EIXED INCOME

ALBERTA (PROVINCE OF) UNSECURED
ALBERTA PROVINCE FIXED RATE DEBE
ALBERTA PROVINCE OF UNSECURED BOND
ALBERTA PROVINCE UNSECD

CANADA (GOVT OF) SERIES F254

CANADA GOVERNMENT BOND SER YQ12
CANADA GOVERNMENT SERIES ZS68
CANADA (GOVT OF) UNSECURED

CANADA GOVERNMENT BOND

CANADA (GOVT OF) UNSECD S-G328

CANADA GOVT RL RTN INFLATION LINKED BD S-B949
CANADA (GOVT OF) UNSECD SERIES 30YR
CANADA (GOVT OF) UNSCD SEER CPI
CANADA(GOVT OF) SR UNSECD S-H987
CANADA HOUSING TRUST NO 1 SECURED S-71
CANADA HOUSING TRUST 1 CDA MTG BD SER 45
CANADA HOUSING TRUST 2.65% 15DEC28
CANADA HOUSING TRUST 2ND LIEN

CANADA HOUSING TRUST NO 1 2ND LIEN
CANADA HOUSING TRUST NO 1 2ND LIEN
CANADA HOUSING TRUST NO 1 2ND LIEN
CANADA HOUSING TRUST No.1 MTD BD SECD
CANADA HOUSING TRUST NO.1 S-76 2ND LIEN
CANADA HOUSING TRUST NO 1 SER 77
CANADA HOUSING TRUST NO. 1 SEC

CBC MONETIZATION TRUST NOTE
GOVERNMENT OF CANADA BONDS

NEW BRUNSWICK PROVINCE OF

NEW BRUNSWICK (PROV OF) SINKING FD DEBENTURES
NEW BRUNSWICK PROV SINKING FUND DEBE
NEW BRUNSWICK PROVINCE UNSECURED DEBENTURE
NEWFOUNDLAND (PROV OF) UNSEC SER-6X
MANITOBA (PROV OF) UNSECURED
MANITOBA (PROV OF) UNSEC

MONTREAL QUEBEC UNSECURED

NHA MBS P#96505011 PEOPLES TRUST CO
ONTARIO HYDRO DEB

ONTARIO HYDRO DEB

ONTARIO PROVINCE

ONTARIO PROVINCE BOND

ONTARIO PROVINCE CANADA

ONTARIO PROVINCE CANADA (GLOBAL)
ONTARIO PROVINCE DEBENTURE

ONTARIO PROVINCE DEB

ONTARIO PROV CDA DEBENTURE

ONTARIO (Provice of) MTN SER DMTN234
ONTARIO (Provice of) MTN SER DMTN236
ONTARIO PROV BOND SER DMTN228
ONTARIO PROVINCE OF SER DMTN215 BOND
ONTARIO PROVINCE SR UNSECURED BONDS
ONTARIO PROVINCE CDA NON-CALL DEB
ONTARIO (PROVINCE OF) BOND UNSECD
ONTARIO(PROVINCE OF) UNSECD

FACE VALUE OR
NUMBER OF SHARES

945,000
903,000
288,000
102,000
3,840,000
70,000
42,000
326,000
110,000
60,000
185,000
1,940,000
627,000
928,000
1,732,000
546,000
2,627,000
2,253,000
3,653,000
689,000
2,159,000
107,000
765,000
1,333,000
213,000
38,645
736,000
205,000
116,000
81,000
516,000
325,000
90,000
1,075,000
250,000
90,000
827,000
329,000
1,194,000
254,000
1,932,000
95,000
1,213,000
1,215,000
2,023,000
1,001,000
3,762,000
928,000
1,246,000
209,000
548,000
936,000
2,736,000

ORIGINAL
COST

902,688
947,584
321,303
111,377
3,704,394
90,075
53,566
306,276
152,011
57,868
228,303
2,126,646
617,184
923,757
1,711,257
540,156
2,800,714
2,237,949
3,652,722
680,454
2,182,169
103,964
765,771
1,314,781
214,146
38,645
761,981
225,542
109,295
107,725
548,975
304,203
98,329
985,426
246,578
69,532
1,209,584
500,196
1,196,126
262,804
2,727,934
132,231
1,581,519
1,859,579
2,809,561
972,054
3,625,819
894,333
1,330,692
206,685
691,996
1,031,835

MARKET
VALUE

941,306
984,574
319,872
117,072
3,782,652
96,441
55,899
333,986
163,185
58,227
243,712
2,312,650
653,754
946,898
1,714,620
572,241
2,694,803
2,299,468
3,652,382
704,364
2,204,768
106,131
760,399
1,363,133
216,574
42,364
762,590
265,363
127,184
103,746
591,939
337,878
108,757
1,062,469
261,309
70,323
1,148,837
445,900
1,225,134
263,985
2,674,995
118,602
1,558,393
1,681,482
2,796,895
1,022,050
3,875,002
950,067
1,289,590
211,264
703,051
1,001,558

UNREALIZED
GAIN (LOSS)

38,618
36,990
-1,431
5,695
78,258
6,366
2,333
27,710
11,174
360
15,410
186,004
36,571
23,141
3,363
32,085
-105,911
61,519
-339
23,910
22,600
2,166
-5,372
48,352
2,428
3,719
609
39,822
17,890
-3,979
42,964
33,675
10,428
77,043
14,732
791
-60,748
-54,296
29,007
1,181
-52,939
-13,629
-23,126
-178,097
-12,666
49,996
249,183
55,734
-41,102
4,579
11,055
-30,277



QUEBEC PROVINCE CANADA

QUEBEC (PROVINCE OF) Unsecured S-B122

QUEBEC PROVINCE MTN SER-B117

QUEBEC PROV MEDIUM TERM NOTE UNSECD SER-B112
QUEBEC PROVINCE NTS

Saskatchewan Province (Non-callable) Deb SER XB
SASKATCHEWAN PROVINCE OF DEBENTURES
SASKATCHEWAN PROVINCE UNSECD
SASKATCHEWAN PROVINCE CANADA UNSCD

PHILLIPS H&N HIGH YIELD BOND FD SER O PHN285*
PHILLIPS H&N INVESTMENT GRADE CO BND TR SER O*
PH&N MUNICIPAL PLUS BOND FUND O (753)*

RBC HIGH YIELD BOND FUND SER O (PH&N9028)*
UNITED STATES OF AMER TREAS NOTES

UNITED STATES TREAS NOTES

PHILLIPS HAGER & NORTH MTGE PE TR FD SE O 430*
FX FORWARD SELL CONTRACT CAD

CANADIAN EQUITIES

BANK OF NOVA SCOTIA

CANADIAN IMPERIAL BANK OF COMMERCE COM
CANADIAN NATURAL RES LTD

CANADIAN TIRE LTD CL ANON VTG

CANFRO CORPORATION COMMON NEW

CGI GROUP INC

CI FINANCIAL INC COMMON

ENSIGN ENERGY SERVICES INC COMMON
FAIRFAX FINANCIAL HOLDINGS LTD SUB VTG
FINNING INTERNATIONAL INC

GEORGE WESTON LTD

GREAT WEST LIFECO INC

HUSKY ENERGY INC COM

HYDRO ONE LIMITED COMMON

IA FINANCIAL CORPORATION INC

IMPERIAL OIL LTD COM

LOBLAW COS LTD

MAGNA INTERNATIONAL INC COMMON

919,000
653,000
407,000
244,000
112,000
87,000
210,000
351,000
229,000
2,041
4,085,530
345,534
1,124
225,000
476,000
497,920

64,385
26,588
104,098
14,633
100,567
19,748
87,252
124,332
2,291
52,634
2,137
52,991
195,968
36,125
33,583
73,673
17,564
36,052

1,425,943
650,653
440,245
256,860
145,106
122,087
258,999
335,317
229,204

22,449
40,681,943
3,408,389
11,744
305,211
628,841
5,188,105

0
112,482,423

3,613,628
2,618,106
4,027,047
1,947,623
1,883,457

778,306
2,140,638
1,038,853
1,472,542
1,279,234

195,196
1,863,064
3,450,132

698,956
1,470,734
3,425,498

900,186

1,289,302
676,681
471,737
279,547
155,086
122,358
251,651
345,959
233,340

22,835
40,457,367
3,498,876
11,971
318,799
658,973
5,271,679
-2,393
113,518,392

4,580,349
2,807,693
3,819,356
2,107,006
1,377,768
1,814,249
1,591,476

665,176
1,418,129
1,250,584

205,344
1,714,789
2,596,576

749,955
1,654,970
2,687,591
1,157,819

-136,641
26,029
31,492
22,688

9,980
271
-7,348
10,643
4,137
386

-224,575

90,486

227
13,587
30,133
83,575
-2,393
1,035,969

966,721
189,587
-207,691
159,383
-505,689
1,035,943
-549,162
-373,677
-54,413
-28,650
10,149
-148,275
-853,556
50,999
184,236
-737,907
257,633






	SCH A

