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246,605 2%%9 813, B®U7/|3/ 15
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229,161 29293 397, 26u5/[2/ 10
17lONTARI O PROVI NCIE 219,600, 00D03| 80 104] 20 3 1. 4o
227,955 2289 82[3,20mm0/|9/ 28
1UK TREASURY 194, 383, 20D16| 38 116] 00 a4 1. 38
226,223 2068 484, D22 3/ 7
1JDEUTSCHLAND | REP 148, 779, 00035 27 133|50 4.b51. 22
201, 25/3,1983 619, 2089 7/ 4
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BRI TI SH COLUMBI A |PROV 126,572, 60D06| 94 106]61 2. 850. 83
135, 359,182 94/0,D®BNU5/|6/ 15

CANADA- GOVT 126, 255, 60D06| 26 105]| 65 3| 0. 8|2
134, 16/4 18380 390, B308B5/[12/ 1
QUEBEC PROVI|NCE 120, 780, oono7| 84 107|97 3. 3/750. 80
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23 24
23 8 24 ) 24 2 24 )
156,407,358 211,648,318
7,068,230,066 7,132,289,571
30,000,000
257 347
7,254,637,681 7,343,938,236
7,254,637,681 7,343,938,236
78,516,065 104,029,266
37,739,993 2,616,454
1,831,224 1,893,847
45,780,615 47,346,304
183,059 189,326
164,050,956 156,075,197
164,050,956 156,075,197
7,137,824,158 7,174,432,171
47,237,433 13,430,868
838,988,813 823,491,881
7,090,586,725 7,187,863,039
7,090,586,725 7,187,863,039
7,254,637,681 7,343,938,236
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23 2 25 23 8 25
23 8 24 24 2 24
25,042 25,633
297,598,296 214,059,505
297,623,338 214,085,138
1,831,224 1,893,847
45,780,615 47,346,304
183,059 189,326
47,794,898 49,429,477
249,828,440 164,655,661
249,828,440 164,655,661
249,828,440 164,655,661
2,235,132 375,007
220,916,124 47,237,433
8,674,379 919,492
8,674,379 919,492
4,072,931 502,579
4,072,931 502,579
78,516,065 104,029,266

47,237,433 13,430,868
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7,232,009/3,812 7,137,82/4,158
182,475/, 081 159, 625, 067
276,744, 735 123,017, 054
7,137,824,158 7,174,43/2,171
47,237,433
9, 934 10,019
(0.9934 ) (1.0019 )
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1,210, 43,317
1,695 1,241,014, 325
78,516,065 1, 7209
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23 25 23 25
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Nvest
Nvest
Nvest
Nvest
(
23 24 ( 24 24
428, 95|11, 445 364, 78|18, 355
40,651, 943 123, 34/7, 405
9,863, 887, 652 10,081,798, 702
1,184,8|61, 990 1,194, 117, 301
311, 12|18, 089 895, 26(0, 4514
3,032, 2|124,528 3,901,549, 856
658, 85/1, 333
5,026, 846 106, 93|7, 027
192, 29|3, 286 180, 88/8, 061
17,361, 441 27,769, 368

15,735, 238,553

16,876, 456,529

15,735, 238, 553

16,876, 456, 529

1,380,660 579,14
18,877,229 54,052
30,000,000

50,257,889 633,19
50,257,889 633,19

4,654
, 105
6,759
6,759

10,108, 80,873 10,159, 940, 754
5,576,099, 791 6,083, 319, 016
15,684, 980,664 16,243, 259,770
15,684, 980,664 16, 243,259,770
15,735, 238,553 16,876, 456, 529
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23 25
24 24
( 24 21 12
2 4
21 12
)
( 23 24 ) ( 2 4 24 )
12,412,6%5, 493 10, 108, 880, 873
10,594)397 589, 432, 352
2,314,36[9,017 538,372,471
Nvest 4,555,446, 034 4,461,02[6, 752
ALAMCO 5,553, 434,839 5,698,914, 002
10,108,880,873 10, 159, 940, 754
15,516 15,988
( (1.5516 ) (1.5988 )
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354,878,007

40,15¢, 629

672,486

18,303,486

376,059, 664
4 )

155, 260, 551

9,429| 252

2,022 860

84,503,589

247,169, 532
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( 23 2 4 )
6,058, 7|34,815 5,835,595, 5@@3, 13[9, 315
536,918,120 506, 79|6, 75030, 121,370
7,457,0/95, 162 7,103,971, 0863, 12[4, 162
1,357,6|39, 796 1,306,5/53, 9791, 08%, 826
15,410, 387, 893 14,752,917, 2097, 47/0, 673
( 24 2 4 )
6,807, 4|94, 405 7,017,200, 0@@9, 70[5, 595
511, 924, 830 542,14/7,10030,222,270
7,154,1|37, 407 7,441,154, 5287, 01|7, 093
1,316,2|12,414 1,368, 4/12, 1192, 199, 696
15,789,169, 056 16,368, $13, 709, 14|4, 654
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23 25 23 25
23 24 24 2 4
( 24 24 )
ARGENTI NA GOVT 8.28% p03d/1A13031 133., 008, Bgd5. 30
| TALY GOVT 6.875% 2028/ 09R2B50, po®@.,®BO, Pd5. 00
LATVI A GOVT 5.25% 201/ 04/ BP0, 0p0. ®®6, 76d. 00
LI THUANI A GOVT 6.125%| 2041508/, 090. Ga0, 7pd. 00
POLAND GOVT BOND 5% 2p22//057330p0. @2, 3f9. 00
REPUBLIC OF PERU 7.35% 2(2300709D. G®1, 4pd. 00
US TREASURY BOND 3.5%|20d4a/ @dhs190a., B®03, pdo. 39
US TREASURY BOND 4.375% 4G45/705PD8., ®B7, p946. 71
US TREASURY NOTE 1.375% 407,26 19,|QA®®., ¥GO0,[562. 92
US TREASURY NOTE 2.37H% 4@13802pD8&., BO5, #35. 15
US TREASURY NOTE 2.125% 402DR08HDE., ®BY9, fq2. 81
133,822,[]18%.,865,[873. 28
(2,854, 3|3p, 838)
17.|6% 17.(8po
CANADA- GOVT 3% 2015/ 1p/ 011,530, poa., ®B®R5, $39. 20
111,530, poa.,e®s5, $39. 20
(130, 40/8| 562)
0. 8% 0. 8%
BTPS 4.75% 2016/ 09/ 15 3,345,00@., 04, p41.50
BTPS 4% 2020/09/01 440,0p0. ¥D6,5L§.00
BTPS 5% 2040/ 09/ 01 1,995, 0., &G4, 3. 00
BUNDESOBL-161 1.25% 2p16//B0RB&, p0G., 044, L96. 75
DEUTSCHLAND REP 3.75%|201%/ ®6250400., ®c0, p18. 75
DEUTSCHLAND REP 3.75%| 2018/, 6100400, 0406, #47.00
DEUTSCHLAND REP 3% 20p0/ B/, @45, po®., ®B6, Pd4. 00
DEUTSCHLAND REP 4% 2087/ 5/, 385, p0G., B03, P47.50
FI NLAND GOVT 3.125% 2p14/{a9BB%, poa., 04or6, 45. 50
FI NLAND GOVT 3.875% 2p17//B94D%, poB., B®R2, pg2. 75
NETHERLANDS GOVT 4.5%| 20172/, 0881900, 6B®3, 577. 60
NETHERLANDS GOVT 5.5%| 20448/, 090190®@.,04B7, Pd4.00
SPAIN GOVT 4.1% 2018/ p7/30820,000. B8, 68d.00
151, 063,[0®6., BE5,[3B2.35
(6,031, 1|47, 668)
37.(1% 37.[5pe
UK TREASURY 4.75% 202p/ 034R0D25, po@.,4ar8, 6JO. 00
UK TREASURY 4% 2022/ 0B/071, 480, poa., @2, #d4.00
UK TREASURY 5% 2025/ 08/072,910, po®.,00a 4, BA4.00
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UK TREASURY 4.25% 2036/03/@B0,0p0. G¥1,5L.00
46,875, P0®B., UEBE6, 0. 00
(1,065, 90pR, 634)
6. b % 6. 6%
10,081, f9s, 702
(10,081,798, 702)
BRI TI SH COLUMBI A PROV|2. d9%5201 $0 @6, /656, p 4. 50
MANI TOBA PROVI NCE 2.6P5% (202850 p0M5 4®@7, PH4. 43
ONTARI O PROVINCE 2.95% 2qd150a%/, ®D®., WG4, pJ8. 03
SASKATCHEWAN CDA 7.375p% 4a13PG7HDE., 0’85, b42. 69
46,495, D0G., ®H4, P1I9. 65
(555, 729} 892)
3. 0% 3.5%
ONTARI O PROVINCE 4% 2p19/[15503000. A5, 6P7.50
ONTARI O PROVI NCE 3% 2p20//@90D®, PO®@., @06, LJO0. 00
QUEBEC PROVINCE 3.625% 215062/ D0®@., ®®B7, pd5. 00
QUEBEC PROVINCE 3.375f% 2d161A06/, p0Q., A®B6, P40. 00
45,600, P0G., ®B5, L42.50
(638,387} 409)
3.9 % 4. 0%
1,194, 11, 301
(1,194, 117, 301)
ASI AN DEVELOPMENT BANK 1./223%02@®DT, Q®/61,5)qd7. 60
CENT AMERICAN BK 3.875p% 4a17280200@., 41, pd1. 27
EKSPORTFI NANS 1.875% p013/1A04002 pO0CQ., 04GB5, Bd9. 00
| NTER- AMERI CAN DEV BK| 1. 135%0D0 P D80 8000105 #38. 00
KOREA FI NANCE CORP 4.625% B0OD10PD/ BEL6, 0pg. 80
58,880, po®.,®BBO, pJ2. 67
(710, 669 014)
4. h% 4. h%
FREDDIE MAC 4.75% 2018/ 04A1%75, poa.,. o®4, 1. 25
111,675, poa.,r@4, gd1. 25
(184, 5091| 440)
1. 0% 1. 1%
895, 26/0] 454
(895, 26/0f 454)
AKBANK 5.125% 2015/ 07/} 22 400,0p0. B®9, 28d.00
ALTA WI ND HOLDINGS 7%| 2035806/, 83Q02. 514, 9kd. 27
ARCELORMI TTAL 5.25% 2020//09/465000. oraL 8, 94 4. 86
ARCELORMI TTAL 7% 2039} 10/[1800, 0p0. B®B3, 264. 40
AUST & NZ BANKI NG GROUP 4. %020D6/ /66236 pH. 25
AXTEL SAB 7.625% 2017]02//0260,000. ®as, 4pd. 00
AXTEL SAB 9% 2019/ 09/ p2 610, 0p0. GA 3, 9pH. 00
BALL CORP 6.75% 2020/ p9/ 145 33,000.087, 20[7| 50
BANK OF AMERICA 5.625% 2d2G0070®D. G®M2, 187.50
BANK OF EAST ASIA LTD|6.373%0209D/ ®E/50,406(d. 00
BBVA BANCOMER SA TEXAP 6./5%5D0DP00 BG40, 5pd. 00
BRASKEM FI NANCE LTD 5(75% 3021004/ B85, 0pd. 00
CI TI GROUP INC 5.5% 2017/ (d28B9H,000. B®9, 2pd. 38
COLUMBI A HCA 7.69% 20p5/ 6/ 55009.004,906p6.[25
COLUMBI A HCA 7.58% 20p5/d9/ 55000¢.004,725.|00
COMMUNI TY HEALTH 8.87p% J015A0DHAD5 AGS, 1. 50
COMMUNI TY HEALTH 8% 2p19//15R55000. G®4,581. 25
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CORP GEO 9.25% 2020/0p/3d 400,0b00. mm4,5pd. 00
CROWN CASTLE TOWERS LLC d. BD®%0D®2 060061, /5105 . 8 0
DELTA AIR LINES 8.021% 2d22108/610. 286, 4p2. 06
DESARROLLA HOMEX 7.5%| 2015609/, 2%0. 08, 379. 00
DI SH DBS CORP 6.75% 2p21//l0@hsB10p0. ®®B2, 781. 25
DP WORLD 6.85% 2037/0f/ 041,400, poa.,®B1, f40.00
EMPRESA ENERGI A BOGOTA 6./129%, p@D1 01y, 100pd. 00
ENEL FI NANCE I NTL SA §.1345%0D0D901 040027, 789d. 00
FIBRIA OVERSEAS FI NANFE §d179%02 ®D 0/, @&/ 60,38 15 . 00
FORD MOTOR CREDIT 5.75% 405D00DH01 G®B6,5p1. 00
FORD UEL TRUST 4.207%| 2016600/, D90. a4, 18d. 80
HANA BANK 4% 2016/ 11/ 3 800, 000.®W7,2H7.80
HSBC BANK USA 5.625% P03/ @®019p0. BB4, 882. 00
HSBC USA INC 5% 2020/ p9/47300,000. B®D2,089d. 80
HYATT HOTELS 5.375% 2p21//088D5000. B®3, 781. 79
| CICl BANK LTD 6.375%| 20426040/, 390. G0, 0pqd. 00
| NCI TEC PIVOT FI 6% 2019/[136D00p0. BB8, 9pg.00
| TAU UNI BANCO HOLDI NG| SA |64D2®, D®D1 /040128/,201p 0. 00
JPMORGAN CHASE 4.4% 2p20//0B5D2000. B9, 159. 80
KI NDER MORGAN FI NANCE| CO|6%7D20D$/00 5105 55d. 00
LLOYDS TSB BANK PLC 6|5%|2@D0/ 09014807, 7484. 80
MOTOROLA I NC 6.625% 2p37//1197,5000. 0®5, 96{0] 65
NETWORK RAIL I NFRA FIN 3./3%0p01 $0@6/am72, BJ0. 00
NETWORK RAIL |INFRA FIN 0./2879%02 ® D&/, @I/02,00 5. 00
NEWFI ELD EXPLORATION O §.729%, D@D2 M0H0/,3904 3. 75
NEXTEL COMMUNI CATI ONS|7.3795%52099/ ®8/50,13p§. 25
ODEBRECHT 6.35% 2021/ p6/ 30490, 000. ®®1,6fd.50
OWENS&MI NOR 6.35% 2016/ 04/ 855, 000. GA7,3p7. 62
REYNOLDS GROUP 6.875%| 2041502/, 090. ®®7,5pd. 00
SLM CORP 5% 2013/10/01] 1,035, p00Q., B3, 9. 50
TAQA ABU DHABI 5.875%| 20241802/, D90. BB6,0pd. 00
TELECOM | TALI A CAPITAL 7.|730%, D®D8 070662/,004p . 00
TELEFONI CA EMI SI ONES BAU |[52262 %020 mm/60,26/p176. 8 7
TELEMAR NORTE LESTE SA 5.|5%0202®01 03M243, 545. 00
TENCENT HOLDINGS LTD §.6245%020D®01 PM162 64d. 00
TRANSPORT DE GAS 7.875p% A1 DA05HDO.96®, 6pd. 00
US WEST CAP FDG 7.75%| 2041/ a2hk190Q., @00, 6§7. 46
VALEANT PHARMACEUTI CALS d. 13%, D®D1 Q@84,145 5. 00
VALEANT PHARMACEUTI CALS 1. 23%, QD2 0m79/,2455d. 00
VEDANTA RESOURCES 6.75% J0B®O0®HO7 B3, 5pd. 00
VEDANTA RESOURCES 8.2bp% 402D000®H07 B3, 0pd. 00
VOTORANTI M PARTI CI PACPES |6 6079% 0902 D6506074,/7085d . 00
WHI TE MOUNTAINS 6.375% 2d1BB86G30P0.10032, pd2. 85
6(B3,6009,/48%,253,[9F1.51
(2,725, 3|3p, 339)
16.[8% 17 .[ope
BELL ALIANT REGI 6.17% 2(3BR0O20P6®. BR6, 765. 00
BELL CANADA 5% 2017/0p/ 19 255,000. ®®B1,581. 20
BELL CANADA 6.55% 2029/ 05/ 015, 00{0. oa7, 83[3| 95
BELL CANADA 7.3% 2032/02//2320,0p0. ®a6,243.20
BELL CANADA 6.1% 2035/03/[1650, 00[0. 067, 26(5| 00
KOREA GAS CORP 4.58% P01§/@501Dp0. ®#BO, 687.50
ROGERS COMMUNI CATI ONS|6. 11%1500@®00 87205 789. 95
SHAW COMMUNI CATI ONS | NC e¢7a%oz$®m¢mm&qwcs.oo
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VI DEOTRON LTEE 6.875%| 20414058/, D090. 0t®4, 0pd. 00
ol 4, 400, pow.,oar6, 570. 80
(383, 12|8] 743)
2. 0% 2. 0%
ALSTOM SA 4.5% 2020/08/1d9 300, 000. ®W0, 7fqd.00
BANQUE PSA FINANCE SA|4.45%0D0D§00 Z2m215 57 d. 00
DEUTSCHE TELEKOM I NTL|FI |419D5®0D0 2188/90,45 2. 50
EDP FI NANCE BV 4.625%|2016/906,/0@0. 0042, 05(2] 50
EDP FI NANCE BV 4.75% pP01¢q/ @a®02®p0. BB5, 36d. 00
FI NMECCANI CA SPA 4.875% 4029D003PD4 07®3,5Ld.00
KONI NKLI JKE KPN NV 4.5% 402D010H04 46, 3Pd. 00
LAFARGE SA 5.375% 2018/ 11/ %90,000. &®5,5pd. 00
MORGAN STANLEY 5.375%| 2040468/, DOO. ¥BO, 447.50
Ol EUROPEAN GROUP BV f.79%45020p09 MD55, 8fH. 00
PERNOD- RI CARD SA 5% 2p17//030D5000. B®28, 14d. 00
RABOBANK 4.125% 2025/ p7/ 14355, 0p0. B®O, 68d. 00
TDC A/'S 4.375% 2018/0p/ 29 200, 0900. ®aA5,2pd. 00
184,875, poos., a5, p37.50
(504, 603 313)
3.1 % 3.1 %
BG ENERGY CAPITAL PLC|5%|232®/, DPO04B®1, 6. 00
BOUYGUES 5.5% 2026/ 10/ 06 350, 000. B®B4,4H7q.50
EDP FI NANCE BV 8.625%|20441A6GD/, 0490. A®B2, 087.50
HUTCH WHAM FIN 5.625%|2046B5D/,P490. B®1, 965. 00
PETROBRAS | NTL 6.25% pP02¢/ 5D010p0. ®B®5, 77d. 00
WACHOVI A CORP 4.875% pP03H/ 2D02®p0. Aaor9, 8fd. 00
WELLS FARGO CO 4.625%| 2035R5D/,0P0. ®B2, 974. 00
712,200, po@.,@®B8, f45. 00
(288, 47|8] 461)
1. 8% 1. 8%
3,901, 54p, 856
(3,901, 5/4p, 856)
16,072,746, 313
(16,072,796, 313)
()
()
() ( (
)
( 24 24 )
11 41. 7%
8. 1%
42.6%
10. 4%
60 39. 8%
25. 4%
3.2%
74.6%
13 81. 9%
8. 7%
45. 8%
2.5%
13 6. 9%
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0
> 1. 3% 8. 4%
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24 3 3

0

7,294,804, 4

60

11,327, 17

9

7,283,477, 281
7,254,853, 005
1 1.0039
1 10,039
Nvest
24 3 30
16, 367,489,/810
67,722, 309
16,299, 767,/501
10,159, 940,|754
1 1.6043
1 16, 043
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5
1
a
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24 3 30
2,032
8 52,144

8 52,144
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25 26
22 3 31 23 3 31
1,912, 903 1,878, 783
199,/660 -
40, 677 43,490
128,375 140,/954
333,/613 405,408
7 6|6 -
11,928 11,816
139,|753 59, 407
17,593 33,271
2, 785, 26771 2, 573], 16332
23,205 20, 586
17,89841, 1041.|0 20, 90041, 4861.
2, 7|76 2, 7|76
9,068 11, 844 .|3 7,957 10, ¥33.
1,206, 513 1,310,501
39,857 39, 857
34,033 29,820
4,6/83, 285/, 03819 2 50, 11D, 430], 23958
1, 338, B328 5 1, 482, 53168
4,123, 30a0. 0 4,055, 660.
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25 26
22 3 31 23 3 31
7, 0|35 6, 3|37
35,p26 39,103
9,795 45, 422 12,96351, 67
176,|363 267,/058
- 2 6|4
3, 4|14 18, B83
2,890 82,020
235,|126.|7 425 ,(2 3100
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