/02/03
GE FINANCIAL
39.98 65.55 1.60
24 | ASSURANCE 298,000,000.00 0.64
1 6 119,164,240.00 |195,356,880.00 |2011/06/20
=07
2,987.35 3,010
25 64,600.00 0.64
192,982,877.00 [194,446,000.00

37




)

1,919.30 1,987
26 97,300.00 0.64
186,748,514.00 {193,335,100.00
GERMANY 107.56 107.88 4.25
27 1,300,000.00 0.63
BUNDES 4.25% 1,398,363.50 | 1,402,557.00 |2014/07/04
3,238.79 3,930
28 47,900.00 0.62
155,138,053.00 (188,247,000.00
62 20 85.61 88.24 0.80
29 212,000,000.00 0.62
181,497,440.00 |187,087,880.00 |2023/06/20
1
92.25 90.60 1.285
30 200,000,000.00 0.60
R 184,504,200.00 |181,211,600.00 |2012/07/19
2009 30
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2009

(1999 11 30 ) 4,479 4,479 .1514 .1514

(2000 11 30 ) 17,230 17,230 .0898 .0898

(2001 11 30 ) 26,017 26,017 .0200 .0200

(2002 12 ) 30,136 30,136 .9406 .9406

(2003 12 ) 32,635 32,635 .9956 .9956

(2004 11 30 ) 30,623 30,623 .0262 .0262

(2005 11 30 ) 29,499 29,499 .2610 .2610

(2006 11 30 ) 27,587 27,587 .3592 .3592
10 (2007 11 30 ) 24,530 24,530 -3955 .3955
11 (2008 12 ) 15,502 15,502 .9251 .9251

2008 21,961 .2825

2008 21,615 .2696

2008 21,311 .2598

2008 18,613 .1080

2008 10 15,856 .9488

2008 11 15,557 .9283

2008 12 15,711 .9343

2009 15,135 .8946

2009 15,049 .8904

2009 15,289 .9021

2009 16,005 .9430

2009 16,537 .9753

2009 16,869 .9948
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10
19 11 30

11
20 12

)

)

230,297,375

163,783,559

24,571,654,666

15,505,703,980

24,801,952,041

15,669,487,539

24,801,952,041 15,669,487,539
54,876,092 5,562,064
13,680,588 10,204,052
195,632,908 145,918,553
6,974,810 4,885,282

271,164,398

166,569,951

271,164,398

166,569,951

17,578,622,809

16,757,746,776

6,952,164,834

1,254,829,188

(4,256,344,877)

(3,669,550,453)

6,952,164,834

1,254,829,188

24,530,787,643

15,502,917,588

24,530,787,643

15,502,917,588

24,801,952,041

15,669,487,539
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10 11
18 12 19 12
19 11 30 20 12
D) )
1,250,851,909 7,633,702,050
231,710 3,190,835

1,251,083,619

7,630,511,215

27,837,429 22,198,407
398,076,227 317,438,468
16,814,839 13,218,336

442,728,495

352,855,211

808,355,124

7,983,366,426

808,355,124

7,983,366,426

808,355,124

7,983,366,426

357,052,248

386,940,675

7,290,117,534

6,952,164,834

1,194,505,063

382,462,876

(1,194,505,063)

(382,462,876)

1,983,760,639

993,031,147

(1,983,760,639)

(993,031,147)

6,952,164,834

1,254,829,188
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10 11
18 12 19 12
19 11 30 20 12
19 12
20 12
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19 11 30

20 12

)

)

1,016,687,636

340,602,446

274,011,907

664,491,311

22,543,835,593

13,057,223,793

6,002,999,433

4,717,540,257

1,757,266,931

887,431,380

9,698,042,926

6,444,449,814

5,719,143

10,109,637

1,431,729,359

1,309,419,369

2,894,580,980

904,331,009

190,072,242

2,200

1,131,549,140 190,699,294
56,897,665 58,792,513
116,234,043 87,082,175
12,768,155 15,106,636

46,942,322,911

28,877,354,076

46,942,322,911

28,877,354,076

3,937

1,068,188,340

194,633,628

1,068,188,340

194,637,565

1,068,188,340

194,637,565

29,617,666,607

27,464,673,490

16,256,467,964

1,218,043,021

16,256,467,964

1,218,043,021

45,874,134,571

28,682,716,511

45,874,134,571

28,682,716,511

46,942,322,911

28,877,354,076
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18 12 19 12

19 11 30 20 12
19 30
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18 12 19 12
19 11 30 20 12

12 133 12 133
60 60

61 61
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(Ef7 : [)

11 PRI E A 128 P R EE IR
FR20ES A3LEEA ER2lES A1 BEHA
GO
TiEh g
SER{EFE 199, 655, 172 156, 883, 234
B G Rils 22,718,376, 751 16, 556, 526, 176
TEVEE A 22,918, 031, 923 16, 713, 409, 410
GES 22,918, 031, 923 16, 713, 409, 410
BIFOE
TEhRE
FHER® 26, 343, 394 32, 851, 334
FIFEEE R 11,864,011 8, 120, 006
FIFEEE R 169, 655, 987 116, 116, 674
FOBERE A 8, 333, 054 7,647, 738
MEIBEESI 216, 196, 446 164, 735, 802
BEFI 216, 196, 446 164, 735, 802
WL B2 0OER
FEALE
FEA 17,243, 738, 893 16, 950, 756, 160
Rl 4 g
FRIRERESUIFHRES (A) 5, 458, 096, 584 402, 082, 552
(wE RIS 3, 068, 706, 974 3, 527, 191, 307
TLAREGE 22, 701, 838, 477 16, 548, 673, 608
WMIEESE 22,701, 835, 477 16, 548, 673, 608
BAEMEE S 22,918, 031, 923 16, 713, 409, 410

58



(Ef7 : 1)

A

PR ESM

TAE19%E12A 1 E

o PRI EEIR

B FAEZ0E12ZA 2 H

E OEH20ES A3LE E EHZIE6H1EH
EEINTE
F ML B SR A1, 204, 676, 075 989, 193, 037
F DI 2, 796, 180 13, 236, 307
B GEE A, 201, 879, 895 1, 002, 429, 344
2R
SRR 11,864,011 8, 120, 006
FEErE BN 169, 655, 987 116, 116, 674
F D E A 8, 333, 054 7, 647, 788
EEEH G 189, 853, 052 131, 884, 468
HERZETEERELE (A) A, 391, 732, 047 870, 544, 876
BEAGZIIERERL (A) Al 391, 732, 947 870, 544, 876
o RT3 ST T RIIEE R (A) A, 391, 732, 047 870, 544, 876
—ERERRIC R D FRIMRR S AE OB AR L — A
KT S P RIHAR R SO NI (A) LT R, BT A5, 430,509
HERl&ETHERES (A) 6, 952, 164, 834 Al, 254, 829, 188
Bl s INE L RB&E VB 262, 253, 937 50, 443, 309
TR AT e e B || A e
g;ﬁaﬁ ERERAIITRE O RS &R INEE Y i RIB S - 50, 443, 309
~ =2 P o E . ) ;p sl
g;ﬁaﬁﬁwp;ﬁm# 4 Rl SINNHH T R B &Y 262, 253, 937 _
T4 &R P E L KR S INgE 478, 534, 067 73, 697, 495
—3] LIRS | e = P 5
g;aﬁ EREERIC A 0 RS &l b EE N KB S0 478, 534, 067 -
N At e fie B 5 Do e ]
%Fﬁﬁm{pﬁh& 4 Rl SR FE T R B SR . 73, 607, 495
e _ _
o RS S ST FRIRIEE S (A) 5, 458, 096, 584 A402, 082, 552

59



11

19 12
20

31

12

20 12
21

60




20 31 21

) D)
803,929,085 245,042,195
3,258,564 362,585,023

21,013,315,752

15,124,322,893

5,804,577,143

5,337,919,455

1,304,789,987

871,335,735

9,323,512,125

6,712,716,172

47,371,115

13,619,501

1,274,824,366

60,933,230

1,579,991,263

759,080,504

420,181,319

1,019,205

929,815,216 1,041,984,323
105,279,844 78,190,730
109,129,118 79,522,655
32,174,283 13,115,362
42,752,149,180 30,701,386,983
42,752,149,180 30,701,386,983
359,234

436,308,341

837,508,086

436,308,341

837,867,320

436,308,341

837,867,320

28,716,036,012

26,894,954,836

(

)

13,599,804,827

2,968,564 ,827

42,315,840,839

29,863,519,663

42,315,840,839

29,863,519,663

42,752,149,180

30,701,386,983
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11
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230,297,375

163,783,559

24,571,654,666

15,505,703,980

24,801,952,041

15,669,487,539

24,801,952,041 15,669,487,539
54,876,092 5,562,064
13,680,588 10,204,052
195,632,908 145,918,553
6,974,810 4,885,282

271,164,398

166,569,951

271,164,398

166,569,951

17,578,622,809

16,757,746,776

6,952,164,834

1,254,829,188

(4,256,344,877)

(3,669,550,453)

6,952,164,834

1,254,829,188

24,530,787,643

15,502,917,588

24,530,787,643

15,502,917,588

24,801,952,041

15,669,487,539
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1,250,851,909 7,633,702,050
231,710 3,190,835

1,251,083,619

7,630,511,215

27,837,429 22,198,407
398,076,227 317,438,468
16,814,839 13,218,336

442,728,495

352,855,211

808,355,124

7,983,366,426

808,355,124

7,983,366,426

808,355,124

7,983,366,426

357,052,248

386,940,675

7,290,117,534

6,952,164,834

1,194,505,063

382,462,876

(1,194,505,063)

(382,462,876)

1,983,760,639

993,031,147

(1,983,760,639)

(993,031,147)

6,952,164,834

1,254,829,188
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19 12
20 12
10 11
19 11 30 20 12

20,297,552,325
2,742,881,239
5,461,810,755

17,578,622,809
1,721,479,493
2,542,355,526

17,578,622,809

16,757,746,776

1,254,829,188

1.3955

0.9251
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10 11
18 12 19 12
19 11 30 20 12
0.35%
98,891 0
451,203,985 0
2,695,819,957 2,591,672,532
3,805,042,001 3,669,550,453
6,952,164,834 6,261,222,985 0.373632
0.3954
10 19 11 30
)
)
24,571,654,666 907,990,924
24,571,654,666 907,990,924
11 20 12

)

)

15,505,703,980

7,386,243,953

15,505,703,980

7,386,243,953
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15,505,703,980

14,847,940,228

15,505,703,980
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)

)

1,016,687,636

340,602,446

274,011,907

664,491,311

22,543,835,593

13,057,223,793

6,002,999,433

4,717,540,257

1,757,266,931

887,431,380

9,698,042,926

6,444,449,814

5,719,143

10,109,637

1,431,729,359

1,309,419,369

2,894,580,980

904,331,009

190,072,242

2,200

1,131,549,140 190,699,294
56,897,665 58,792,513
116,234,043 87,082,175
12,768,155 15,106,636

46,942,322,911

28,877,354,076

46,942,322,911

28,877,354,076

3,937

1,068,188,340

194,633,628

1,068,188,340

194,637,565

1,068,188,340

194,637,565

29,617,666,607

27,464,673,490

16,256,467,964

1,218,043,021

16,256,467,964

1,218,043,021

45,874,134,571

28,682,716,511

45,874,134,571

28,682,716,511

46,942,322,911

28,877,354,076
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18 12 19 12
19 11 30 20 12
12 133 12 133
60
61 61
19 11 30 20 12
32,743,432,140 29,617,666,607
2,535,744,948 890,401,482
5,661,510,481 3,043,394,599
15,863,938,709 14,847,940,228
VA2 3,522,213,048 3,407,189,874
VAL
10,184,932,175 9,177,457,796
VA3

46,582,675

29,617,666,607

32,085,592

27,464,673,490

29,617,666,607

27,464,673,490

1.5489

1.0443

21




19 11 30

)

)
22,543,835,593 589,227,885
6,002,999,433 32,261,380
1,757,266,931 14,383,034
9,698,042,926 298,127,795
5,719,143 78,440
1,431,729,359 530,439
2,894,580,980 20,093,060
44,334,174,365 329,680,375

20 12

) )
13,057,223,793 3,497,606,964
4,717,540,257 12,715,784
887,431,380 62,581,518
6,444 ,449,814 991,510,540
10,109,637 3,054,827
1,309,419,369 167,149,252
904,331,009 1,847,763
190,072,242 70,391

27,520,577,501

4,707,269,163

22




18 12 19 12
19 11 30 20 12
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19 11 30

20 12
)
) )
2,705,401 2,703,201 2,200
2,705,401 2,701,464 3,937
5,410,802 5,404,665 1,737

24




140| 585,000 81,900,000
91,000 485 44,135,000
179| 328,000 58,712,000

3| 246,000 738,000
60,400 2,020 122,008,000
78,700 2,205 173,533,500
33,600 1,751 58,833,600
23,000 2,365 54,395,000
110,100 1,943 213,924,300
2 53,800 107,600
393,000 379 148,947,000
87,600 1,371 120,099,600
180,000 308 55,440,000
384,000 184 70,656,000
180,000 1,196 215,280,000
59,500 3,020 179,690,000
60,000 1,908 114,480,000
1,117 127,300 142,194,100
5,466 30,400 166,166,400
1,979 52,200 103,303,800
683 72,100 49,244,300
189,000 633 119,637,000
128,900 774 99,768,600
312,000 180 56,160,000
13,000 708 9,204,000
139,000 273 37,947,000
280,000 186 52,080,000
162,000 555 89,910,000
261,000 430 112,230,000
28,200 1,258 35,475,600
97,000 877 85,069,000
98,800 750 74,100,000
37,700 1,455 54,853,500
81,800 489 40,000,200
23,600 2,945 69,502,000
400 1,890 756,000
28,200 1,989 56,089,800
405,000 169 68,445,000

25




125,200 976 122,195,200

230,700 1,131 260,921,700

69,000 852 58,788,000

249,700 509 127,097,300

69| 347,000 23,943,000

202| 330,000 66,660,000

115,000 885 101,775,000

187,000 62 11,594,000

94,400 678 64,003,200

72,000 2,315 166,680,000

45,900 3,460 158,814,000

34,860 1,759 61,318,740

226| 724,000 163,624,000

73,000 421 30,733,000

132,000 431 56,892,000

6,960 9,760 67,929,600

419| 424,000 177,656,000

326 621,000 202,446,000

36,300 1,560 56,628,000

76,900 2,875 221,087,500

40,500 2,675 108,337,500

70,200 2,570 180,414,000

348,000 376 130,848,000

25,500 4,160 106,080,000

23,700 2,140 50,718,000

44,200 1,438 63,559,600

447,400 1,343 600,858,200

6,585,731 6,676,617,440

CHEUNG KONG HLDGS LTD 7,000 73.000 511,000.000
HANG SENG BANK LTD 16,700 98.900| 1,651,630.000
HUTCHISON WHAMPOA 13,000 38.900 505,700.000
SUN HUNG KAl PROPERTIES LTD 4,000 61.350 245,400.000
SWIRE PACIFIC LTD CL A 4,500 52.000 234,000.000
BELLE INTERNATION HOLDINGS LTD 161,000 3.400 547,400.000
206,200 3,695,130.000

(45,450,099)

26




ABERCROMBIE & FITCH CO CL A 8,500 19.330 164,305.000
ACE LTD 7,700 52.250 402,325.000
ALBEMARLE CORP 5,100 20.330 103,683.000
ALLERGAN INC 5,500 37.680 207,240.000
AMGEN INC 7,500 55.540 416,550.000
APPLE INC 12,390 92.670| 1,148,181.300
BMC SOFTWARE INC 28,580 24.960 713,356.800
BAXTER INTERNATIONAL 5,900 52.900 312,110.000
BERKSHIRE HATHAWAY INC CL B 135 3,499.000 472,365.000
BOSTON SCIENTIFIC CORP 23,700 6.170 146,229.000
BRISTOL-MYERS SQUIBB CO 32,600 20.700 674,820.000
CMS ENERGY CORP 22,300 10.160 226,568.000
CHUBB CORP 3,100 51.360 159,216.000
CLOROX CO 3,700 59.160 218,892.000
COCA COLA CO 19,300 46.870 904,591.000
DEERE & CO 9,800 34.810 341,138.000
ECOLAB INC 6,300 38.390 241,857.000
ELECTRONIC ARTS INC 9,400 19.060 179,164.000
EXPRESS SCRIPTS INC 3,500 57.510 201,285.000
MACY*"S INC 20,700 7.420 153,594.000
GENERAL DYNAMICS CORPORATION 3,100 51.670 160,177.000
GENERAL ELECTRIC CO 26,400 17.170 453,288.000
GILEAD SCIENCES INC. 7,720 44790 345,778.800
HEWLETT-PACKARD CO 17,800 35.280 627,984.000
VALEANT PHARMACEUTICALS INTL 6,800 19.480 132,464.000
JOHNSON & JOHNSON 8,700 58.580 509,646.000
KELLOGG CO 6,200 43.430 269,266.000
KIMBERLY CLARK CORP. 1,700 57.790 98,243.000
LOWE"S COMPANIES 15,200 20.660 314,032.000
MCDONALDS CORP 7,400 58.750 434,750.000
MICROSOFT CORP 29,000 20.220 586,380.000
3M CO 15,800 66.930| 1,057,494.000
MYLAN LABORATORIES 15,800 9.410 148,678.000
NORFOLK SOUTHERN CORP 5,300 49.470 262,191.000
NUCOR CORP 2,800 35.680 99,904.000
ORACLE CORP 13,700 16.090 220,433.000
PG&E CORP 23,000 38.040 874,920.000
PNC FINANCIAL SERVICES GROUP 10,900 52.770 575,193.000
PARTNER RE LTD 4,600 69.960 321,816.000
PFIZER INC 40,300 16.430 662,129.000
ALTRIA GROUP INC 7,800 16.080 125,424 .000
PRAXAIR INC 3,600 59.050 212,580.000

27




PROCTER & GAMBLE CO 16,053 64.350| 1,033,010.550
QUALCOMM INC 34,200 33.570| 1,148,094.000
SCHERING PLOUGH CORP 22,600 16.810 379,906.000
SOUTHWESTERN ENERGY CO 33,000 34.370| 1,134,210.000
STAPLES INC 21,600 17.360 374,976.000
SUNTRUST BANKS INC 11,200 31.730 355,376.000
THERMO FISHER SCIENTIFIC INC 2,600 35.680 92,768.000
TIFFANY & CO 16,000 19.790 316,640.000
TYSON FOODS INC CL A 19,000 6.710 127,490.000
WASTE MANAGEMENT INC 11,000 29.200 321,200.000
UNION PACIFIC CORP 2,800 50.040 140,112.000
WAL MART STORES INC 21,700 55.880| 1,212,596.000
WATERS CORPORATION 4,700 41.230 193,781.000
POLO R LAUREN CL-A 9,100 43.200 393,120.000
QWEST COMMUNICATIONS INTL 50,800 3.200 162,560.000
BANK OF AMERICA CORPORATION 34,000 16.250 552,500.000
WELLS FARGO COMPANY 7,700 28.890 222,453.000
BIOGEN IDEC INC 3,700 42.310 156,547.000
RESEARCH IN MOTION LTD 1,110 42.470 47,141.700
COSTCO WHOLESALE CORP 6,700 51.470 344,849.000
UNITED PARCEL SERVICE INC CL B 7,000 57.600 403,200.000
EXXON MOBIL CORP 47,600 80.150| 3,815,140.000
AMERICAN TOWER CORP CL A 13,800 27.240 375,912.000
CELGENE CORP 3,800 52.100 197,980.000
SBA COMMUNICATIONS CORP CL-A 8,600 15.790 135,794.000
XL CAPITAL LTD CLASS A 16,500 5.030 82,995.000
METLIFE INC 10,000 28.760 287,600.000
DEVON ENERGY CORPORATION 2,900 72.340 209,786.000
PPL CORPORATION 16,300 33.890 552,407.000
COACH INC 18,400 17.900 329,360.000
MONSANTO CO 3,400 79.200 269,280.000
EXELON CORP 3,300 56.210 185,493.000
LABORATORY CO OF AMER HLDGS 1,000 63.360 63,360.000
RAYTHEON COMPANY 9,000 48.800 439,200.000
KRAFT FOODS INC 14,100 27.210 383,661.000
AMERISOURCEBERGEN CORP 4,500 31.350 141,075.000
CHEVRON CORP 5,200 79.010 410,852.000
UNITED STATES STEEL CORP 300 30.400 9,120.000
JM SMUCKER CO/THE-NEW COM 2,037 45.370 92,418.690
COMCAST CORP CL-A 22,400 17.340 388,416.000
NIT HOLDINGS INC 31,200 19.440 606,528.000
MEDCO HEALTH SOLUTIONS INC 8,400 42.000 352,800.000

28




XTO ENERGY INC 12,100|  38.240 462,704.000
GOOGLE INC CL A 380| 292.960 111,324.800
MOSAIC CO 4,300  30.350 130,505.000
WELLPOINT INC 5,260  35.600 187,256.000
NALCO HOLDING CO 1,400|  11.410 15,974.000
INTERCONTINENTAL EXCHANGE INC 1,950|  73.600 143,520.000
AT&T INC 11,600|  28.560 331,296.000
TIME WARNER CABLE INC 14,800|  20.300 300,440.000
NUANCE COMMUNICATIONS INC 130,200 9.180| 1,195,236.000
PEOPLES UNITED FINANCIAL INC 8,500  19.070 162,095.000
DELTA AIR LINES INC 43,200 8.810 380,592.000
BANK OF NEW YORK MELLON CORP 22,375|  30.210 675,948.750
CME GROUP INC 1,650 211.950 349,717.500
ALBERTO CULVER CO NEW 11,400|  21.470 244.,758.000
GOODRICH PETRO CORP 8,600  36.070 310,202.000
CLIFFS NATURAL RESOURCES INC 1,500| 23.750 35,625.000
BLACKROCK INC 400| 125.710 50,284.000
INTERACTIVE BROKERS GROUP INC 14,100|  18.240 257,184.000
PETROHAWK ENERGY CORP 2,000 17.470 34,940.000
PHILIP MORRIS INTL INC W/I 5,100  42.160 215,016.000
389,440 39,916,566.890

(3.804,447,990)

BARCLAYS PLC ORD 56,000 1.694 94,864.000
BAE SYSTEMS PLC 67,000 3.542 237,314.000
IMPERIAL TOBACCO GROUP PLC 20,200  16.180 326,836.000
PEARSON PLC 24,400 6.195 151,158.000
PRUDENTIAL CORP 20,071 3.372 67,679.410
RIO TINTO PLC 1,500|  16.080 24.,120.000
REED ELSEVIER PLC 24,941 5.370 133,933.170
ROYAL BANK OF SCOTLAND GRP PLC 80,505 0.553 44,519.260
SMITH & NEPHEW PLC 46,500 4.830 224595000
TESCO PLC 81,300 2.953 240,078.900
WOLSELEY PLC 27,600 3.040 83,904.000
CAPITA GROUP PLC 8,696 6.975 60,654.600
SERCO GROUP PLC 32,100 3.970 127,437.000
BP PLC 24,200 5.267 127,461.400
ASTRAZENECA PLC 9,400|  24.450 229,830.000
ANGLO AMERICAN PLC 5,284  15.340 81,056.560
HSBC HOLDINGS PLC (UK REG) 54,000 7.150 386,100.000
BG GROUP PLC 29,300 9.200 269,560.000
VODAFONE GROUP PLC 417,183 1.272 530,656.770
MAN GROUP PLC 55,637 2.507 139,481.950
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TULLOW OIL 10,500 5.225 54,862.500
BHP BILLITON PLC 23,300  11.890 277,037.000
HBOS PLC 30,990 0.913 28,293.870
WILLIAM HILL PLC-W/1 29,000 1.910 55,390.000
ROLLS-ROYCE GROUP PLC 19,618 3.117 61,149.300
VEDANTA RESOURCES PLC 4,300 6.115 26,294 .500
PARTYGAMING PLC 21,700 1.325 28,752.500
ROYAL DUTCH SHELL PLC-B SHS 4,246|  17.140 72,776.440
EXPERIAN PLC 32,100 3.932 126,217.200
SHIRE PLC 11,100 9.000 99,900.000
ROLLS-ROYCE GRP SHS-C ENT 1/09 | 1,122,149 0.001 1,122.140
2. 394,820 4,413,035.470

(645,274,046)

AUSTRALIA & NZ BANKING GRP 6,011  14.800 88,962.800
BHP BILLITON LTD 14,178  31.000 439,518.000
RIO TINTO LTD 1,273|  46.600 59,321.800
CSL LIMITED 6,305  34.700 218,783.500
COMMONWEALTH BANK OF AUSTRALIA 7,815  34.090 266,413.350
NATIONAL AUSTRALIA BANK LTD 5,631  20.000 112,620.000
OIL SEARCH LTD 37,837 4.930 186,536.410
QBE INSURANCE GROUP LTD 11,089  23.750 263,363.750
WESFARMERS LTD 5,367|  18.600 99,826.200
WOOLWORTHS LTD (AUSTRALIA) 11,999  26.800 321,573.200
LION NATHAN LTD 18,858 8.680 163,687.440
TELSTRA CORPORATION 70,338 4.060 285,572.280
ASX LTD 2,776  30.750 85,362.000
COMPUTERSHARE LTD 17,254 6.590 113,703.860
ORIGIN ENERGY LTD 11,664  16.000 186,624.000
AMP LIMITED 31,662 5.370 170,024.940
SUNLAND GROUP LTD 26,647 1.000 26,647.000
286.704 3,088,540.530

(191,643,940)

AGRIUM INC 420  38.790 16,291.800
ASTRAL MEDIA INC CL-A 530|  24.620 13,048.600
BARRICK GOLD INC 4,290|  36.650 157,228.500
BOMBARDIER INC SUB VTG CL B 14,220 4.180 59,439.600
CANADIAN NATURAL RESOURCES 3,770|  51.320 193,476.400
KINROSS GOLD CORP 4,240  18.300 77,592.000
LAURENTIAN BANK CANADA 1,400/  35.030 49,042.000
ONEX CORP SV 1,120|  16.510 18,491.200
ROGERS COMM INC CL B NON VTG 4,060|  33.590 136,375.400
ROYAL BANK OF CANADA 5,470|  40.330 220,605.100
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SNC-LAVALIN GROUP INC 810 34.170 27,677.700
TECK COMINCO LTD CL-B 400 6.140 2,456.000
TORONTO-DOMINION BANK 3,710 43.720 162,201.200
FAIRFAX FINANCIAL HLDS LTD 170| 353.900 60,163.000
CANADIAN NATL RAILWAY CO ORD 2,820 43.580 122,895.600
POTASH CORP OF SASKATCHEWAN 980 76.433 74,904.340
IMPERIAL OIL LTD 1,280 41.890 53,619.200
BANK OF NOVA SCOTIA 4,610 34.410 158,630.100
TRANSALTA CORP 1,370 22.380 30,660.600
SUNCOR ENERGY INC 4,000 26.650 106,600.000
ENBRIDGE INC 1,640 36.520 59,892.800
SAPUTO INC 1,260 22.970 28,942.200
OPEN TEXT CORPORATION 730 33.030 24,111.900
CORUS ENTERTAINMENT INC-B SH 200 13.200 2,640.000
MANULIFE FINANCIAL CORP. 1,950 21.240 41,418.000
GOLDCORP INC 2,900 33.530 97,237.000
CANADIAN PACIFIC RAILWAY LTD 530 39.960 21,178.800
HUSKY ENERGY INC 2,600 30.780 80,028.000
INDUSTRIAL-ALLIANCE INSURANCE &
FINANCIA 1,120 27.520 30,822.400
ENCANA CORP 4,784 58.300 278,907.200
SHOPPERS DRUG MART CORP 800 44.260 35,408.000
GILDAN ACTIVEWEAR INC 320 20.900 6,688.000
TRANSCANADA CORP 250 32.690 8,172.500
ELDORADO GOLD CORPORATION 350 7.180 2,513.000
ING CANADA INC 330 28.080 9,266.400
CANADIAN WESTERN BK EDMON ALBT 490 14.810 7,256.900
MELCOR DEVELOPMENTS LTD 1,600 4.050 6,480.000
BROOKFIELD ASSET MANAGE-CL A 1,757 17.950 31,538.150
BCE INC 2,030 24.600 49,938.000
ALAMOS GOLD INC 8,310 5.870 48,779.700
NORTEL NETWORKS CORP 168 0.710 119.280
YAMANA GOLD INC 1,770 7.200 12,744 .000
MAXIM PWR CORP 640 2.680 1,715.200
PLUTONIC POWER CORP 490 2.170 1,063.300
GLUSKIN SHEFF & ASSOCIATES INC 1,520 6.050 9,196.000
VITERRA INC 5,750 7.440 42,780.000
BIRCHCLIFF ENERGY LTD 9,830 5.490 53,966.700
113,789 2,734,201.770

(209,576,566)
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UNITED OVERSEAS BANK 11,000|  13.180 144,980.000
DBS GROUP HOLDINGS LTD 12,000 9.400 112,800.000
CAPITALAND LTD 24,000 2.770 66,480.000
NOBLE GROUP LTD 46,000 0.995 45,770.000
RAFFLES EDUCATION CORP LTD 168,000 0.440 73,920.000
RICKMERS MARITIME 105,000 0.410 43,050.000
366,000 487,000.000

(30,603,080)

CREDIT SUISSE GRP (REG) 2,403  35.660 85,690.980
JULIUS BAER HLDG AG (BR) 4,644  39.760 184,645.440
NESTLE SA (REG) 21,333  43.940 937,372.020
NOVARTIS AG (REG) 9,302  56.500 525,563.000
ROCHE HLDGS GENUSSCHEIN 5,851| 170.000 994,670.000
UBS AG-REGISTERED 29,218|  15.150 442,652.700
ABB LTD(REG)(SWITZ) 10,390|  15.680 162,915.200
LONZA GROUP AG 2,260  99.950 225,887.000
ZURICH FINANCIAL SERVICES 1,760| 236.500 416,240.000
SYNGENTA AG 1,240| 218.200 270,568.000
SCHINDLER HOLDING AG (REG) 4,264|  48.800 208,083.200
02665 4,454,287.540

(350, 463,343)

HENNES&MAURITZ AB B SHS 6,331| 298.000| 1,886,638.000
6,31 1,886,638.000

(22,149,130)

NOVO NORDISK AS CL B 6,400| 300.000| 1,920,000.000
DE SAMMENSLUT VOGN 8,000  63.500 508,000.000
14,400 2,428,000.000

(39,309, 320)

TELENOR AS 5,700/  37.950 216,315.000
STATOIL HYDRO ASA 14,800 118.100| 1,747,880.000
20,500 1,964,195.000

(26,830,904)

VALLOUREC SA 520|  83.455 43,396.600
ADIDAS AG 3,900  24.460 95,394.000
DAIMLER AG 2,700  24.655 66,568.500
ACCOR SA 2,500  30.220 75,550.000
IMPREGILO SPA 26,200 2.090 54,758.000
ENERGIAS DE PORTUGAL SA 77,900 2.663 207,447.700
FORTIS (BELG) 20,500 0.742 15,211.000
ROYAL DUTCH SHELL PLC CL A (NL 39,300  20.895 821,173.500
ALSTOM 3,443  41.800 143,917.400
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INTESA SANPAOLO SPA 69,500 2.360 164,020.000
GALP ENERGIA SGPS SA 12,300 8.585 105,595.500
BANCO POPOLARE SPA 12,300 7.180 88,314.000
ARCELORMITTAL (FR) 1,688  18.740 31,633.120
MAIRE TECNIMONT SPA 5,800 1.180 6,844.000
RED ELECTRICA CORPORACION SA 2,800|  34.780 97,384.000
ANHEUSER BUSCH INBEV NV 8,600 12.890 110,854.000
CRH PLC (IR) 10,580|  17.040 180,283.200
BOUYGUES 7,007|  32.220 225,765.540
UNICREDIT SPA 51,500 1.789 92,133.500
FRESENIUS SE 5,400|  38.830 209,682.000
GEA GROUP AG 7,000|  12.150 85,050.000
SAIPEM 5,800|  12.160 70,528.000
RWE AG 1,900|  66.080 125,552.000
E.ON AG 19,500  27.530 536,835.000
BAYER AG 6,900|  40.680 280,692.000
BEIERSDORF AG 2,000|  43.500 87,000.000
ALLIANZ SE 5,400|  65.210 352,134.000
AHOLD NV, KONINKLIJKE 23,600 8.741 206,287.600
AKZO NOBEL 3,000|  26.720 80,160.000
AEGON NV 21,600 3.700 79,920.000
FORTUM OYJ 7,983|  15.730 125,572.590
BANCO SANTANDER CENTRAL HISPANO 38,100 6.430 244,983.000
SIEMENS AG 2,200|  47.070 103,554.000
LINDE AG 4,400  57.430 252,692.000
DEUTSCHE TELEKOM AG REGISTERED 41,900  10.890 456,291.000
NOKIA 0YJ 13,010  11.090 144,280.900
EULER HERMES SA 1,671  35.510 59,337.210
KONINKLIJKE KPN NV 33,100/  10.838 358,737.800
SOCIETE GENERALE-A 4,593|  33.380 153,314.340
DEUTSCHE BOERSE AG 2,822  56.220 158,652.840
APRIL GROUP 2,796|  26.300 73,534.800
AXA SA 9,724|  14.950 145,373.800
ENI SPA 25,700|  17.730 455,661.000
CREDIT AGRICOLE SA 28,729 8.715 250,373.230
BNP PARIBAS 9,440|  43.325 408,988.000
ILIAD GROUP SA 2,000|  58.810 117,620.000
GROUP DANONE 3,667|  45.275 166,023.420
692,973 8,415,074.090

(1,014,857,935)

12,169,553 13,057,223,793

(6.380,606,353)
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15 30 150,000,000 158,524,500
16 100,000,000 85,715,600
228 250,000,000 254,857,500
253 10 354,000,000 366,312,120
289 10 300,000,000 304,731,000
296 10 340,000,000 342,927,400
542 100,000,000 99,971,200
62 20 212,000,000 181,497,440
66 670,000,000 677,772,000
70 395,000,000 394,589,200
73 20 250,000,000 250,150,000

8 350,000,000 300,545,175
99 20 250,000,000 249,490,000
3,721,000,000| 3,667,083,135

CHINA PRC GLBL 7.3 12/15/08 400,000.000 400,512.000
USTN TII 2% 1/15/16 350,000.000 343,686.000
750,000.000 744,198.000

(70,929,511)

UK GILT 4.5% 12/07/42 240,000.000 254,385.600
UK GILT 5% 3/07/25 400,000.000 424,948.000
UK GILT 8% 120,000.000 151,018.800
760,000.000 830,352.400

(121,414,128)

SWEDEN GOVT 5.25% 3/15/11 1045

3,000,000.000

3,199,500.000

3,000,000.000

3,199,500.000

(37,562,130)

FRANCE OAT 4% 4/25/55 700,000.000 715,764.000
FRANCE OAT 5.75% 450,000.000 561,550.500
FRANCE OAT 8.5% 400,000.000 599,660.000
GERMANY BUNDES 4.25% 7/04/17 700,000.000 752,514.000
GERMANY BUNDES 4.25% 7/04/18 750,000.000 810,322.500
GERMANY BUNDES 4.25% 7/4/39 07 810,000.000 882,729.900
GERMANY GOVT 4.75% 6/11/10 500,000.000 519,300.000
GERMANY OBL 3.5% 4/12/13 152 300,000.000 309,873.000
GERMANY REP 3.75% 1,450,000.000| 1,520,919.500
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GERMANY REP 6.25% 1/4/30

100,000.000

131,275.000

6,160,000.000

6,803,908.400
(820,551, 353)

4,717,540,257
(1,050,457,122)

1 200,000,000 172,140,000
11 400,000,000 402,120,000
23 300,000,000 278,097,300

900,000,000

852,357,300

PEMEX PROJ FRN REGS

400,000.000

368,000.000

400,000.000

368,000.000
(35,074,080)

887,431,380
(35,074,080)

1 100,000,000 99,022,700
1 100,000,000 92,790,000
1 200,000,000 184,504,200
1 300,000,000 284,704,500
1 200,000,000 191,146,400
2 100,000,000 97,352,200
3 200,000,000 195,680,000
3 100,000,000 97,385,400
3 100,000,000 92,335,900
6 100,000,000 87,385,000
AMERICAN HONDA FRN 2/23/09 266 100,000,000 99,227,000

AMERICAN HONDA FRN 6/10/09

200,000,000

198,378,000

AMERICAN INTL FRN 4/03/12

300,000,000

182,673,000

AMEX CREDIT MTN 1.65% 11/01/11

80,000,000

68,178,400

BANK OF AMERICA FRN 09/20/12

200,000,000

190,524,000

CITIGROUP GLBL MKT FRN 6/20/10

400,000,000

368,980,000

GAZ CAPITAL SA 2.63% 11/15/10

100,000,000

79,790,000

GE FINANCIAL ASSURANCE 1.6%

298,000,000

119,164,240

HANA BANK 1.25% 6/08/09

250,000,000

250,197,500

JLOC 36X C1 3ML+65 2/16/16 RGS 74,020,000 68,838,600
JLOC 37X B1 3MJY+38 1/15/15RGS 20,253,000 19,594,777
MUFG CAP FIN 2.68%/VR PERP 120,000,000 113,402,400
NORINCHUKIN FIN2.28/VR 9/28/21 90,000,000 73,180,800

RABOBANK NED 0.8% 2/03/11

200,000,000

196,060,000
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ROYAL BK OF SCOTLD FRN 9/21/12 100,000,000 96,163,000
SUMITOMO MITSUI BKG FRN PERP
08/29/49 200,000,000 197,822,000
THAMES WTR UT 2.135% 8/12/09 200,000,000 200,884,000
4,432,273,000| 3,945,364,017
ARAB BANKING CORP FRN 4/04/17 500,000.000 325,000.000
AXON 07-1A Al 3ML 4/17 400,000.000 0.000
BANK OF IRELND GVR FRN 12/19/8 750,000.000 750,300.000
BNP PARIBAS EMTN FRN 12/9/16 1,000,000.000 910,240.000
COMMONWEALT BK AUS FRN 8/11/14 500,000.000 488,270.000
CRED SUISSE GP FRN 12/02/13 1,000,000.000 979,380.000
CREDIT SUISSE 3ML+13 12/09/08 800,000.000 799,992.000
DAH SING BANK FRN 6/03/16 600,000.000 492,288.000
DAIMLER CHRYSLR 3ML+43 3/13/09 400,000.000 378,868.000
DAIMLER CHRYSLR 3ML+45 8/03/09 300,000.000 268,383.000
DBS BANK LTD FRN 7/15/21 REGS 500,000.000 349,565.000
DEUTSCHE TEL 3ML+18 3/23/09 1,000,000.000 988,030.000
FOSSM 07-1X C2 3ML+55 10/18/54 400,000.000 303,696.000
GPB EUROBOND(GAZPR) FRN 4/4/10 600,000.000 438,246.000
GRANM 07-1 1C1 3ML+30 12/20/54 300,000.000 45,000.000
HANG SENG BK LTD FRN 7/06/16 1,000,000.000 956,770.000
HBOS PLC FRN 2/06/14 500,000.000 439,950.000
HSBC HOLDINGS PLC FRN 10/06/16 500,000.000 426,415.000
HSBC HOLDINGS PLC FRN 3/16/15 150,000.000 135,000.000
HYUNDAI CARD CO FRN 5/03/10 500,000.000 443,765.000
ING BANK FRN 3ML+25 10/14/14 500,000.000 438,920.000
ING BANK NV FRN 7/03/17 400,000.000 317,064.000
MIZUHO FINANCE 8.375% 1,000,000.000 941,280.000
NATL AUSTRALIA BK FRN 6/23/14 1,000,000.000 918,520.000
NGALE 07-11 1 6ML+25 6/7/10 500,000.000 2,500.000
OIC 1 RB 3MLIB 03/30/11 500,000.000 486,875.000
OLD MUTUAL CAP FUNDING 8% PERP 350,000.000 173,600.000
RBOS PLC NY BR Y$CD 2.795% 1/0 500,000.000 496,750.000
RBS CAP TR IV FRN PERP 200,000.000 76,342.000
ROYAL BK SCOT FRN 3ML+30 7/14 604,000.000 533,174.960
SALOMON BROS SIBNEFT10.75 1/09 300,000.000 298,848.000
SARAWAK CORP 6ML+110 300,000.000 284,955.000
SHINHAN CREDT CARD FRN 5/14/12 500,000.000 440,465.000
TELEFONICA EMIS 3ML+30 6/19/09 600,000.000 577,476.000
UBS AG JERSEY FRN 4/18/16 1,000,000.000 787,720.000
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VTB 24 CAPITAL FRN 12/07/09 500,000.000 420,980.000
20,454,000.000| ' »114:627-960

(1,631,195,191)

BANK OF AMERICA 5.25% 11/09/16 250,000.000 218,260.000
BANK OF EAST ASIA6.125/VR PERP 250,000.000 201,475.000
CANWA 11 C2 3MUKL+55 10/22/37 250,000.000 125,000.000
SMGF PFD CAP 6.164/VR PERPREGS 175,000.000 113,254.750
925,000.000 657,989.750

(96,211,261)

ANMSTC 2006-1 C 3MEU+48 5/25/16 100,000.000 79,747.000
ASML HOLDING NV 5.75% 6/13/17 400,000.000 283,360.000
CITIGROUP INC 4.75%/VR 5/31/17 550,000.000 429,203.500
CITIGROUP MTN 4.25%/VRN 435,000.000 234,495 .450
CMA CGM SA 5.5% 5/16/12 REGS 200,000.000 54,000.000
COMIT 1 A 3EUR+13BP 6/29/13 142,583.880 137,331.080
DEUTSCHE BOERSE 7.5/VR 6/13/38 200,000.000 153,410.000
ESTON 2006-1 A1B 3MEUR+19 590, 930.200 543,100.300
EUREKO BV 5.125%/VR PERP 400,000.000 227,516.000
FAIRFAX MEDIA GRP 5.25 6/15/12 400,000.000 340, 332.000
FUKOKU MU LI IN 4.5/VR 250,000.000 215,200.000
GOLDMAN SACHS 4.75% 10/12/21 350,000.000 208,390.000
GRANITE MTG FRN 164,697.320 95,524..440
HBOS TREASURY 5.125% 12/05/13 350,000.000 346,500.000
IMPERIAL TOB EMTN 7.25 9/15/14 150,000.000 134,790.000
JPMORGAN CHS 4.375/VR 11/30/21 350,000.000 259,098.000
KAZKOMMERTS INTL 6.875 2/13/17 200,000.000 76,500.000
LAMBD 05-1X A2 3MEUR+24 11/29 900,000.000 849,528.000
MAPFRE SA 5.921/VR 7/24/37 300,000.000 129,003.000
NATL GRID GAS 5.125% 5/14/13 200,000.000 190,404.000
PROUD 1 D 3MEUR+52 100,000.000 55,087.000
RESONA BANK 3.75%/VRN 4/15/15 200,000.000 185,722.000
SANPAOLO IMI 3MEUR+25 2/20/18 300,000.000 233,430.000
SEDNA FIN 3MEUR+75 1,160,000.000 11.600
SINGTEL 6% 11/21/11 REGS 500,000.000 498,605.000
WACHOVIA CORP 4.375% 11/27/18 250,000.000 153,607.500
WPP GROUP PLC 6.625% 5/12/16 400,000.000 284,772.000
9,543,211.400| °>28-067.870

(771,679,345)

6,444,449 ,814

(2,499,085,797)
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AG GROWTH INCOME FUND 150.000 3,000.000
BAYTEX ENERGY TRUST 1,300.000 24,440.000
BIRD CONSTRUCTION INCOME FD UT 100.000 1,440.000
CML HEALTHCARE INCOME FUND 3,070.000 42,949.300
CRESCENT POINT ENERGY TR UNIT 2,270.000 60,064.200
131,893.500
6,890.000
(10,109,637)
10,109,637
(10,109, 637)
138 54,510,000
99 86,625,000
88 29,040,000
90 45,990,000
55 42,735,000
470 258,900,000
ANNALY CAPITAL MGMT INC REIT 2,700.000 38,799.000
FF-US DOLLAR BOND FUND (classl)
. 2,019,419.570| 10,921,021.030
10,959,820.030
2,022,119.570
(1,044,580,447)
BOARDWALK REIT UNIT 810.000 19,683.000
19,683.000
810.000
(1,508,702)
CAPITACOMMERCIAL TRUST REIT 100,000.000 70,500.000
70,500.000
100,000.000
(4,430,220)
1,309,419,369
(1,050,519,369)
BFCM PARIS CP 2.97% 12/09/08 1,500,000.000| 1,499,016.876
CAIXA GERAL DE CP 2.4% 12/10/08 1,000,000.000 999,401.183
CDC CP 1.94% 2/19/09 1,000,000.000 995,710.156
NATIXIS SA CP 1.99% 12/12/08 1,000,000.000 999,392.944
NORDDEUT (UNGTD) CP 2.4%
1,000,000.000 999,268.117

12/12/08
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NORDDEUT(UNGTD)CP 2.75% 1/12/0

1,000,000.000

996,803.628

SANPIRE CP 1.8% 12/17/08

1,000,000.000

999,201.200

STGEORGE CP 2.9% 12/04/08

2,000,000.000

1,999,517.814

9,500,000.000

9,488,311.918
(904, 331,009)

904,331,009

(904, 331,009)

DGB CD 2.74% 1/12/09 1,000,000.000 996,815.206
NATIXIS SA CD 2.5% 1/07/09 1,000,000.000 997,437.676
1,994,252.882

2,000,000.000
(190,072,242)

190,072,242
(190,072,242)

14,463, 353,708
(5,739,649,256)
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6 100.00% 0.38%
104 49 .55% 63.36%
2 0.92%
1 0.46%
36 21.24%
2 13.60%
8 11.78%
2 2.47%
31 74.78% 7.12%
3 14.07%
4 11.15%
17 100.00% 1.58%
47 94.75% 1.83%
5 4.57%
0.68%
87.35% 0.29%
12.65%
11 100.00% 2.89%
37.09% 0.49%
62.91%
100.00% 0.32%
100.00% 0.22%
47 38.93% 21.51%
10 31.47%
27 29.60%
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