




























































































































































A.P. Moller - Maersk, A.S.  class B 238 2.6    2.6
APM Global Fixed Income Fund     47.4  47.4
APN News & Media Limited  67,236 0.4    0.4
AQR Global Stock Selection Offshore USD Fund, Ltd fund units 290 47.8    47.8
aQuantive, Inc.  20,000 0.6    0.6
ARA, S.A. de C.V., Consorcio  672,630 5.3    5.3
ARC Energy Trust  fund units 16,318 0.4    0.4
ART Recherches et Technologies Avancées, Inc.  2,678,572 1.4    1.4
A/S Det Ostasiatiske Kompagni  3,636 0.2    0.2
ASE Test Limited  45,552 0.5    0.5
ASM International N.V.  53,851 1.3    1.3
ASM Pacific Technology, Ltd  1,333,741 8.6    8.6
ASML Holding N.V.  188,766 5.5    5.5
ASX, Ltd  37,053 1.3    1.3
ATS Automation Tooling Systems, Inc.  725,975 8.1    8.1
AT&T, Inc.  2,014,088 83.8    83.8
AU Optronics Corp.  3,861,030 6.2    6.2
AVX Corporation  23,900 0.4    0.4
AXA  730,274 34.4    34.4
AXA Asia Pacific Holdings Limited  339,109 2.3    2.3
Aareal Bank AG  19,271 1.0    1.0
Abbey National Treasury Services     178.1  178.1
Abbott Laboratories  631,191 35.8    35.8
Abercrombie & Fitch Co.  class A 18,600 1.5    1.5
Abertis Infraestructuras, S.A.  57,696 2.0    2.0
Acadia Realty Trust    2.9   2.9
Accenture, Ltd  class A 390,501 16.8    16.8
Access Co., Ltd  47 0.2    0.2
Acciona, S.A.  6,201 1.3    1.3
Accor, S.A.  48,319 4.4    4.4
Ace Limited  357,354 25.2    25.2
Acer, Inc.  3,223,000 7.8    7.8
Acergy, S.A.  41,910 0.9    0.9
Acerinox, S.A.  39,389 1.4    1.4
Acesita, S.A.  preferred 15,200 0.4    0.4
Acibadem Saglik Hizmetleri ve Ticaret, A.S.  56,623 0.7    0.7
Acom Co., Ltd  20,922 0.8    0.8
Acta Holding ASA  78,457 0.5    0.5
Actelion, Ltd  41,435 10.6    10.6
Adecco, S.A.  127,661 10.1    10.1
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Aderans Company Limited  7,667 0.2    0.2
Adidas AG  48,002 2.8    2.8
Admiral Group Plc  1,213 -    -
Adobe System Incorporated  232,475 11.1    11.1
Advanced Info Service Public Co., Ltd  942,092 2.4    2.4
Advanced Micro Devices, Inc.  2,104,396 49.8    49.8
Advanced Semiconductor Engineering, Inc.  12,559,791 16.6    16.6
Advantech Co., Ltd  393,715 1.6    1.6
Advantest Corp.  34,676 2.3    2.3
Aecon Group, Inc.    0.7   0.7
Aegis Group Plc  1,962,792 6.3    6.3
Aegon N.V.  670,909 14.9    14.9
Aeon Credit Service Co., Ltd  24,600 0.5    0.5
Aeroflex, Inc.  4,800 0.1    0.1
Aeroplan Income Funds  fund units 1,000,000 17.0    17.0
Aéroports de Paris  1,176 0.1    0.1
Aetna, Inc.  419,805 21.1    21.1
Affiliated Computer Services, Inc.  class A 44,313 2.5    2.5
Affordable Residential Communities  fund units 82,200 1.1    1.1
Africa Emerging Market Funds  fund units 338,986 13.5    13.5
African Bank Investments Limited  2,400,000 11.3    11.3
Africo Resources, Ltd  437,430 1.8   1.8

warrants 187,500 0.2   0.2 2.0
Agfa Gevaert N.V.  83,961 2.5    2.5
Aggreko Plc  64,350 0.6    0.6
Agilent Technologies, Inc.  73,338 3.0    3.0
Agilysys, Inc.  5,100 0.1    0.1
Agincourt Resources Limited  4,162,279 5.2    5.2
Agnico-Eagle Mines Limited  278,100 13.4    13.4
Agora, S.A.  40,597 0.6    0.6
Agrium, Inc.  474,028 17.3    17.3
Aida Engineering, Ltd  269,000 2.0    2.0
Aiful Corporation  70,714 2.3    2.3
Aioi Insurance Co., Ltd  540,000 4.4    4.4
Air France-KLM  239,781 11.7    11.7
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Air Liquide, S.A.  40,211 11.1    11.1
Air Products and Chemicals, Inc.  87,380 7.2    7.2
Airports of Thailand Public Company Limited  1,837,200 3.5    3.5
Aisin Seiki Co., Ltd  227,942 8.9    8.9
Ajinomoto Co., Inc.  133,756 2.0    2.0
Akbank, T.A.S.  274,112 1.9    1.9
Akcansa Cimento, A.S.  92,212 0.6    0.6
Aker Kvaerner ASA  5,964 0.9    0.9
Akzo Nobel N.V.  191,527 13.6    13.6
Alamos Gold, Inc.  1,625,000 15.7    15.7
Alaska Communications Systems Group, Inc.  25,000 0.4    0.4
Alberto-Culver Company  35,200 0.9    0.9
Alcan, Inc.  5,737,741 325.8    325.8
Alcatel Lucent, S.A.  1,745,268 29.2    29.2
Alcoa, Inc.  320,541 11.2    11.2
Alcon, Inc.  43,388 5.6    5.6
AldeaVision Solutions, Inc.  24,043 - -   -
Alexander Forbes Limited  815,424 2.1    2.1
Alexandria Real Estate Equities, Inc.  fund units 71,500 8.4    8.4
Alexis Minerals Corporation  warrants 845,000 0.1 2.3   2.4
Alexis Nihon Real Estate Investment Trust  fund units 29,000 0.5    0.5
Alfa Laval AB  259,900 13.7    13.7
Alfa, S.A. de C.V.  class A 326,700 2.5    2.5
Alfresa Holdings Corporation  5,230 0.4    0.4
Algonquin Power Income Fund  fund units 60,000 0.6    0.6
Align Technology, Inc.  1,600 -    -
Alimentation Couche-Tard Inc.  class B 4,716,208 119.6    119.6
Alinta Limited  106,909 1.2    1.2
All America Latina Logistica  1,587,790 19.2    19.2
All Nippon Airways Co., Ltd  139,599 0.6    0.6
Allco Finance Group, Ltd  100,000 1.2    1.2
Alleanza Assicurazioni  91,761 1.4    1.4
Allegheny Energy, Inc.  164,261 8.8    8.8
Allegheny Technologies, Inc.  78,159 8.2    8.2
Allegiant Travel Company  12,500 0.4    0.4
Allergan, Inc.  125,066 17.4    17.4
Allgreen Properties  138,000 0.1    0.1
Alliance Boots Plc  704,015 13.4    13.4
Alliance Pipeline, L.P.     60.4  60.4
Alliant Energy Corporation  34,467 1.5    1.5
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Alliant Techsystems, Inc.  20,000 1.8    1.8
Allianz Holding  258,911 61.5    61.5
Allied Irish Banks Plc  493,299 17.1    17.1
Allied Properties Real Estate Investment Trust  fund units 276,400 6.4    6.4
Allied Waste Industries, Inc.  235,567 3.4    3.4
Allied World Assurance Holdings, Ltd  146,222 7.4    7.4
Allstate Corp.  240,495 18.2    18.2
Almancora Comm., Va.  55,504 9.2    9.2
Alpen Co., Ltd  70,000 2.3    2.3
Alpha Bank A.E.  88,719 3.1    3.1
Alpha Cement J.S.C.  8,778 0.7    0.7
Alpha Natural Resources, Inc.  50,000 0.8    0.8
Alphagen Capella Fund, Ltd fund units 114,405 42.6    42.6
Alpharma, Inc.  6,400 0.2    0.2
Alps Electric Co., Ltd  37,400 0.5    0.5
Alsea, S.A. de C.V.  1,511,810 9.6    9.6
Alstom  78,886 12.4    12.4
Altadis, S.A.  206,838 12.6    12.6
AltaGas Services, Inc.     26.6  26.6
Altana AG  113,634 8.2    8.2
Altera Corporation  72,475 1.7    1.7
Altra Holdings, Inc.  2,153,609 35.2    35.2
Altria Group, Inc.  1,452,352 145.0    145.0
Altus Group Income fund  fund units 580,000 6.2    6.2
Alumina Limited  252,896 1.5    1.5
Aluminum Corporation of China Limited  class H 326,000 0.4    0.4
Amada Co., Ltd  348,198 4.3    4.3
Amano Corporation  13,200 0.2    0.2
Amaranth International Limited fund units 22,986 14.0    14.0
Amazon.Com, Inc.  380,281 17.5    17.5
Ambac Financial Group, Inc.  48,417 5.0    5.0
Amber Fund fund units 50,000 6.1    6.1
Amber Fund Cayman, Ltd fund units 205,381 32.9    32.9
Ambrilia Biopharma, Inc.  672,719 2.7 0.6  3.3

warrants 10,516,195 2.9   2.9 6.2
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Amcor Limited  627,108 4.2    4.2
Amer Sports Corporation  15,504 0.4    0.4
Ameren Corporation  22,118 1.4    1.4
America Movil, S.A.B. de C.V.  3,727,426 50.8    50.8
American Axle & Manufacturing Holdings, Inc.  41,600 0.9    0.9
American Banknote, S.A.  26,618 0.2    0.2
American Commercial Lines, Inc.  10,000 0.8    0.8
American Eagle Outfitters, Inc.  309,568 11.2    11.2
American Electric Power Company, Inc.  131,543 6.5    6.5
American Express     10.0  10.0
American Express Canada Credit Corp.     80.9  80.9
American Express Company  289,155 20.4    20.4
American Greetings Corporation  class A 5,500 0.2    0.2
American International Group, Inc.  1,078,920 90.0    90.0
American Power Conversion Corporation  66,554 2.4    2.4
American Safety Insurance HLD, Ltd  35,000 0.8    0.8
American Standard Companies, Inc.  142,713 7.6    7.6
American States Water Corporation  20,000 0.9    0.9
American Tower Corporation  class A 100,400 4.4    4.4
AmeriCredit Corp.  66,949 2.0    2.0
Amerigroup Corporation  3,900 0.2    0.2
Ameriprise Financial, Inc.  123,426 7.8    7.8
AmerisourceBergen Corporation  338,147 17.7    17.7
Ametek, Inc.  14,550 0.5    0.5
Amgen, Inc.  632,514 50.3    50.3
Amlin Plc  45,327 0.3    0.3
Amorepacific Corp.  3,484 2.5    2.5
Amrest Holdings N.V.  11,225 0.3    0.3
Amvescap Plc  493,281 6.7    6.7
Amylin Pharmaceuticals, Inc.  67,200 2.8    2.8
Anadarko Petroleum Corporation  140,890 7.1    7.1
Anadolu Efes Biracilik Ve Malt Sanayii, S.A.  174,426 6.3    6.3
Anadys Pharmaceuticals, Inc.  warrants 69,815 -    -
Analog Devices, Inc.  45,514 1.7    1.7
Anatolia Minerals Development, Ltd  warrants 65,750 0.1    0.1
Anderson Energy, Ltd  1,666,667 6.5    6.5
Andritz AG  11,489 2.9    2.9
Angang Steel Company Limited  class H 593,000 1.0    1.0
Angiotech Pharmaceuticals, Inc.  662,577 6.4    6.4
Anglo American Platinum Corporation Limited  15,955 2.2    2.2
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Anglo American Plc  1,519,046 85.2    85.2
AngloGold Ashanti Limited  119,031 6.5    6.5
Anheuser-Busch Companies, Inc.  439,600 25.2    25.2
Anhui Expressway Co., Ltd  class H 648,000 0.6    0.6
Anixter International, Inc.  10,000 0.6    0.6
AnnTaylor Stores Corp.  29,012 1.1    1.1
Anritsu Corporation  322,000 2.2    2.2
Ansell Limited  32,721 0.3    0.3
Antena 3 Television, S.A.  17,216 0.5    0.5
Antofagatsa Plc  277,855 3.2    3.2
Aoyama Trading Co., Ltd  12,473 0.4    0.4
Apache Corporation  116,207 9.0    9.0
Apartment Investment & Management Company  fund units 81,356 5.3    5.3
Apollo Group, Inc.  class A 21,586 1.0    1.0
Apple, Inc.  293,907 29.0    29.0
Applera Corporation - Applied Biosystems Group  184,424 7.9    7.9
Applera Corporation - Celera Genomics Group  9,700 0.2    0.2
Applied Materials, Inc.  345,227 7.4    7.4
Apsley Trust     630.2  630.2
AptarGroup, Inc.  8,000 0.6    0.6
Aqua America, Inc.  15,000 0.4    0.4
Aquila, Inc.  90,000 0.5    0.5
Arbitrage de Revenu Fixe Cura     26.6  26.6
Arcelik, A.S.  40,464 0.3    0.3
Arch Coal, Inc.  68,200 2.4    2.4
Archer Daniels Midland Company  1,134,616 42.2    42.2
Archstone-Smith Trust  fund units 343,977 23.3    23.3
Argo Fund Limited, The fund units 83,553 27.4    27.4
Argo Global Special Situations Fund fund units 83,549 13.9    13.9
Aria Trust     56.5  56.5
Aristocrat Leisure Limited  86,118 1.3    1.3
Ariva Plc  15,769 0.3    0.3
Arkema  5,631 0.3    0.3
Aromatics (Thailand) Public Company Limited,The  496,000 0.5    0.5
ArQule, Inc.  50,000 0.3    0.3
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Arris Group, Inc.    0.6   0.6
Arrk Corp.  12,608 0.2    0.2
Arrow Electronics, Inc.  47,900 1.8    1.8
Artradis Barracuda Fund fund units 2,988,150 45.6    45.6
ArvinMeritor, Inc.  8,100 0.2    0.2
Asahi Breweries, Ltd  80,286 1.5    1.5
Asahi Glass Company Limited  206,207 2.9    2.9
Asahi Kasei Corporation  1,235,547 9.4    9.4
Asahi Organic Chemicals Industry Co., Ltd  316,000 1.5    1.5
Asatsu-DK, Inc.  7,245 0.3    0.3
Asbestos Corporation Limited  259,065 1.2    1.2
Ascendas Real Estate Investment Trust  fund units 1,808,885 3.7    3.7
Ascott Group Limited, The  7,351,500 9.0    9.0
Ascott Residence Trust  fund units 7,740,000 9.4    9.4
Ashland, Inc.  34,337 2.8    2.8
Ashtead Group Plc  87,782 0.3    0.3
Asia Debt Recovery Company Limited, The fund units 1,641,881 52.3    52.3
Asian Credit Hedge Fund fund units 3,778,055 69.2    69.2
Asics Corp.  34,947 0.5    0.5
Assa Abloy AB  class B 67,683 1.7    1.7
Assicurazioni Generali  337,224 17.2    17.2
Associated Cement Companies Limited, The  participating notes 858,400 24.5    24.5
Assurances Générales de France  88,584 16.0    16.0
Astellas Pharma, Inc.  358,790 19.0    19.0
Astral Media, Inc.  class A 813,400 32.5    32.5
AstraZeneca Plc  998,605 62.4    62.4
Astro All Asia Networks Plc  127,100 0.2    0.2
Asustek Computer, Inc.  2,861,700 9.1    9.1
Asya Katilim Bankasi, A.S.  113,314 0.5    0.5
Athens Medical Center, S.A.  22,429 0.2    0.2
Atlantic Power Corporation 11,575,000 130.7  37.8  168.5
Atlantic Tele-Network, Inc.  15,000 0.5    0.5
Atlas Air Worldwide Holdings, Inc.  3,300 0.2    0.2
Atlas Copco AB  class A 77,837 3.0   3.0

class B 97,202 3.7   3.7 6.7
Atmos Energy Corporation  3,100 0.1    0.1
Atna Resources, Ltd  505,900 0.7    0.7
Atos Origin, S.A.  206,944 14.3    14.3
Atria Group Plc  11,055 0.3    0.3
Atrium Co., Ltd  40,000 1.3    1.3
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Atticus Emerging Markets fund units 200,000 25.5    25.5
Atticus European, Ltd fund units 135,291 62.6    62.6
Auckland International Airport Limited  545,826 1.0    1.0
Aurelian Resources, Inc.  150,000 4.6    4.6
Austereo Group, Ltd  48,223 0.1    0.1
Austevoll Seafood ASA  51,185 0.4    0.4
Australia & New Zealand Banking Group Limited  806,477 20.9    20.9
Australian Infrastructure Fund, Ltd  fund units 230,294 0.6    0.6
Austriamicrosystemes AG  21,000 1.7    1.7
Autobacs Seven Co., Ltd  23,975 1.0    1.0
Autodesk, Inc.  152,916 7.2    7.2
Autogrill, S.p.A.  22,066 0.5    0.5
Autoliv, Inc.  66,734 4.7    4.7
Automatic Data Processing, Inc.  136,076 7.8    7.8
Autonation, Inc.  427,897 10.6    10.6
Autostrada Torino-Milano, S.p.A.  9,109 0.2    0.2
Autostrade, S.p.A.  111,983 3.7    3.7
AutoZone, Inc.  35,457 4.8    4.8
Avaya, Inc.  134,855 2.2    2.2
Aveng Limited  1,872,403 10.4    10.4
Avery Dennison Corporation  103,403 8.2    8.2
Avis Budget Group, Inc.  29,923 0.8    0.8
Aviva Plc  2,242,100 42.0    42.0
Aviza Technology, Inc. 3,282,275 16.3    16.3
Avnel Gold Mining, Ltd  500,000 0.4   0.4

warrants 500,000 -   - 0.4
Avnet, Inc.  146,200 4.3    4.3
Avon Products, Inc.  177,862 6.8    6.8
Axcan Pharma, Inc. 2,781,456 46.1    46.1
Axfood AB  15,286 0.7    0.7
Axis Capital Holdings Limited  74,821 2.9    2.9
Axtel, S.A. de C.V.  442,400 1.6    1.6
Ayala Corporation  126,984 1.7    1.7
Ayala Land, Inc.  2,781,323 1.0    1.0
BASF AG  277,819 31.5    31.5
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BB&T Corporation  123,471 6.3    6.3
BC Ferry Services, Inc.     11.4  11.4
BCIMC Realty Corporation     28.6  28.6
BEA Systems, Inc.  239,400 3.5    3.5
BEC World Public Company Limited  814,500 0.6    0.6
BFI Canada Holdings, Inc.     10.2  10.2
BG Group Plc  2,030,173 32.0    32.0
BGI Global Ascent Fund, Ltd     361.6  361.6
BGI Multi-Strategy Fund     30.6  30.6
BHP Billiton Limited  857,978 19.9    19.9
BHP Steel Limited  151,623 1.2    1.2
BIM Birlesik Magazalar, A.S.  14,034 0.9    0.9
BJ Services Company  370,667 12.6    12.6
BJ's Wholesale Club, Inc.  1,200 -    -
BK Nederlandse Gemeenten     133.8  133.8
BKW FMB Energie AG  1,470 0.2    0.2
BMB Munai, Inc.  77,218 0.4    0.4
BMC Software  239,897 9.0    9.0
BMO Capital Trust     71.4  71.4
BNP Paribas, S.A.  568,382 72.1    72.1
BNY Trust Company of Canada     50.0  50.0
BOC Hong Kong ( Holdings ) Limited  1,559,000 4.9    4.9
BOS International (Australia), Ltd     75.0  75.0
BP Plc  12,881,207 170.0    170.0
BRE Bank, S.A.  582 0.1    0.1
BT Group Plc  5,465,731 37.5    37.5
BWIN Interactive Entertainment AG  4,944 0.1    0.1
Babcock & Brown Infrastructure Group  400,000 0.7    0.7
Babcock & Brown Limited  248,133 5.6    5.6
BakBone Software Incorporated  53,974 0.1    0.1
Baker Hughes Incorporated  111,306 9.7    9.7
Baldwin & Lyons, Inc.  class B 97,950 2.9    2.9
Ball Corporation  10,819 0.6    0.6
Ballard Power Systems, Inc.  936,839 6.2    6.2
Baloise Holdings, Ltd  69,165 8.0    8.0
Banca CR Firenze, S.p.A.  397,737 1.6    1.6
Banca Monte dei Paschi di Siena, S.p.A.  238,920 1.8    1.8
Banca per Il Leasing  11,082 0.8    0.8
Banca Piccolo Credito Valtellinese S.c.r.l.  17,572 0.3    0.3
Banca Popolare dell'Emilia Romagna, S.c.r.l.  30,684 0.8    0.8
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Banca Popolare dell'Eturia e del Lazio, S.c.r.l.  11,701 0.3    0.3
Banca Popolare di Intra, S.c.r.l.  8,597 0.2    0.2
Banca Popolare di Milano (BPM)  582,646 11.8    11.8
Banca Popolare di Sondrio, S.c.r.l.  7,179 0.2    0.2
Banca Popolare Italiana  228,319 3.8    3.8
Banche Popolari Unite, S.c.r.l.  98,374 3.1    3.1
Banco Bilbao Vizcaya, S.A.  1,997,150 55.9    55.9
Banco BPI, S.A.  101,689 0.9    0.9
Banco Bradesco, S.A.  57,127 2.7   2.7

preferred 198,121 9.3   9.3 12.0
Banco Comercial Portugues, S.A. (BCP)  1,266,205 5.4    5.4
Banco de Credito e Inversiones (BCI)  61,000 2.1    2.1
Banco do Brasil, S.A.  588,500 20.5    20.5
Banco Espirito Santo, S.A.  167,368 3.5    3.5
Banco Itau Holding Financeira, S.A.  262,600 11.0   11.0

preferred 103,988 4.4   4.4 15.4
Banco Latinoamericano de Exportaciones, S.A.  class E 57,800 1.1    1.1
Banco Macro Bansud, S.A.  65,608 2.4    2.4
Banco Popolare di Verona e Novara S.c.r.l.  541,207 18.1    18.1
Banco Popular Espanol, S.A.  283,558 6.0    6.0
Banco Santander Central Hispano, S.A.  4,172,177 90.5    90.5
Banco Santander Chile, S.A.  48,000 2.7    2.7
Bancolombia, S.A.  395,260 7.4    7.4
Bang & Olufsen, A/S  class B 2,342 0.4    0.4
Bangkok Bank  1,991,488 7.4    7.4
Bangkok Bank Public Company Limited  614,380 2.2    2.2
Bank Handlowy w Warszawie, S.A.  14,862 0.5    0.5
Bank Hapoalim, Ltd  811,270 4.4    4.4
Bank Index Benchmark Exchange Trade  participating notes 246,030 4.0    4.0
Bank Millennium, S.A.  264,509 0.8    0.8
Bank of America Canada     108.9  108.9
Bank of America Commercial Mortgage CMBS    80.0  80.0
Bank of America Corporation  2,766,559 171.9    171.9
Bank of Ayudhya Public Company Limited  1,344,500 0.8    0.8
Bank of China, Ltd  18,859,000 12.0    12.0
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Bank of Communications, Ltd  class H 637,000 0.9    0.9
Bank of Cyprus Public Co., Ltd  217,868 3.5    3.5
Bank of East Asia, Ltd, The  824,800 5.4    5.4
Bank of Fukuoka, Ltd, The  578,612 4.9    4.9
Bank of Greece  477 0.1    0.1
Bank of Hawaii Corporation  7,200 0.4    0.4
Bank of Ireland  387,352 10.4  65.6  76.0
Bank of Kyoto, Ltd, The  71,845 0.8    0.8
Bank of Montreal     350.1  350.1
Bank of New York  126,155 5.8    5.8
Bank of Nova Scotia, The     801.8  801.8
Bank of Piraeus  46,593 1.8    1.8
Bank of the Philippine Islands  4,324,320 6.5    6.5
Bank of Yokohama, Ltd, The  683,429 6.2    6.2
Bank Pekao, S.A.  68,788 6.2    6.2
Bank Przemyslowo-Handlowy PBK  9,088 3.4    3.4
Bank Zachodni WBK, S.A.  40,736 3.7    3.7
Bankrate, Inc.  20,000 0.9    0.9
Banpu Public Company Limited  348,000 2.1    2.1
Banque Cantonale Vaudoise  494 0.3    0.3
Banque Nationale Australie     76.0  76.0
Barclays Corporate Bond Fund Units fund units class A 2,529,192 21.8    21.8
Barclays Plc  4,828,365 80.3    80.3
Barco N.V.  2,448 0.3    0.3
Barlow Limited  740,009 20.0    20.0
Barnes & Nobles, Inc.  20,900 1.0    1.0
Barr Pharmaceuticals, Inc.  34,617 2.0    2.0
Barratt Developments Plc  115,506 3.2    3.2
Barrick Gold Corp.  9,477,717 339.8    339.8
Barry Callebaut AG  142 0.1    0.1
Batavia Investments Fund, Ltd  fund units 7,754 -    -
Bausch & Lomb Incorporated  10,783 0.6    0.6
Baxter International, Inc.  224,290 12.1    12.1
Bayer AG  651,598 40.7    40.7
Bayerische Motoren Werke (BMW) AG  66,500 4.4    4.4
Bear Creek Mining Corporation  warrants 25,000 0.1    0.1
Bear Stearns Commercial Mortgage Securities CMBS    5.8  5.8
Bear Stearns Companies, Inc., The  55,082 10.4  267.2  277.6
BearingPoint, Inc.  225,000 2.1    2.1
Beazer Homes USA, Inc.  33,700 1.8    1.8
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Beckman Coulter, Inc.  3,700 0.3    0.3
Becton Dickinson & Company  274,972 22.4    22.4
Bed Bath & Beyond, Inc.  29,353 1.3    1.3
Beiersdorf AG  87,129 6.6    6.6
Beijing Capital International Airport Company, Ltd  class H 1,651,041 1.5    1.5
Beijing Enterprises Holdings Limited  135,000 0.3    0.3
Bekaert N.V.  3,603 0.5    0.5
Belgacom  104,302 5.3    5.3
Bell Aliant Regional Communications, Inc.     60.2  60.2
Bell Aliant Regional Communications Income Fund  fund units 781,490 21.1    21.1
Bell Canada     243.9  243.9
Bell Canada International, Inc.  277,055 0.2    0.2
Bell Mobility, Inc.     17.0  17.0
Bellevue Group AG  266 -    -
BellSouth Corporation  1,383,913 75.9  56.6  132.5
Belo Corp.  class A 13,200 0.3    0.3
Bema Gold Corporation  4,323,248 26.4   26.4

warrants 1,598,200 6.9   6.9 33.3
Bemis Company, Inc.  85,286 3.4    3.4
Bendigo Mining Limited  893,849 0.6    0.6
Benesse Corporation  49,039 2.2    2.2
Benetton Group, S.p.A.  68,627 1.5    1.5
Beni Stabili, S.p.A.  214,322 0.4    0.4
Berjaya Sports Toto Berhad  1,160,000 1.8    1.8
Berkeley Group Holdings Plc, The  75,620 3.0    3.0
Berkeley Resources, Ltd  2,885,000 3.5    3.5
Berlian Laju Tanker TBK PT  2,222,000 0.5    0.5
Best Buy Co., Inc.  87,391 5.0    5.0
Bezeq Israel Telecom  2,150,468 4.1    4.1
Bharat Petroleum Corporation Limited  participating notes 61,455 0.5    0.5
Bharti Tele-Ventures Limited  warrants 246,166 4.0   4.0

participating notes 347,200 5.8   5.8 9.8
Bidvest Group Limited  54,713 1.2    1.2
Big Lots, Inc.  90,870 2.4    2.4
Bilfinger Berger AG  22,051 1.9    1.9
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Billabong International Limited  324,749 5.2    5.2
Billerud Aktiebolag  9,263 0.2    0.2
Billiton Plc  1,771,370 37.7    37.7
Bio-Rad Laboratories, Inc.  class A 1,770 0.2    0.2
Biogen Idec, Inc.  55,108 3.2    3.2
Biomed Realty Trust, Inc.  15,000 0.5    0.5
Biomet, Inc.  57,533 2.8    2.8
Biovail Corporation  2,839,363 69.8    69.8
Bisys Group, Inc., The  11,600 0.2    0.2
Black & Decker Corporation, The  60,564 5.6    5.6
Black Box Corporation  700 -    -
BlackRock, Inc.  class A 500 0.1    0.1
Block H & R, Inc.  118,466 3.2    3.2
Blue Mountain Credit Alternatives Fund, Ltd fund units 357,073 50.8    50.8
Blue Sky Japan, L.P. fund units 14,580 27.1    27.1
Bluecrest Capital International Limited fund units 388,116 64.6    64.6
Bluecrest Emerging Markets Limited fund units 281,834 42.2    42.2
Bluetrend Fund Limited fund units 347,885 55.7    55.7
Blyth, Inc.  11,514 0.3    0.3
Boardwalk Real Estate Investment Trust  fund units 62,500 2.6    2.6
Bob Evans Farms, Inc.  500 -    -
Bobst Group AG  30,600 1.8    1.8
Bodycote International Plc  662,828 3.4    3.4
Boehler-Uddeholm AG  38,461 3.1    3.1
Boeing Company, The  536,111 55.4    55.4
Bois d'Arc Energy, Inc.  9,200 0.2    0.2
Boliden AB  259,681 7.8    7.8
Bolu Cimento Sanayii, A.S.  63,080 0.2    0.2
Bombardier, Inc.  class A 6,019,400 24.0    24.0
Boral Limited  127,137 0.9    0.9
Boralex Power Income fund  fund units 135,000 1.3    1.3
BorgWarner, Inc.  50,400 3.5    3.5
Bosch Corporation  21,999 0.1    0.1
Boston Properties, Inc.  fund units 78,031 10.2    10.2
Boston Scientific Corporation  272,946 5.5    5.5
Bouygues, S.A.  221,679 16.5    16.5
Bowater, Inc.  58,400 1.5    1.5
Bradespar, S.A.  preferred 31,900 1.8    1.8
Brambles Limited  579,803 6.8    6.8
Brascan Power Corporation     25.1  25.1
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Brascan Residential Properties, S.A.  104,529 1.0    1.0
Brasil Ecodiesel Industria e Comercio de Biocombustiveis E Oleos Begetais  1,725,000 11.1    11.1
Brasil Telecom Participacoes, S.A.  33,497,300 5.5    5.5
Brazilian Diamonds Limited  809,500 0.2    0.2
Breakwater Resources, Ltd  3,025,700 5.6    5.6
Brevan Howard Fund Limited fund units 435,348 67.5    67.5
Bridgestone Corp.  476,535 12.4    12.4
Bridgewater Pure Alpha Funds, Ltd fund units 144,002 246.5    246.5
Bridgewater Pure Alpha Funds II, Ltd  fund units 20,000 22.5    22.5
Briggs & Stratton Corporation  5,200 0.2    0.2
Brightpoint, Inc.  5,700 0.1    0.1
Brinker International, Inc.  13,252 0.5    0.5
Brisa-Auto Estradas de Portugal, S.A.  preferred 65,052 0.9    0.9
Bristol West Holdings, Inc.  2,400 -    -
Bristol-Myers Squibb Company  649,427 19.9    19.9
Brit Insurance Holdings Plc  56,466 0.4    0.4
British Aerospace Plc  4,661,827 45.2    45.2
British Airways Plc  651,000 7.8    7.8
British American Tobacco (Malaysia) Berhad  230,000 3.3    3.3
British American Tobacco Plc  1,289,747 42.0    42.0
British Energy Group Plc  1,076,207 13.3    13.3
British Land Company Plc  843,971 33.0    33.0
British Sky Broadcasting Group Plc  750,170 8.9    8.9
Britvic Plc  71,314 0.5    0.5
Brixton Plc  34,440 0.4    0.4
Bro-X Minerals, Ltd  7,920 -    -
Broadcom Corporation  class A 131,297 4.9    4.9
Brookfield Properties Corporation  260,400 12.0    12.0
Brown & Brown  124,600 4.1    4.1
Brown-Forman Corporation  class B 56,580 4.4    4.4
Brunswick Corporation  70,910 2.6    2.6
Bucher Industries AG  3,999 0.5    0.5
Budimex, S.A.  15,857 0.5    0.5
Buhrmann N.V.  23,466 0.4    0.4
Bulgari, S.p.A.  61,310 1.0    1.0
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Bumiputra-Commerce Holdings Bhd  5,352,100 13.7    13.7
Bunge Limited  231,000 19.5    19.5
Bunzl Plc  88,696 1.3    1.3
Burberry Group Plc  550,368 8.1    8.1
Burlington Northern Santa Fe, Inc.  196,200 16.8    16.8
Burren Energy Plc  39,144 0.8    0.8
Bursa Malaysia Bhd  131,700 0.4    0.4
Business Objects, S.A.  20,903 1.0    1.0
Buzzi Unicem, S.p.A.  207,503 6.9    6.9
CAE, Inc.  2,837,900 30.5    30.5
CB Richard Ellis Group, Inc.  class A 76,488 3.0    3.0
CBS Corporation  434,611 15.8    15.8
CCC, S.A.  26,201 0.5    0.5
C&C Group Plc  266,434 5.5    5.5
CDW Corporation  50,273 4.1    4.1
CEC Entertainment, Inc.  300 -    -
CFI Trust     40.0  40.0
CFS Retail Property Trust  fund units 5,751,268 12.3    12.3
C.H. Robinson Worldwide, Inc.  151,063 7.2    7.2
CH Energy Group, Inc.  2,600 0.2    0.2
CI Financial Income Fund  fund units 4,120,598 110.1    110.1
CIGNA Corporation  29,451 4.5    4.5
C.I.R. (Compagnie Industriali Riunite), S.p.A.  396,000 1.5    1.5
CIT Group, Inc.  287,134 18.6  98.9  117.5
CLP Holdings, Ltd  842,819 7.2    7.2
CMC Magnetics Corporation  1,381,000 0.6    0.6
CMGI, Inc.  64,600 0.1    0.1
CML Healthcare Income Fund  fund units 204,200 2.8    2.8
CMS Energy Corporation  94,998 1.8    1.8
CNA Financial Corporation  17,900 0.8    0.8
CNOOC Limited  2,431,000 2.7    2.7
CNP Assurances  39,818 5.2    5.2
COMM Mortgage Trust CMBS    51.9  51.9
COMSYS Holdings Corporation  25,242 0.3    0.3
C.P. Seven Eleven Public Company Limited  870,300 0.2    0.2
CQS Capital Structure Arbitrage Feeder Fund Limited fund units 30,103 46.6    46.6
CQS Convertible and Quantitative Strategies Feeder Fund Limited fund units 36,158 53.7    53.7
C. R. Bard, Inc.  40,494 3.9    3.9
CRESI Finance Limited Partnership CMBS    10.1  10.1
CRESIX Finance Limited CMBS    25.7  25.7
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CRH Plc  627,405 30.4    30.4
CS First Boston Mortgage Securities Corp. CMBS    142.3  142.3
CSG Systems International, Inc.  92,100 2.9    2.9
CSK Holdings Corporation  14,365 0.7    0.7
CSL Limited  179,374 10.8    10.8
CSM N.V.  14,930 0.7    0.7
CSR Limited  1,043,528 3.6    3.6
CSU Cardsystem, S.A.  31,500 0.2    0.2
CSX Corporation  650,583 26.1    26.1
CTB Financial Holding Company  1,825,000 1.6    1.6
CTC Media, Inc.  12,943 0.4    0.4
CU, Inc.     11.1  11.1
CVS Corporation  647,420 23.3    23.3
CW Capital COBALT I CMBS    40.0  40.0
CW Capital COBALT II CMBS    13.4  13.4
CW Capital Cobalt III Synthetic CDO, Ltd CMBS    17.5  17.5
Cable & Wireless Plc  1,284,393 4.6    4.6
Cablevision Systems New York Group  class A 25,200 0.8    0.8
Cabot Microelectronics Corporation  4,400 0.2    0.2
Cadbury Schweppes Plc  1,527,717 19.0    19.0
Caisse Centrale Desjardins     154.6  154.6
Cal Dive International, Inc.  75,000 1.1    1.1
Calamos Asset Management, Inc.  class A 5,100 0.2    0.2
Callaway Golf Company  38,500 0.6    0.6
Calloway Real Estate Investment Trust  fund units 89,500 2.5    2.5
Caltagirone, S.p.A.  133,363 1.6    1.6
Caltex Australia Limited  29,289 0.6    0.6
Cameco Corporation  498,180 23.5 8.8 97.6  129.9
Cameron Intl Corp.  2,400 0.2    0.2
Campbell Soup Company  229,916 10.4    10.4
Can Cap Auto Rec Asset     176.4  176.4
Canada Housing Trust     3,598.5  3,598.5
Canada Life Capital Trust     14.3  14.3
Canada Mortgage Acceptance Corporation     142.4  142.4
Canada Mortgage and Housing Corporation     739.2  739.2
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