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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS
NAME SHARES FAIR VALUE
3D SYSTEMS CORP....viiitiiticctct s bbb 65,249 2,144,735
BIGROUP PL ...ttt s b e eb e 440,536 3,092,450
BIM GOttt e 626,060 102,874,179
BXB INC ..ot e 452,605 4,145,862
A LHLLC oo 1,209,173 10,359,952
A SCHULMAN INC...ooiitiiiii ittt 174,688 7,080,105
AARONS INC ...ttt st s e 81,518 2,492,005
ABB LTD .ttt s 996,467 21,199,932
ABBOTT LABORATORIES......ooiiiiiiiitictc st 1,238,104 55,739,442
ABBVIE INC...ooiiitic et 1,726,922 113,009,776
ABC-MART INC...oiiiiiiiietiee bbb 12,149 590,756
ABERCROMBIE & FITCH CO..........cccuuueee. 139,646 3,999,461
ABERDEEN ASSET MANAGEMENT PLC.. 416,906 2,809,562
ABERTIS INFRAESTRUCTURAS SA.... 183,174 3,641,705
ACADIA HEALTHCARE CO INC...ooiiiiiiiiiiiiiciic ettt 102,312 6,262,518
ACCENTURE PLC...oiiitiiticie ettt 451,122 40,289,706
ACCOR SA. . e e 78,219 3,534,190
ACCTON TECHNOLOGY CORP....coutiiitiiiiiiciiictic st 462,000 233,909
AL I R 887,114 101,911,656
LAY 1 0 I 3 Ut 180,499 557,026
ACS ACTIVIDADES DE CONSTRUCCIO.......cciiiiiiiiitiiiiic ittt 250,590 8,784,470
ACTAVIS PLC..tiiiete ettt bbb sae s saa e 229,541 59,086,149
AL I 8] S 46,545 5,400,934
ACTIVISION BLIZZARD INC....ootiiiiiiiiiiiiiciic sttt 1,168,182 23,538,867
ACUITY BRANDS INC....oviiiiiiiiiiiiiiicii et 191,730 26,855,621
ADARO ENERGY TBK PT .ottt s 2,992,900 251,322
ADECCO SA......cccvvenene 208,135 14,421,672
ADIDAS AG........ccuvenen 40,811 2,845,469
ADMIRAL GROUP PLC.. 609,803 12,570,043
ADOBE SYSTEMS INC...ooiiiiiiiiiiccticr et 449,777 32,698,788
ADT CORP/THE. ...ttt ettt sttt b et n et n e n e 333,770 12,092,487
ADVANCE AUTO PARTS INC....oviiiiiiiiiiiiciicciic ittt 35,838 5,708,277
ADVANCED MICRO DEVICES INC....uviiiiiiiiiiiiiiiiciic ettt 366,380 978,235
ADVANCED SEMICONDUCTOR ENGINEE........cociiiiiiiiiiiiiiiiic e 2,317,000 2,793,421
ADVANTEST CORP....vitiicictct ettt 121,555 1,531,920
ABCOM ...ttt 89,051 2,704,479
AEGON NV 3,743,667 28,353,422
AEON FINANCIAL SERVICE CO LTD..cutiiiiiiiiiiiicsiiiciec st 51,800 1,037,771
AEON MALL CO LTD.citiiitiicticsiei ettt s 86,099 1,539,649
AEROPORTS DE PARIS.....tiiitiiitiiitictc s 13,456 1,632,314
AES CORP/VA . ...ttt sttt n e n e n et ee 1,515,800 20,872,566
592,143 52,600,063
32,835 6,968,900
269,586 16,469,009
82,564 180,352
251,464 11,366,173
99,445 3,550,438
540,905 1,367,951
366,582 8,596,758
197,941 8,103,705
973,660 10,645,177
70,801 3,859,363
95,390 2,381,765
AGRICULTURAL BANK OF CHINA LTD....coitiiiiiiiiiniicciieiec sttt 27,531,000 13,916,648
AGRIUM INC....oiiiiiiiiict st saa e 7,200 681,984
AGRIUM INC....oiiiiiiiiiic s 237,982 22,601,356
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
AGUNG PODOMORO LAND TBK PT....uiiiiiiiiiiitiiiiicniin sttt 5,823,500 157,519
LAY €@ 10 I PR 10,395,808 57,844,976
AIR CHINA LTD oottt bbb s a s s 630,000 509,372
AIR LEASE CORP.....ttiitiictictc ettt 60,507 2,075,995
AIR LIQUIDE SA....oiiiiiietic et 202,135 25,156,437
AIR METHODS CORP......ooutiiiitiitiict e 325,089 14,313,669
AIR PRODUCTS & CHEMICALS INC.....ooiiiiiiiiiiiicniiccne it 126,004 18,173,557
AR WATER INC..coiiiiiin et 528,056 8,438,678
AIRBUS GROUP NV..o.uiiiiiiiiiiiiciii it sa s 266,525 13,335,730
AIRGAS INCL.oeiiiiii e 134,545 15,496,893
AISIN SEIKI CO LTD..uviiiiiiiiiictictee ettt 647,030 23,502,361
AKAMAI TECHNOLOGIES INC.... 105,659 6,652,291
AKER SOLUTIONS ASA........... 435,883 2,415,581
AKSATRYL............. 574,231 1,825,061
AKZO NOBEL NVttt 466,057 32,511,849
ALASKA AIR GROUP INC....oviiiiiiiiiiiiciicii i 81,575 4,874,922
ALBEMARLE CORP ...ttt b st 69,112 4,155,705
ALCATEL-LUCENT ...ttt 2,134,688 7,671,745
ALCOA INC ..ttt s b aa e sae s 1,547,395 24,433,367
ALERE INC.oeiice et 54,184 2,058,992
ALEXANDRIA REAL ESTATE EQUITIE......ioiiiiiiiiiiiiicctic it 42,553 3,776,153
ALEXION PHARMAGCEUTICALS INC...cotiiiiiiiiiiiicsiicc ittt 134,422 24,872,103
ALFA LAVAL AB......etitectte et 497,358 9,422,054
ALFA SAB DE CV.ouiiiiitictitt st 5,413,656 12,098,294
ALFRESA HOLDINGS CORP......utiitiiitiiitic ittt 79,925 973,272
ALIBABA GROUP HOLDING LTD...viiiiiiiiiiitiiiiieniic ittt 23,200 2,411,408
ALIGN TECHNOLOGY INC........ccuvennenne 48,447 2,708,672
ALIMENTATION COUCHE-TARD INC... 612,320 25,740,437
ALKERMES PLC.... 85,800 5,024,448
ALLEGHANY CORP 9,792 4,538,592
ALLEGHENY TECHNOLOGIES INC.....oooitiiiiiiiiiiiiiiiic i 64,440 2,240,579
ALLEGION PLC...oiiitiiiiiciicte ettt sae s sae e 57,297 3,177,692
ALLERGAN INC/UNITED STATES......eiteuirteieerieitsrereresetesnestseeseseerees e saesesneneseseesesnenesessenssnenens 317,633 67,525,599
ALLIANCE DATA SYSTEMS CORP......oiiiiiiitiiiiicticin et 110,624 31,643,995
ALLIANT TECHSYSTEMS INC...ooiiiiiiiiiiictici et 88,109 10,242,671
ALLIANZ SE...oieiee s 700,784 116,470,558
ALLIED MATERIAL TECHNOLOGY.....ccotiiiiiiiiiiiiiiiicniec i 14 -
ALLIED WORLD ASSURANCE CO HOLD.......ciiviiiitiiiiiiiin it 58,522 2,219,154
ALLISON TRANSMISSION HOLDINGS.......ooiiiiiiiiiiiiiiic it 80,159 2,717,390
ALLSCRIPTS HEALTHCARE SOLUTION.....cctiiitiiiiiitic ittt 106,414 1,358,907
ALLSTATE CORP/THE 813,705 57,162,776
ALLY FINANCIAL INC 160,502 3,791,057
ALNYLAM PHARMACEUTICALS INC.... 39,440 3,825,680
ALS LTD..... 179,508 788,855
ALSTOM SA 570,575 18,544,796
LAY NS I Y 94,177 3,523,964
ALTICE SA e e 39,290 3,102,647
ALTRIA GROUP INC....oiiiiiiiicticiin et 1,543,152 76,031,099
ALUMINA LTD oottt ne s 1,144,453 1,681,131
AMADA CO LTD..eiicitiitii ittt bbb saa s b 156,788 1,356,096
AMADEUS IT HOLDING SA.....oiiiiiiiiiiii ittt 683,743 27,373,312
AMAZON.COM INC...oiiiiiiiiiiii i 313,010 97,142,654
AMOC NETWORKS INC...ooitiiiiiciiiitic s 35,418 2,258,606
AMCOR LTD/AUSTRALIA. ..ottt ettt ettt ee 1,418,256 15,761,353
LAV L5 O I 405,570 18,921,868
AMEC FOSTER WHEELER PLC....uviiiiiiiiiiiiieicticitc st 49,327 638,291
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
AMEC FOSTER WHEELER PLC....uviiiiiiiiiiiitiictccct i 726,987 9,669,215
AMERCO.....iiitiiiti e 4,320 1,228,003
AMEREN CORP ...ttt 107,136 4,942,184
AMERICA MOVIL SAB DE CV....ooiiiiiiiiiitiiiic ittt 1,407,677 31,222,276
AMERICA MOVIL SAB DE CV....ooiiiiiiiiiiiiitii ittt 5,323,061 5,922,638
AMERICAN AIRLINES GROUP INC.....cooiiiiiiiiiiiiiiciicciicnic i 427,553 22,929,667
AMERICAN CAMPUS COMMUNITIES IN....coiiiiiiiiiiiiiii ittt 62,279 2,575,859
AMERICAN CAPITAL AGENCY CORP.....tiiiiiiiiiticniictc st 316,623 6,911,880
AMERICAN EAGLE OUTFITTERS INC...coviiiiiiiiiiiiiciinsin st 274,621 3,811,739
AMERICAN ELECTRIC POWER CO INC.....ueiiiiiiiiiiiiiiiiiciiciciecni s 514,644 31,249,184
AMERICAN EQUITY INVESTMENT LIF....c.ciiiiiiiiiiiiiiiiciiii s 343,903 10,038,529
AMERICAN EXPRESS CO......cccvvvvirinnenne 525,017 48,847,582
AMERICAN FINANCIAL GROUP INC/O...ceiteuiieienieriinreerieitnee ettt sessse e naenes 43,016 2,611,932
AMERICAN HOMES 4 RENT.......ccceuvnnee 88,907 1,514,086
AMERICAN INTERNATIONAL GROUP L..ccviiiiiiiiiiiicitiiiiicicstc s 1,657,117 92,815,123
AMERICAN NATIONAL INSURANCE CO....coovviiiiiiiiiiiciicciicic e 4,306 492,004
AMERICAN REALTY CAPITAL HEAL.....oiiiiiiiiiiiiiiictic st 234,000 2,784,600
AMERICAN REALTY CAPITAL PROPER......cueiiiiitiiiticiic it 814,823 7,374,148
AMERICAN TOWER CORP....ooutiiitiitiictict s 355,311 35,122,492
AMERICAN WATER WORKS CO INC....uviiiiiiiiiiiiiiiiciec it 22,565 1,202,715
AMERIPRISE FINANCIAL INC....ooiiiiiiiiiiiciiciin st 233,411 30,868,605
AMERIS BANCORP......ciiitiiiiiiticii bbb 326,805 8,379,280
AMERISAFE INC..ooiiiiiiiii e 277,915 11,772,479
AMERISOURCEBERGEN CORP.......coiiiiiiiitiiitic ittt 204,271 18,417,073
AMETEK INC...oiiiieie s ae s 446,942 23,522,557
AMGEN INCL i s 840,810 133,932,625
AMLIN PLC......coveuvenns 719,580 5,365,428
AMOREPACIFIC GROUP... 466 423,116
AMP LTD....ccvvvrrrnen 1,340,273 6,032,468
AMPHENOL CORP ..ottt e 276,543 14,880,779
AMPOC FAR-EAST CO LTD...ciiiiiiiiiiiiciie ittt 306,000 280,805
AMSURG CORP ..ttt 131,650 7,205,205
AMTEK AUTO LTD...utiiiiiiitictie ettt st 750,919 2,140,130
AMTRUST FINANCIAL SERVICES INC....ooiuiiiiiiiiiiiiiiiicic e 213,110 11,987,438
ANA HOLDINGS INC...oeviiiiiiiiiiiccietec st 523,590 1,307,064
ANADARKO PETROLEUM CORP.....cveiitiitiiiiiiticcticc s 727,315 60,003,488
ANALOG DEVICES INC...outiiiiiiiiciicciec ettt 186,487 10,353,758
ANANDA DEVELOPMENT PCL...cotiiiiiiiiiiiiiitic it 2,387,100 237,984
ANDHRA BANK ...ttt 197,839 296,496
LN L 2 74 C S 32,984 1,823,592
ANGLO AMERICAN PLC....oviiitiiiiiciiccicc ettt 1,034,465 19,363,940
ANHEUSER-BUSCH INBEV NV... 724,349 82,268,150
ANIXTER INTERNATIONAL INC.. 107,188 9,481,850
ANN INC...ooiiiiiii, 289,771 10,570,846
ANNALY CAPITAL MANAGEMENT INC.....ooiiiiiiiiiiiciicii e 850,375 9,192,554
ANSYS INC.ceii s 209,050 17,142,100
ANTERO RESOURCES CORP.....coitiiitiictii ittt 31,483 1,277,580
ANTHEM INC..oiiiiiic e s ae s 354,832 44,591,737
ANTOFAGASTA PLC...oiiiiitieciet et bbb s s 178,688 2,096,610
AO SMITH CORP ..ttt 287,569 16,221,767
AOL INC it 47,412 2,189,012
AON PLC.ctiiiet et 366,791 34,782,791
AOYAMA TRADING CO LTD..coiuiiiiiiiiiiiiiiiciicsi sttt 189,200 4,172,357
AOZORA BANK LTD...uviiiiiiiitiiciictin ettt 522,888 1,631,095
AP MOELLER = MAERSK A/S. ...ttt ettt snene 4,075 8,191,387
AP MOELLER = MAERSK A/S. ...ttt ettt ettt snenen 4,946 9,604,664
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE

AP THAILAND PClLu.ittiiiiiiiiiitii ittt 1,442,320 260,845
APA GROUP......ciitii it 1,688,875 10,296,577
APACER TECHNOLOGY INC...uviiiiiiiiiiiiiiic ittt 248,000 253,478
APACHE CORP ..ttt 408,979 25,630,714
APARTMENT INVESTMENT & MANAGEM.....ccccciiiiiiiiiiineicci s 86,719 3,221,611
APOLLO EDUCATION GROUP INC....coiuiiiiiiiiiiiiic ittt 57,641 1,966,135
APOLLO TYRES LTD..utiiiiiitiictiiciie ettt 606,753 2,145,468
APPLE INC.ooiice e 5,335,291 588,909,421
APPLIED MATERIALS INC...ooeiiiiiiiictice s 635,146 15,827,838
APPLIED MICRO CIRCUITS CORP......etiitiiitiiiticiiccicsin st 436,707 2,847,330
APTARGROUP INC....oitiiiiiiiiii it 128,021 8,556,924
APTECH LTD.............. 88,270 98,936
AQUA AMERICA INC.. 105,130 2,806,971
ARAMARK.......ccoeeuen. 25,070 780,931
ARC RESOURCES LTD...uoiiiiiiiiiiiciiciiic ettt 257,932 5,602,909
ARCA CONTINENTAL SAB DE CV...uviiiiiiiiiiiiciiiicn i 44,601 282,437
ARCBEST CORP....otiitticti et 846,887 39,270,150
ARCELORMITTAL. ..ottt s st 1,225,464 13,476,347
ARCHER-DANIELS-MIDLAND CO....ctiiiiiiiiiiitiiiiiiiec ittt 1,256,768 65,351,936
ARDENTEC CORP ...ttt bbb s 346,407 286,097
ARGO GROUP INTERNATIONAL HOLDLI....ccuviitiiiiiiiiiciiciec ettt 24,274 1,346,479
ARISTA NETWORKS INC...oooiiiiiiiiiiciii it 3,607 219,161
ARKEMA SA. .o 364,109 24,263,297
ARM HOLDINGS PLC...uiiiiiitiiiiicticnic ettt 636,457 9,874,336
ARMSTRONG WORLD INDUSTRIES INC......ccouiiiiiiiiiiiiiiiiciicin ettt 26,882 1,374,208
ARRAY BIOPHARMA INC.....oiiiiiiiiitiiiictc st 900,000 4,257,000
ARRIS GROUP INC........... 74,668 2,254,227
ARRIUM LTD.....cccevrrirnrnnne 4,603,664 809,993
ARROW ELECTRONICS INC.... e 90,651 5,247,786
ARTHUR J GALLAGHER & CO.....eoviiiiiiiiiiiciiici ittt 93,271 4,391,199
ARTISAN PARTNERS ASSET MANAGEM.......oiiiiiiiiiiiiiii e 16,349 826,115
ARUBA NETWORKS INC...oooiiiiiiiiii ittt 286,839 5,214,733
ARYZTA AG...eiitiite et s 122,388 9,477,942
ASAHI GLASS CO LTD .ottt s 453,760 2,229,156
ASAHI GROUP HOLDINGS LTD...couiiiiiiiiiiiiiciiir ittt 324,755 10,148,001
ASAHI KASEI CORP....eiitiiticte et 571,569 5,270,191
ASBURY AUTOMOTIVE GROUP INC.....ooiiiiiiiiiiiiiiii it 115,200 8,745,984
ASCENA RETAIL GROUP INC...cuiiiiiiiiiiitiiiiicin et 77,153 969,042
ASCENDAS REAL ESTATE INVESTMEN.......cciiiiiiiiiiiiiticct e 1,545,833 2,776,457
LA O [ I 3 441,987 2,188,285
ASHLAND INC..oviiiiiiicicte e saae e 41,074 4,919,022
ASHTEAD GROUP PLC.. 228,072 4,096,757
ASICS CORP....cvvvtiiiiiiiicciiciieis 72,569 1,752,260
ASM PACIFIC TECHNOLOGY LTD..... 108,753 1,037,766
ASML HOLDING NV...oiiiiiiiiiiiiiiiic ittt 532,268 57,644,345
ASOS PLC.. ittt e 665,100 26,714,593
ASPEN INSURANCE HOLDINGS LTD...cuuiiiiiiiiiiiiiiiiiiciec st 58,815 2,574,333
ASSA ABLOY AB.....etiiiiiticee et 396,536 21,011,482
ASSECO POLAND SA.... ittt bbb s saa s e b 21,401 307,278
ASSICURAZIONI GENERALI SPA.......oiiiiiiictictici e 529,111 10,884,263
ASSOCIATED BANC-CORP.....ooiiiitiiitic ittt 94,795 1,766,031
ASSOCIATED BRITISH FOODS PLC.....cviiiiiiiiiiiicitic ittt 172,565 8,483,839
ASSURANT INC...oviiiiiiiiccitiet e 274,530 18,786,088
ASSURED GUARANTY LTD..coutiiiiiiiiiiitii ittt 100,595 2,614,464
ASTELLAS PHARMA INC....ooiiiiiiiiii ittt s 2,982,831 41,957,915
ASTRAZENECA PLC...coiiiiiictcc ettt s 1,277,664 90,754,561
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
ASTRONICS CORP ..ottt 132,563 7,332,060
LY G S 87,725 2,637,556
ASYA KATILIM BANKASIAS......eiiiiiiiicct s 456,142 126,828
ATET INCii bbb 4,783,480 160,677,093
LA 1 I POt 34,610 1,424,142
ATHENAHEALTH INC. .ottt 22,471 3,274,025
ATLANTIA SPA .. sa s s 187,094 4,376,179
ATLAS COPCO ABi.....etiitec e 176,832 4,538,121
ATLAS COPCO ABi.....ettctet et 304,293 8,489,457
ATLAS PIPELINE PARTNERS LP...ooouiiiiiiiiiiiicii s 60,000 1,635,600
ATLASBX CO LTDuutiiiiiiiticitte ettt 13,822 486,030
ATMEL CORP................ 250,238 2,100,748
ATMOS ENERGY CORP. 199,082 11,096,831
ATOS............. 36,608 2,936,925
ATTACQ LTD vttt s be s 142,179 270,378
ATWOOD OCEANICS INCi..oviiiiiiiiiiiiciii ettt 38,153 1,082,401
AU OPTRONICS CORP.....ctiiiiiitiitic ittt 4,478,000 2,295,538
AUCKLAND INTERNATIONAL AIRPORT. ...ttt 1,239,656 4,098,511
AUDIX CORP ..ttt e 159,200 199,491
AURIZON HOLDINGS LTD..ccoviiiiiiiiiiiiicitic ittt 968,527 3,661,785
AUROBINDO PHARMA LTD...cooiiiiiiiiitiiiiiciic ittt 509,238 9,162,210
AUSNET SERVICES......oiiiiiiiiiicticn et 776,064 844,672
AUSTRALIA & NEW ZEALAND BANKIN.......ccoiiiiiiitiiiiiicir i 1,249,149 32,803,716
AUTOCANADA INC...ooiiiitiiiie et 83,300 3,200,389
AUTODESK INC....oiitiiiiiiiie it 135,036 8,110,262
AUTOLIV INC ..ot bbb 118,200 12,543,384
AUTOMATIC DATA PROCESSING INC. 286,189 23,859,577
AUTONATION INC.....ooovviiiiiiiiiienne 40,913 2,471,554
AUTOZONE INC...........c...... 17,587 10,888,288
AVAGO TECHNOLOGIES LTD...oiiiiiiiiiiiicticiec ittt 364,307 36,645,641
AVALONBAY COMMUNITIES INC...couviiiiiiiiiiitii ittt 116,849 19,091,958
AVERY DENNISON CORP......oiiitiiitiiitii ittt 314,771 16,330,319
AVIELTD oot e 48,530 327,623
AVIANCA HOLDINGS SA....ciiiiiiiiiiticcti ettt 115,003 1,348,985
AVIS BUDGET GROUP INC....ooiiiiiiiiiiiiiiic it 62,556 4,149,339
AVIV REIT INC .ot 107,733 3,714,634
AVIVA PLC...oiii e 4,773,478 36,061,556
AVNET INCoiiie bbb ae s 125,360 5,392,987
AVON PRODUCTS INC...outiiiiiiiiiiiiiciic ettt s 4,526,833 42,506,962
AVX CORP....t e 27,569 385,966
AXA SA. e s 3,439,319 79,926,370
AXALTA COATING SYSTEMS LTD..... 34,131 888,089
AXEL SPRINGER SE.......cccvvvriiinnnn. 17,939 1,087,091
AXIALL CORP.....cvveviriiiiiins 94,320 4,005,770
AXIS CAPITAL HOLDINGS LTD...uviiiiiiiiiiiniiiiiic ittt 60,671 3,099,681
AZZINC. .ot 84,978 3,987,168
B&G FOODS INC.....ooiiiiiiiiciiicc et 147,720 4,416,828
B/E AEROSPACE INC.....cutietiiireiinteienteiteetet st es et tse ettt sn et s s n e nnsea 62,481 3,625,148
BABCOCK & WILCOX CO/THE.....uiiireuirieieniereesreiereette et eseses et sne e sne e snese s 65,439 1,982,802
BABCOCK INTERNATIONAL GROUP PL....cuviiiiiiiiiiicciicin i 1,361,673 22,463,336
BAE SYSTEMS PLC...ooitiiiiiiiiic ittt s 3,018,388 22,214,309
BAIDU INC....oviiiiiiiiictic bbb s s 29,340 6,688,640
BAKER HUGHES INC.....cviiiiiiiciicct s 339,810 19,053,147
BALL CORP ...ttt 70,156 4,782,535
BALOISE HOLDING AG.....ooiiiiiiiiiiiiiic ittt saa s 100,678 12,948,874
BANCA MONTE DEI PASCHI DI SIEN.....cocuiiiiiiiiiiiii it 1,970,919 1,120,908
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
BANCA POPOLARE DELL'EMILIA ROM......ouiiiiiiiiiiiiiieseceee ettt 3,105,655 20,537,458
BANCO BILBAO VIZCAYA ...ttt s s 2,802,781 267,929
BANCO BILBAO VIZCAYA ARGENTARL...ccuiiitiiitiiitii it 3,390,045 32,218,082
BANCO COMERCIAL PORTUGUES SA......oiiiiiiiiiiiciicccir e 15,962,504 1,269,024
BANCO DO BRASIL SA.....ooiiiitiii i 1,722,058 15,398,886
BANCO ESPIRITO SANTO SA....oiiiiiiiiiiiiici et 1,254,201 152
BANCO POPULAR ESPANOL SA......ciiitiiiiiiticiicic st 4,257,246 21,430,159
BANCO SANTANDER SA....iiiiiiiiiit s 10,857,273 91,912,351
BANDAI NAMCO HOLDINGS INC....couviiiiiiiiicitiiiiiciicicss st 80,426 1,719,940
BANGCHAK PETROLEUM PCL/THE......coueirieiiieiieereineetreeresesrees et en e senene 2,459,900 2,373,916
BANGKOK BANK PCL....utiiiiiiiiiiii it 749,600 4,420,134
BANGKOK BANK PCL.... 3,005,100 17,720,043
BANK HAPOALIM BM......... 478,768 2,263,766
BANK LEUMI LE-ISRAEL BM................ 600,956 2,066,271
BANK NEGARA INDONESIA PERSERO.......ccuciiiiiiiiiiiciicniiccte e 5,555,600 2,736,312
BANK OF AMERICA CORP....ooitiiitiitiicticti ettt 7,308,372 130,746,775
BANK OF CHINA LTD...oiiiiiiiiiiiiiiiciic sttt 74,051,000 41,729,095
BANK OF CHONGQING CO LTD..ccoiuiiiiiiitiiiiiiiin ittt 379,000 292,747
BANK OF COMMUNICATIONS CO LTD.....oovviiiiiiiiiiiiiciecsic sttt 1,717,000 1,603,007
BANK OF EAST ASIA LTD...coiiiiiiiiiiiiicctec ettt s 581,450 2,343,090
BANK OF HAWAII CORP....oovviiitiitiictictctct s 26,367 1,563,827
BANK OF IRELAND . ..ottt s s 12,468,806 4,722,506
BANK OF KYOTO LTD/THE....uititeuirteieneereesreireeiere ettt sn e sesseennes 153,283 1,293,819
BANK OF MONTREAL......coitiiiiiiiicii et 292,897 20,781,589
BANK OF NEW YORK MELLON CORP/T...cveuevreuirinriinreiinierenenieesne et se s s seesenenes 676,975 27,464,876
BANK OF NOVA SCOTIA. ...ttt 1,697,754 97,196,691
BANK OF QUEENSLAND LTD..... 164,270 1,637,362
BANK OF THE OZARKS INC........... 467,183 17,715,579
BANK OF YOKOHAMA LTD/THE......... . 3,252,925 17,833,500
BANK RAKYAT INDONESIA PERSERO.......cccuiiiiiiiiiiiiiiiici s 1,116,500 1,050,242
BANKINTER SA. ..ot 305,466 2,476,885
BANKUNITED INCi..ooiiiiiiiiiiiii ettt st 60,309 1,747,152
BARCLAYS AFRICA GROUP LTD....uviiiiiiiiiiiiiiiiiicsiic ettt 18,846 296,486
BARCLAYS PLC...iiiiiiiitii ettt e 28,274,471 107,351,769
BARLOWORLD LTD..ccouviiiiiiiiii ittt 76,037 629,263
BARRICK GOLD CORP ...ttt s 2,612,624 28,240,926
BASFE SE... e 1,134,519 95,932,991
BAXTER INTERNATIONAL INC.....oiiiiiiiiiiiiiiii ittt 540,904 39,642,854
BAYER AG...oiiiiiiiii e 1,228,608 167,994,513
BAYERISCHE MOTOREN WERKE AG......coiiiiiiiiiiiiiiiiii it 395,434 42,954,488
BAYTEX ENERGY CORP.....outiiiiiitiictic s 75,280 1,255,696
BB&T CORP......ccceeuveurnee 2,153,707 83,757,665
BBCN BANCORP INC.. 539,739 7,761,447
BCEINC.....ovviiiiiiiiiiieis . 203,572 9,364,400
BECTON DICKINSON AND CO....uviiiuiiiiiiiiiiiiiciic sttt 170,079 23,668,194
BED BATH & BEYOND INC.....cocuiiiiiiiiiiiiitiiciccin s 93,768 7,142,309
BELDEN INC...oitiiitiiticctete et 110,384 8,699,363
BELGACOIM SA.... ittt 113,232 4,124,193
BELLE INTERNATIONAL HOLDINGS Lu..cuviiiiiiiiiiiiiiiiiiiicciccic it 433,000 486,890
BEMIS CO INC...ciiiiiiiiiiticct ettt 59,858 2,706,180
BENCHMARK ELECTRONICS INC.....ooiiiiiiiiiiiiiiicii et 293,600 7,469,184
BENDIGO & ADELAIDE BANK LTD....uiiiiiiiiiiiiiciiiie ittt 203,232 2,130,494
BENESSE HOLDINGS INC.....oviiiiiiiiiiiiiiiieiic ettt 30,231 903,942
BERKSHIRE HATHAWAY INC....cviiiiiiiiiiiiciiciic s 1,054,981 158,405,397
BEST BUY CO INC..ooiiiiiiiiict ettt 294,781 11,490,563
BEZEQ THE ISRAELI TELECOMMUNIC.......ccoiiiiiiiiiiiiicnc it 868,392 1,550,919
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BG GROUP PLC....oiiitiiiicticcet ettt s 5,165,551 69,670,434
BGP NPV ..ot s 1,963,011 16
BHARAT FORGE LTD..ccoiuiiiiiiiiiiiiic ittt 309,555 4,630,881
BHARAT PETROLEUM CORP LTD....coiuiiiiiiiiiiiiiiiic ittt 299,478 3,064,879
BHP BILLITON LTD..ccuiiiiiiiiicitii ittt 229,500 10,859,940
BHP BILLITON LTD..ccutiiiiiiiicitic ittt 2,267,812 54,506,724
BHP BILLITON PLC....ciiiiiiiiiiiciict et s 2,693,240 58,309,148
BIG LOTS INC ettt s s 152,400 6,099,048
BIOGEN INC..ooiiiiiiii i bbb 233,011 79,095,584
BIOMARIN PHARMACEUTICAL INC.....viiiiiiiiiiieiicci st 86,637 7,831,985
BIOMED REALTY TRUST INC....ooiiiiiiiiiiiiiiiciicc ettt 537,489 11,577,513
BIO-RAD LABORATORIES INC.... 12,309 1,483,973
BIO-TECHNE CORP.............. 22,002 2,032,985
BLACKBERRY LIMITED.......cccvvvrenrinnen. 226,643 2,492,926
BLACKHAWK NETWORK HOLDINGS INC....cuoiiiiiiiiiiiiiicniiciec i 784 29,549
BLACKROCK INC....oiiiiiiiiiciictic et 75,681 27,060,498
BNP PARIBAS SA.....oiiiiiiiiiii s 1,369,702 81,643,913
BOC HONG KONG HOLDINGS LTD...cootiiitiiiiiiiiiiciicsiic i 9,325,555 31,206,039
BOEING CO/THE. ... ettt ittt ettt sttt sttt nnene e 604,526 78,576,289
BOFI HOLDING INC...cuviiiiiiiiiiiiicicctc ettt 124,902 9,718,625
BOK FINANCIAL CORP ..ottt 16,147 969,466
BOLIDEN AB....ooiiiiiticcee et 868,911 13,930,103
BOLLORE SA....tiititic ettt 248,520 1,133,721
BOMBARDIER INC....uiiiiiiiiictice et s 2,083,373 7,464,708
BOOZ ALLEN HAMILTON HOLDING CO.....uviiiiiiiiiiiiiiiniiicnic et 44,233 1,173,501
12T R 354,696 1,538,407
BORGWARNER INC................ 896,216 49,247,069
BOSKALIS WESTMINSTER NV. 38,992 2,144,434
BOSTON PROPERTIES INC... 137,443 17,687,540
BOSTON SCIENTIFIC CORP....ueiiiiitiiitii ettt 2,131,119 28,237,327
BOULDER BRANDS INC.....oiiitiiiiiiiiiiiictic ittt 1,856,486 20,532,735
BOUYGUES SA ..o s 76,087 2,760,231
BP PLC. . 17,255,463 110,581,937
BR PROPERTIES SA....eiiiiiiitiictitc ettt 86,200 332,387
BRAMBLES LTD..uiiiiiiitiiiic ettt st 1,173,696 10,210,053
BRANDYWINE REALTY TRUST ...oiitiiiiiiiii ittt 106,051 1,694,695
BRENNTAG AG.. oottt s ae s 70,003 3,939,729
BRE SA s 410,000 9,784,967
BRIDGESTONE CORP......utiiiiiiitiitic ittt 975,292 34,156,978
BRINKER INTERNATIONAL INC...cvtiiiiiiiiiiiiiin st 193,717 11,369,251
BRISTOL-MYERS SQUIBB CO.......ccouiiiiiiiiiiiiiiiii ittt 1,124,787 66,396,177
BRISTOW GROUP INC............... 102,690 6,755,975
BRITANNIA INDUSTRIES LTD.........ccuc... 12,025 350,544
BRITISH AMERICAN TOBACCO MALAY..... 20,100 374,234
BRITISH AMERICAN TOBACCO PLC.....cotiiiiiiiiiiiciiiciic it 3,553,353 193,919,798
BRITISH LAND €O PLC/THE ..ottt ettt sttt e s eenene 730,827 8,854,241
BRIXMOR PROPERTY GROUP INC......ociiiiiiiiiiiiiiiiniiciec ittt 31,980 794,383
BROADCOM CORP.....vtiiiiiitic ittt e ae e 828,587 35,902,675
BROADRIDGE FINANCIAL SOLUTIONS.......ooiiiiitiiiiiiiiciic s 71,627 3,307,735
BROADSOFT INC..oootiiiiiiiiiciicten ettt 171,324 4,971,822
BROCADE COMMUNICATIONS SYSTEMS.....ooiiiiiiiiiiicn e 258,722 3,063,268
BROOKDALE SENIOR LIVING INC.....ooouiiiiiiiiiiiiiiic i 101,915 3,737,223
BROOKFIELD ASSET MGMT INC....utiiiiiiiiiiiiiiictc s 677,024 34,030,941
BROTHER INDUSTRIES LTD....ouiiiitiiiiiiiiiiiic ittt 679,503 12,491,134
BROWN & BROWN INC.....ooiiiiiiiiiiiiiicii ittt 71,605 2,356,521
BROWN SHOE CO INC...cuiiiiiiiiiiiicciin et 358,178 11,515,423
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BROWN-FORMAN CORP.....oiitiiitiiitii ittt 1,136 99,786
BRUKER CORP ...ttt b 65,339 1,281,951
BT GROUP PLC....oiiiiiiiiiiici ettt bbb 9,413,969 58,935,106
L2011 = N R 231,301 21,027,574
BUNZL PLC...oritiiic et e s 346,233 9,523,198
BURBERRY GROUP PLC.....uiiiiiiiiiiiiiitin it 570,146 14,544,042
BUREAU VERITAS SA ...ttt s e 100,156 2,219,058
L7 S 481,104 14,649,617
CABELA'S INC....oeeeeeee ettt et st 6,284 331,230
CABLEVISION SYSTEMS CORP......ciiitiiitiiiticiic ittt 566,256 11,687,524
CABOT CORP ...ttt bbb 38,275 1,678,742
CABOT OIL & GAS CORP........ e ————— 1,237,723 36,648,978
CACI INTERNATIONAL INC........ 87,076 7,504,210
CADENCE DESIGN SYSTEMS INC.. 171,877 3,260,507
CAE INC ... 119,514 1,556,029
L0 A AN N 382,630 1,458,143
CAIXABANK SA.....oiiiiiiiii e 77,744 410,257
CALBEE INC...itiiiiici ettt 163,118 5,680,117
CALIFORNIA RESOURCES CORP......ooiiiiiitiiitiiticii et 186,136 1,025,609
CALLAN FUND. ..ottt bbb s s be s 19,926,308 375,920,543
CALPINE CORP....ntiittictictte bbb 1,021,174 22,598,581
CALTEX AUSTRALIA LTD .ottt 100,643 2,817,577
CAMDEN PROPERTY TRUST ....oiiiiiiitiiiiiciic sttt 76,878 5,676,672
CAMECO CORP....evietictie et b e st 294,880 4,849,958
CAMERON INTERNATIONAL CORP.....ttiitiiitiiitictc et 526,205 26,283,940
CAMPBELL SOUP CO...ocoiiiiiiiiiicticiin ettt s e 573,537 25,235,628
CANADIAN IMPERIAL BK OF COMM... 848,167 73,111,153
CANADIAN NATIONAL RAILWAY CO... 180,682 12,450,797
CANADIAN NATIONAL RAILWAY CO...... 421,696 29,133,705
CANADIAN NATURAL RESOURCES LTD....coouiiiiiiiiiiiinsiiictec it 758,547 23,524,289
CANADIAN OIL SANDS LTD...ctiiiiiiiiiiiiiiic st 219,404 1,973,831
CANADIAN PACIFIC RAILWAY LTD...oiiiiiiiiiiii ittt 211,333 40,825,175
CANADIAN TIRE CORP LTD...ciiiiiiiiiiiii ittt 101,005 10,703,521
CANADIAN UTILITIES LTD..uviitiiiiiciie ettt 136,764 4,830,577
CANARA BANK ..ot b 500,104 3,554,940
CANON INCL.ooeiiiiiiitic s s a e 1,026,432 32,878,868
CAP GEMINI SA ..o 311,115 22,392,121
L0 I 1 o R 299,565 5,049,316
CAPITACOMMERCIAL TRUST ...ttt 1,551,093 2,054,312
CAPITAL ONE FINANCIAL CORP.....oviiiiiiticiiictic et 1,213,904 100,207,775
L0 I I N R 1,938,595 4,842,464
CAPITAMALL TRUST........ 1,833,160 2,822,162
CARDINAL ENERGY LTD... 104,500 1,218,904
CARDINAL HEALTH INC.... 350,464 28,292,959
CAREFUSION CORP....ctiitiiittictic i 163,061 9,676,040
L0 L o N 1,003,900 5,256,382
CARLISLE COS INC .ottt s 112,141 10,119,604
CARLSBERG A/S.....iniitiieteerteitre ettt sttt n et 364,017 28,322,785
CARMAX INC....c.eiiiiiiticcii e e sabe e 130,864 8,712,925
CARNIVAL CORP....tiitictcte ettt saae e 252,234 11,433,767
CARNIVAL PLC...tiitiitti ettt s s 83,275 3,790,221
CARPENTER TECHNOLOGY CORP.....ccutiitiiiiiiticcticticc e 31,537 1,553,197
CARREFOUR SA... .o bbb s 1,465,637 44,869,400
CARSALES.COM LTD...oiitiiiiiiiiiiciictec ittt 1,080,000 9,209,384
CARTER'S INC...oiee ettt st 31,870 2,782,570
CARTICA INVESTORS LP...ciiiiiiiiiictictictc it 22,356,893 22,356,893
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CASEY'S GENERAL STORES INC.....uiiniiiiiiiieii ittt s 118,561 10,708,430
CASINO GUICHARD PERRACHON SA.......ooiiiiiiiiiiiiini it 318,130 29,433,522
CASIO COMPUTER CO LTD.ccuiiiiiiiiiiiiic ittt 91,368 1,418,206
CATAMARAN CORP ..ottt 133,597 6,913,645
CATAMARAN CORP ..ottt b 211,131 10,958,943
CATERPILLAR INC..ooiitiitei ettt st 875,590 80,142,753
CATHAY PACIFIC AIRWAYS LTD...oeiiiiiiiiiiiiiiiic ittt 534,277 1,164,340
CBL & ASSOCIATES PROPERTIES IN......coiiiiiiiiiiiiiciiicicite e 99,045 1,923,454
CBOE HOLDINGS INCi...ooiiiiiiiiiiiiciii ettt 51,033 3,236,513
CBRE GROUP INC...iiiiiiiiticiii ittt 257,168 8,808,004
CBS CORP .t s 441,315 24,422,372
CCL INDUSTRIES INC. 13,200 1,434,478
CDK GLOBAL INC....... 95,389 3,888,056
CDW CORP/DE.... 51,645 1,816,355
L I 21,791 297,043
CEBU AIR INC ..ttt s 199,480 382,839
L0 I N 0 L Rt 92,555 5,549,598
L0 I ] [ Y C 2,821 91,210
CELGENE CORP....tictitt et 758,909 84,891,561
CENOVUS ENERGY INC...coiiiiiiiiiiiiiciicti s 343,027 7,098,949
CENTENE CORP...ttttcte ettt 34,245 3,556,343
CENTERPOINT ENERGY INC...oooiiiiiiiiiiiiiiciicicn s 255,037 5,975,517
CENTRAL JAPAN RAILWAY CO...uvviiiiiiiiiiiiiiiin ittt 65,462 9,904,338
L0 [ N 9,342,108 40,641,043
CENTURYLINK INC...oviiiiiiiiiiice s 565,657 22,388,704
CERNER CORP....tiitti ettt bbb s 466,822 30,184,711
CETIP SA - MERCADOS ORGANIZADO... 842,300 10,203,168
CEZAS....ooiiiiiiiiiii 28,358 731,731
CF INDUSTRIES HOLDINGS INC. 88,887 24,225,263
CGIGROUP INC....oiiiiiiicticctc e s 101,068 3,864,711
CH ROBINSON WORLDWIDE INC......ooitiiiiiiiiiiiiiiic it 88,116 6,599,007
CHALLENGER LTD/AUSTRALIA.....ccoeiieieertetrteere ettt ettt et 2,442,169 13,050,525
CHANG HWA COMMERCIAL BANK LTD....uviiiiiiiiiiiiniiiiiicsiin it 471,240 270,648
CHAODA MODERN AGRICULTURE HOLD.........ccciiitiiiiiiiiiiiiciec e 8,575 11,834
CHARLES RIVER LABORATORIES INT...cuiiiiiiiiiiiiiiiiicic it 28,692 1,825,959
CHARLES SCHWAB CORP/THE......cceiteirieteniireeereiereeite ettt esees et es 667,352 20,147,357
CHAROEN POKPHAND ENTERPRISE......ccuiiitiiiiiiiiiiiictitc e 385,350 307,895
CHART INDUSTRIES INC...oooiiiiiiiiiicie ittt 33,592 1,148,846
CHARTER COMMUNICATIONS INC...ootiiiiiiiiiiiiiiic it 53,412 8,899,507
CHEETAH MOBILE INC....ooiiiiiiiiiiiiciiic et 24,572 371,529
CHENG LOONG CORP....coviiitiiitii it 1,406,840 576,501
CHENIERE ENERGY INC............. 202,413 14,249,875
CHESAPEAKE ENERGY CORP........ 357,650 6,999,211
CHEUNG KONG HOLDINGS LTD............. 1,641,555 27,582,044
CHEUNG KONG INFRASTRUCTURE HOL......ooiiiiiiiiiiiiiciiccicitec e 410,343 3,037,285
CHEVRON CORP....tiiitictctc e e 1,722,578 193,238,800
CHICAGO BRIDGE & IRON CO NV.....oiiiiiiiiiiiiiiiiciiciiii it 58,495 2,455,620
CHICO'S FAS INC.....eeeceee sttt et s e 668,288 10,832,948
CHILDREN'S PLACE INC/THE....c.eitiiiteiineeienisieesreenee ettt esees 27,556 1,570,692
CHIMERA INVESTMENT CORP.....ooiitiiitiitiictic et 610,810 1,942,376
CHINA BLUECHEMICAL LTD..ccutiiiiiiiiiiic ittt 576,000 204,259
CHINA CITIC BANK CORP LTD...ccoiuiiiiiiiiiiciicsii ettt 15,953,000 12,795,561
CHINA COMMUNICATIONS CONSTRUCT ..ottt 289,000 347,701
CHINA CONSTRUCTION BANK CORP.....ccuviitiiitiiiticii et 25,088,000 20,607,821
CHINA EASTERN AIRLINES CORP LT...ciiiiiiiiiiiiiiiiiciiicicn i 604,000 289,739
CHINA EVERBRIGHT BANK CO LTD...coouiiiiiiiiiiiiicsiicciic ittt 519,000 282,427
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CHINA GALAXY SECURITIES CO LTD...uviiiiiiiiiiiiiiiiic ettt 452,500 567,751
CHINA GAOXIAN FIBRE FABRIC HOL......cuiiiiiiiiiiiiiiiicicc it 352,000 -
CHINA GAOXI-CWLB.....ooiiiiiiiiiiietecsi s 175,999 266
CHINA LIFE INSURANCE CO LTD..cciiiiiiiiiiiciii ittt 746,000 2,929,225
CHINA LONGYUAN POWER GROUP COR.....coiitiiiiiiiiniicic it 2,430,000 2,528,753
CHINA MERCHANTS BANK CO LTD...coiiiiiiiiiiiiiiiiiic ittt 1,431,000 3,590,948
CHINA MINSHENG BANKING CORP LT...ccuiiiiiiiiiiiiiiiiciicsi et 1,843,000 2,424,109
CHINA MOBILE LTD..uciiiiiticciiicticcic ettt s 1,126,500 13,146,386
CHINA PETROLEUM AND CHEMICAL......oiiviiiiiiiiiiiiiciecn s 26,917,600 21,694,166
CHINA POWER INTERNATIONAL DEVE.......coiiiiiiiiiiiiicic s 2,389,000 1,210,697
CHINA RAILWAY CONSTRUCTION COR....uvviiiiiiiiiiiiciic ittt 2,446,500 3,116,942
CHINA RAILWAY GROUP LTD................ 2,820,000 2,320,045
CHINA RESOURCES CEMENT HOLDING. 2,702,000 1,749,104
CHINA RESOURCES POWER HOLDIN..... 156,000 402,329
CHINA SHENHUA ENERGY CO LTD....coiiiiiiiiiiiiiiiiciic it 288,000 852,318
CHINA SOUTHERN AIRLINES CO LTD...uviiiiiiiiiiiiiiciiiii i 2,130,000 1,013,521
CHINA STEEL CORP ...ttt s 346,000 287,950
CHINA SYNTHETIC RUBBER CORP........cootiiiiiiiiiiiiictinec s 289,000 300,870
CHINA TAIPING INSURANCE HOLDIN.....cciiitiiitiiitiiniiccicii s 131,200 375,589
CHINA TELECOM CORP LTD...uuiiiiiiiiiiitiiciiciic ittt 31,904,490 18,678,167
CHINA TRAVEL INTERNATIONAL INV...coiiiiiiiiiiiiiiiiiti e 994,000 344,798
CHINA UNICOM HONG KONG LTD...ccouviiiiiiiiiniin ittt 4,556,000 6,110,034
CHINA YUCHAI INTERNATIONAL LTD..cuviiiiiiiiiiincicciic sttt 57,072 1,084,368
CHINA ZHONGWANG HOLDINGS LTD...uviiiiiiiiiiiiiciicsiiceiccsiee e 619,600 274,850
CHIPMOS TECHNOLOGIES BERMUDA L.....cuiiiiiiiiiiiiiiiiciicciccicsi e 51,923 1,210,844
CHIPOTLE MEXICAN GRILL INC....oviiiiiiiiiiiiiiiiciiiici s 18,477 12,647,691
CHIYODA CORP......erviiiiiiiiiciiiiins 69,639 584,318
CHOCOLADEFABRIKEN LINDT & SPRU... 435 2,159,130
CHOICE HOTELS INTERNATIONAL IN........... 156,041 8,741,417
CHONGOQING RURAL COMMERCIAL BAN......oiiiiitiiiiiciicniic s 3,996,000 2,488,853
CHRISTIAN DIOR SE...ooiiiiiiiiitiieiic ittt 144,704 25,021,658
CHUBB CORP/THE. ...ttt ettt ettt sttt st nnene e 238,819 24,710,602
CHUBU ELECTRIC POWER CO INC.....oouiiiiiiiiiiiicciicsiec et 767,817 9,084,185
CHUGAI PHARMACEUTICAL CO LTD..coiiiiiiiiiiiiiiiciincicci it 371,469 9,183,319
CHUGOKU BANK LTD/THE...cueutrietieireiirteieneeieesree ettt snesesaeneseseesesneseseesesesnesens 73,758 1,015,061
CHUGOKU ELECTRIC POWER CO INC/....eoveuirieiinreiiinreinieiineereeseeesree st sneeeneseneeneas 134,384 1,770,939
L0 I N 103,135 2,875,225
CIA DE SANEAMENTO BASICO DO ES.....ooiiiiiiiiiiiiiicciicnin e 183,600 1,154,844
CIA DE SANEAMENTO BASICO DO ES.....ooiiiiiiiiiiiiiicciinii s 248,460 1,589,912
CIA DE SANEAMENTO DE MINAS GER....cvviiiiiiiiiiiiic e 120,800 1,144,287
CIA ENERGETICA DE MINAS GERAIS......cctiiiiiiiiiiicti s 484,522 2,408,074
CIE DE SAINT-GOBAIN.......c.covrrurrnnne e 616,139 26,266,043
CIE FINANCIERE RICHEMONT SA........... e —————— 328,814 29,385,280
CIE GENERALE DES ETABLISSEMENT..... 84,503 7,696,572
CIENA CORP ...ttt bbb s saa s s b e 192,314 3,732,815
CIGNA CORP ..t e 303,669 31,250,577
CIMAREX ENERGY CO..cutiiiiiiiiiiiiiiciiciiictec ettt 127,938 13,561,428
CINEMARK HOLDINGS INC.....ooiiiiiiiiiiiiiiciicii st 68,476 2,436,376
CINTAS CORP ...ttt s a e sae s sab e e 59,714 4,683,966
CISCO SYSTEMS INC..coiiiiiiiitii ittt bbb 5,881,290 163,588,081
CIT GROUP INC..oiiiiiictccic bbb s 321,020 15,354,387
L0 I I T2 10 1 PR 3,845,994 208,106,735
CITIZEN HOLDINGS CO LTD..ceiiiiiiiiiiiiiiii ittt 201,389 1,568,850
CITIZENS FINANCIAL GROUP INC.....cviiiiiiiiiitiiiiiiii it 449,904 11,184,613
CITRIX SYSTEMS INC..coviiiiiiiiiciiicec ettt s 452,831 28,890,618
CITY DEVELOPMENTS LTD..cciiiiiiiiiiiicciicctieir et 308,882 2,393,946
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CITY NATIONAL CORP/CA.....otteiiieteintetrte ittt ettt et n et et 28,250 2,282,883
CICORP..c. e 89,547 12,709,214
CLARCOR INC..eitiitictc ettt bbb s e aa s ae s 144,597 9,635,944
LG Iy 1 A I S 489,600 8,238,426
CLEAN HARBORS INC....oiiitiiiiiiiitii ittt 104,921 5,041,454
CLEAR CHANNEL OUTDOOR HOLDINGS.......cceiiiiiitiiiiiciin it 25,283 267,747
CLECO CORP ..ttt bbb e sab e s 10,000 545,400
CLIFFS NATURAL RESOURCES INC....cutiiiiiiiiiiiiiicin st 90,960 649,454
CLOROX CO/THE....ctteuiieteirieiirte ettt ettt sttt nn e bt nnenen 87,127 9,079,505
(O I o (O I N N 2,176,985 18,878,797
CIME GROUP INC/ILueitiiieuiesieinteitsee ettt sttt sae et sttt en et n e nenes 189,258 16,777,722
CMS ENERGY CORP......... 159,968 5,558,888
CNA FINANCIAL CORP..... 15,671 606,624
CNH INDUSTRIAL NV.... 429,267 3,480,211
CNP ASSURANCES.... oottt bbb 77,796 1,386,168
L0007 N 154,672 5,809,480
COBALT INTERNATIONAL ENERGY IN....oiiiiiiiiiiiiiiiiiiin i 500,283 4,447,516
L0101 I T 515,935 2,605,684
COCA-COLA AMATIL LTDuviiitiiitiiciicsiie ettt 1,779,966 13,575,840
COCA-COLA CO/THE ..ttt ettt sttt s nen et a et nn s e n e nnenea 3,641,533 153,745,523
COCA-COLA ENTERPRISES INC....ooiiiiiiiiiiiiiii ittt 546,743 24,176,975
COCA-COLA HBC AG.....utiiiiiiiiciiccitc ettt 56,744 1,086,511
L0101 I Y I R 25,855 1,644,011
COGNEX CORP ...ttt bbb e sae s 278,705 11,518,878
COGNIZANT TECHNOLOGY SOLUTIONS......coiiitiiiiiiiin ittt 891,008 46,920,481
COHERENT INC...oviiiiiciii ettt 126,715 7,694,135
COLFAX CORP......ccvevueene 56,602 2,918,965
COLGATE-PALMOLIVE CO............ 748,780 51,808,088
COLGATE-PALMOLIVE INDIA LTD. 10,930 309,169
COLOPLINC. .. eiiitiiiictc ettt saa s s b enes 22,470 512,765
COLOPLAST A/S. ottt ettt sttt r et s et na st n b nees 50,355 4,246,881
COLRUYT SA ..o s 217,871 10,142,031
COLUMBIA PROPERTY TRUST INC....oiiiiiiiiiiiiiiiiciicicec st 212,024 5,374,808
COLUMBIA SPORTSWEAR CO....oootiiiiiiiiiiiiiiiiic ittt 43,200 1,924,128
COMUCAST CORP...otiiitictecctte e s sb e eaae e 2,096,638 121,625,970
COMFORTDELGRO CORP LTD...couiiiiiiiiiiiiicsiic ittt 2,705,429 5,308,366
COMMERCE BANCSHARES INC/MO.....c.oiiiuiieiiinieienreereeiiesreseste et sees e saesesnenenesnens 50,692 2,204,576
COMMONWEALTH BANK OF AUSTRALIA......ccoiiiiiitiiict s 1,009,815 70,779,627
COMMSCOPE HOLDING CO INC...ooiiiiiiiiiiiiii ittt 36,929 843,089
COMMUNITY HEALTH SYSTEMS INC...cuviiiiiiiiiiiiiiicicic e 68,444 3,690,500
COMMUNITY HEALTH SYSTEMS INC...cuviiiiiiiiiiiiiiicic s 139,100 3,478
COMPASS GROUP PLC.......covvvvuriiiirnnenn 760,171 13,050,116
COMPASS MINERALS INTERNATIONAL. 19,882 1,726,354
COMPUTER SCIENCES CORP..... . 205,307 12,944,606
COMPUTERSHARE LTD..coiiiiiiiiitiiiic ittt s 214,243 2,068,844
COMTECH TELECOMMUNICATIONS COR.....ooitiiitiiiiiiiicctics e 111,698 3,520,721
CONAGRA FOODS INC.....tiiiiiiiiiiitiiciic it 758,326 27,512,067
CONCHO RESOURCES INC....utiiiiiiiiiiniiiciic ittt 132,383 13,205,204
CONMED CORP....utiittictic e e 134,853 6,062,991
CONOCOPHILLIPS.....eiiitiete et 1,244,616 85,953,181
CONSOL ENERGY INC...ooiiiiiiiiitiiiiiiiin ittt 202,974 6,862,551
CONSOLIDATED EDISON INC....ooiiiiiiiiiiiiiiiciii ettt 308,791 20,383,294
CONSTELLATION BRANDS INC....oviiiiiiiiiiiii ittt 39,731 3,900,392
CONSTELLATION SOFTWARE INC....couviiiiiiiiiirciicnc e 31,996 9,542,584
CONTACT ENERGY LTD..cuiiitiiiiiiiiiiciic ittt 110,344 550,242
CONTINENTAL AG ..ottt s sbe e 451,219 95,849,870
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NAME SHARES FAIR VALUE
CONTINENTAL RESOURCES INC/OK...c.coviuirierieeriirieiinreeneseeesreseseeiee et seessesneseseessnenenens 51,045 1,958,086
L0 33,835 1,664,005
COOPER COS INC/THE...c.teutietiinieierieiieeree sttt ettt ene s 142,004 23,017,428
COOPER TIRE & RUBBER CO......ccouiiiiiiiiiiiciiicii s s 304,800 10,561,320
COPA HOLDINGS SA.....oiiitiitiiiti ettt 19,795 2,051,554
L0 1 N 66,801 2,437,568
CORELOGIC INC/UNITED STATES....ctettieteierrerereeiieeresesee e seneeseses e sae e sne e ssesesnesenesnens 54,605 1,724,972
CORETRONIC CORP....uiitiiittiitic ettt 552,750 752,112
CORIO NV EURIO....cotiiiiiiiii ittt 53,408 2,625,769
CORNING INC..ooiiiiiii ittt 1,734,838 39,779,835
CORONATION FUND MANAGERS LTD.....uuiiiiiiiiiiiiiniie ittt 28,980 288,479
CORPORATE OFFICE PROPERTIES TR.... 91,555 2,597,415
CORRECTIONS CORP OF AMERICA..... 69,058 2,509,568
COSAN LTD............ 408,148 3,163,147
COSTAR GROUP INC...oiiiiiitiiiiiciicc et 19,173 3,520,738
COSTCO WHOLESALE CORP.....utiiiiiiticten ettt 333,707 47,302,967
L0 S 38,916 804,005
L0 1 L | R 64,083 6,654,379
COVANTA HOLDING CORP.....ooiiiiitiicitictic et 64,020 1,409,080
COVIDIEN PLC..tiiiitiiiicciietc ettt st 530,159 54,224,663
COVISINT CORP ..ottt bbb b saae e 15,428 40,884
CRBARD INC...oeiitiiiei ettt s be e 45,261 7,541,388
CRANE CO..iiiitecet et 28,902 1,696,547
CREDIT AGRICOLE SA....oiiiiiitiie ittt 833,098 10,847,051
CREDIT SAISON CO LTD..cciiiiiiiiiiiiiiic ittt 67,209 1,266,317
CREDIT SUISSE GROUP AG......oiiiiiiiiiiiiiiiiic ittt 3,455,423 87,215,829
CREE INC 72,388 2,332,341
CRESCENT POINT ENERGY CORP. 193,044 4,485,054
CRH PLC. 13,500 325,010
L1 3  T  IR 1,579,536 38,035,219
CRODA INTERNATIONAL PLC...uviiiiiiiiiiii it 45,329 1,881,481
CROWN CASTLE INTERNATIONAL COR....vviiitiitiiciiitie ettt 299,579 23,576,867
CROWN HOLDINGS INC...ooiiiiiiiiiiiiicic ettt 82,268 4,187,441
CROWN RESORTS LTD..cciiiitiiitiiciicicctc ettt 165,027 1,713,783
CSG SYSTEMS INTERNATIONAL INC....ovviiiiiiiiiiiciiictec st 142,600 3,574,982
L0 I 15 N 376,434 26,702,187
CST BRANDS INC...cniiiiiiiiiccii ittt 44,963 1,960,836
CSXCORP....tiect e 503,549 18,243,580
CT LARGE LOAN FUND. ...ttt 3,537,969,216 5,239,732
CTBC FINANCIAL HOLDING CO LTD...coiiiiiiiiiiiciiiciie ittt 7,283,878 4,736,526
CUBESIMART ..ottt bbb st be e 433,371 9,564,498
CUBIC CORP.....uvreviiiiiciicieen, 82,182 4,326,060
CUBIST PHARMACEUTIC CVR W I.... 19,900 796
CUBIST PHARMACEUTICALS INC..... 44,716 4,500,665
CULLEN/FROST BANKERS INC....otiteuiieriinieiirtereneeeeee ettt saese s sess e snesesaenes 31,451 2,221,699
CUMMINS INC...ootiiiiiiiiii bbb 109,154 15,736,732
CURTISS WRIGHT CORP....tiitiiitiiitictctc et 115,786 8,173,334
CVR ENERGY INC.oiitiiiiiiiiictici st 9,256 358,300
CVS HEALTH CORP...oetiitiictctct ettt 1,178,063 113,459,248
CYPRUS POPULAR BANK PCL....uiiiiiiiiiiiiiiiicitic ittt 1 -
CYRUSONE INC...ooiiiiiiiiiiticc et 260,387 7,173,662
CYTEC INDUSTRIES INC....viiiiiiiiiiiiiiic st 42,573 1,965,595
DA CIN CONSTRUCTION CO LTD...ceiiiiiiiiiiiiciiiciiiciin ettt 104,000 66,970
DAE HAN FLOUR MILLS CO LTD...coiiiiiiiiiiiiiiicciicctecsic it 1,471 208,107
DAEWOO SECURITIES CO LTD.uviiiiiiiiiiiiiiiiie sttt 40,090 358,536
DAI NIPPON PRINTING CO LTD...uviiiiiiiiiiiiiiiiicciicsiiicies sttt 253,505 2,304,687
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
DAICEL CORP ...ttt bbb e ae s 618,892 7,319,645
DAIHATSU MOTOR CO LTD..coiiiiiiiiiiii ittt 312,272 4,112,577
DAI-ICHI LIFE INSURANCE CO LTD....uiiiiiiiiiiiii ittt 1,262,410 19,384,434
DAIICHI SANKYO CO LTD..ociiiiiiiiiiiiiiiciie et 289,116 4,070,460
DAIKIN INDUSTRIES LTD..coiiiiiiiiiiiiiic ittt re s 263,134 17,140,635
DAIMLER AG....utiiiiiiiiiiii et 541,923 45,227,348
DAITO TRUST CONSTRUCTION CO LT...uiiiiiiiiiiiiiiin ittt 55,138 6,300,434
DAIWA HOUSE INDUSTRY CO LTD....uoiiiiiiiiiiiiiicsiiictic st 449,935 8,605,037
DAIWA SECURITIES GROUP INC....coiuiiiiiiiiiiiiiciicc e 137,873 1,089,691
DAKTRONICS INC..ooiiiiiiiitiicticcti ettt 498,250 6,233,108
DANAHER CORP.....oeitictiictict bbb 360,697 30,915,340
DANONE SA........... 604,257 39,812,815
DANSKE BANK A/S. 249,336 6,782,669
DAOU DATA CORP........ 70,463 453,876
DAOU TECHNOLOGY INC...ooiiiiiiiiiiiiiiiiiiiii ettt 64,290 698,963
DARDEN RESTAURANTS INC...ooiiiiiiiiiiiiiiiicti ettt 78,543 4,604,976
DARMA HENWA TBK PT.uiiiiiiiiiiiciiciici et 21,215,879 85,652
DASSAULT SYSTEMES.......iitiiiiiiti e 57,936 3,543,130
DATANG INTERNATIONAL POWER GEN....ccuoiiiiiiiiiiiciii e, 1,544,000 830,252
DAVITA HEALTHCARE PARTNERS INC.....oooiiiiiiiiiiiiiiciiccc e 105,499 7,990,494
DBS GROUP HOLDINGS LTD...coviiiiiiiiiiiiiciic it 4,289,329 66,681,894
DDR CORP...etictictetc e 178,925 3,285,063
DECKERS OUTDOOR CORP......oiitiiiitiiiticctictee ettt 20,543 1,870,235
DEERE & CO...oviiiitictect bbb bbb 355,768 31,474,795
[ I Q€@ 10 I 3,468 876,302
DELHAIZE GROUP SA.....iitiiti et 356,068 26,036,875
DELPHI AUTOMOTIVE PLC.. 276,300 20,092,536
DELTA AIR LINES INC.......... 751,510 36,966,777
DELTA LLOYD NV.....covvveunenn e —————— 90,333 1,987,756
DENBURY RESOURCES INC.....uiiiiiiiiiiiiiiiicicnic ittt 208,778 1,697,365
DENSO CORP ...ttt 220,426 10,391,156
DENTSPLY INTERNATIONAL INC...oooiiiiiiiiiiiiicic it 84,185 4,484,535
DENTSU INC...oviiiiiiiiitccic bbb ae s 97,976 4,159,455
DEUTSCHE ANNINGTON IMMOBILIEN.......cooiiiiiiiiiiiiiiiciici s 185,044 6,295,300
DEUTSCHE BANK AG.....oiiiiiiiiiiiiiiiiciis ittt 1,166,752 35,274,529
DEUTSCHE BOERSE AG......ooiiiiiiiiiiiiiicciic i 87,451 6,266,665
DEUTSCHE LUFTHANSA AG....cotiiiiiiiiiiiiiciiiin i 104,473 1,748,355
DEUTSCHE POST AG....ciiiiiiiitiiiiic ittt bbb s 438,533 14,351,344
DEUTSCHE TELEKOM AG.....uviiiiiiiiiiiiiic ettt 2,976,172 47,717,449
DEUTSCHE WOHNEN AG....cctiiiiiiiiiiiiiic st 216,595 5,131,737
DEVON ENERGY CORP....ooiiitiitiiiti ittt 287,138 17,575,717
DEVRY EDUCATION GROUP INC... 37,671 1,788,242
DEXUS PROPERTY GROUP............ 685,463 3,909,812
DHX MEDIALTD..... 219,000 1,871,876
L] =L R 3,383,498 97,521,670
DIAMOND OFFSHORE DRILLING INC......cootiiiiiiiiiiiiiciicniin et 30,774 1,129,714
DICK'S SPORTING GOODS INC....c.ecuiiiiiiiiiiienieiecieicee sttt s 33,029 1,639,890
DIEBOLD INC...oviiitiiiii ettt 38,337 1,327,994
DIGLCOM BHD....ciiiiiiiiciiciic it 876,400 1,546,515
DIGITAL REALTY TRUST INC...oviiiiiiiiiiiicticciec st 121,508 8,055,980
DILLARD'S INCi..oittettte ettt s st st n e e 20,558 2,573,450
DIRECT LINE INSURANCE GROUP PL....coiiiiiiiiiiiiiiiiiiiciiciin et 679,845 3,087,921
[0 =L I 857,653 74,358,515
DISCOVER FINANCIAL SERVICES.......cctiiiiiiiiiitiiciicien i 276,791 18,127,043
DISCOVERY COMMUNICATIONS INC.....ooiiiiiiiiiiiiiciii ittt 116,935 4,028,411
DISCOVERY COMMUNICATIONS INC.....ooiiiiiiiiiiiiiciiicicsiin i 568,687 19,176,126
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DISH NETWORK CORP.....tiiiiiitiicitictec ettt 260,442 18,983,617
DISHMAN PHARMACEUTICALS & CHEM.....ccciiiiiiiiiiiiiiicini 131,592 272,993
DIXONS CARPHONE PLC....cuiiiiiiiiiiiiii ittt 893,241 6,440,243
DINB ASA. .. e e 1,965,084 29,014,118
DODRAM BIO & FEED KRW500.......ccciiiiiiiiiiiiiiiiciicic et 164,245 190,522
DOLBY LABORATORIES INC....cviiiiiiiiiiiiiitcciicnic s 28,438 1,226,247
DOLLAR GENERAL CORP....vviitiitii ittt 195,716 13,837,121
DOLLAR TREE INC..oeiiitiiiiiieticctc ettt 134,468 9,463,858
DOLLARAMA INC....otiiiiiiiietic ettt 123,764 6,347,146
DOMINION RESOURCES INC/VA......oomiirieuiniitiinreirieiteereesae et sne st sae s sesesneseseeseesnenens 594,564 45,721,972
DOMINO'S PIZZA INC....oiiieieeeeeeeeee ettt st 33,015 3,109,023
DOMTAR CORP 199,841 8,037,605
DON QUIJOTE HOLDINGS CO LTD... 111,239 7,747,159
DONALDSON CO INC............. e 84,893 3,279,417
DONGBU INSURANCE CO LTD...uviiiiiiiiiiiiiiiiciie ittt 5,051 252,745
DOUGLAS EMMETT INC....cviiiiiiiiiiicciits i s 85,278 2,421,895
DOVER CORP ...ttt bbb et ae s 98,818 7,087,227
DOW CHEMICAL CO/THE.....utiiiuienteirteiteeret ettt sttt sttt sne e 1,042,682 47,556,726
DOWNER EDI LTD..ccuiiiiiiiiiiciicciictec sttt st 1,568,100 6,056,962
DR HORTON INC...ooitiiiiiiiicic ettt 191,251 4,836,738
DR PEPPER SNAPPLE GROUP INC......ooiviiiiiiiiiiiiiciicsii s 242,567 17,387,203
DRB-HICOM BHD....coiiiiiiiiiicticccc e s 1,058,826 529,943
DREAMWORKS ANIMATION SKG INC.....ooiiiiiiiiiiiiiiicicii i 44,377 990,938
DRESSER-RAND GROUP INC.....ooiiiiiiiiiiiii ittt 45,405 3,714,129
DRIL-QUIP INC...oeiitiiiii ettt 125,508 9,630,229
DST SYSTEMS INC..coiiiiiiiiiii et s 17,939 1,688,957
DSV A/S...ccccunuee 253,906 7,765,202
DSW INC............. 57,465 2,143,445
DTE ENERGY CO........... 45,343 3,916,275
DUKE ENERGY CORP.....oiitiiittiitii ittt 538,161 44,957,970
DUKE REALTY CORP.....tiiiiiitiicte ettt 299,269 6,045,234
DUN & BRADSTREET CORP/THE.....cuitiirieiirerieirieiinrerenesteeesre ettt st 21,980 2,658,701
DUNKIN' BRANDS GROUP INC......oviiiiiiiiiiiiiiciee et s 63,130 2,692,495
E*TRADE FINANCIAL CORP.......otiiiiiiiictete ettt 171,286 4,154,542
ELON SE. .o s 2,497,223 42,893,950
EAGLE MATERIALS INCi..ooiiiiiiiiiicti ettt 29,720 2,259,612
EAST JAPAN RAILWAY CO...ovviiitiiiiiiiiiiin ittt 151,743 11,546,364
EAST WEST BANCORP INC.....uoiiiiiiiiitiiiiictc et 420,479 16,276,742
EASTMAN CHEMICAL CO..vviiiiiiiiiiiiciicciti ettt 433,432 32,880,152
EASYJET PLC ..t e 421,598 10,984,764
EATON CORP PLC...ooiitiiiiiciiiii ettt 672,037 45,671,635
EATON VANCE CORP ...ttt s 71,373 2,921,297
EBAY INC..ooeiieeee e 752,334 42,220,984
ECHOSTAR CORP.... e 25,560 1,341,900
ECOLAB INC. ..ottt bbb e s 158,249 16,540,185
EDENRED.....ciitiitiictict e s 93,325 2,592,260
EDISON INTERNATIONAL....cutiiiiitiiiii ittt 311,819 20,417,908
EDP - ENERGIAS DE PORTUGAL SA......oiiiiiiiiitiiitc s 1,049,406 4,086,325
EDP - ENERGIAS DO BRASIL SA.....oiiiiiiicticten ettt 67,500 227,776
EDWARDS LIFESCIENCES CORP......ooitiiitiitiiiiicnc s 96,834 12,334,715
EGE ENDUSTRIVE TICARET AS...eiiiiiictiit e 3,704 317,678
EGE SERAMIK SANAYI VE TICARET .....iiiiiiiiiiticnc it 146,077 251,819
El DU PONT DE NEMOURS & CO.....coviiiiiiiiiiiiiiiici it 728,237 53,845,844
Lo R 0 2 I RN 114,307 4,454,250
EL PASO ELECTRIC CO...ooitiiiiiiiiciiii ettt 63,001 2,523,820
ELDORADO GOLD CORP.....eoiiitiitiiitictic ettt 324,321 1,982,467
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ELECTRIC POWER DEVELOPMENT CO....uviiiiiiiiiiiiiiiicni ittt 52,778 1,796,023
ELECTRICITE DE FRANCE SA.....oiiiiitiiiictti st 508,372 14,040,925
ELECTROLUX AB....utiiiiiiiictic ettt s s ae s 509,533 14,892,364
ELECTRONIC ARTS INC..couiiiiiiiiiictic ittt 51,744 2,432,744
ELEKTA AB...eeieice s e 167,026 1,700,504
ELILILLY & €Ottt bbb 1,007,027 69,474,793
ELIOR PARTICIPATIONS SCA.....ooitiiiiiitiiniict et 454,432 6,763,591
ELISA QYoo s 64,457 1,763,494
ELITE ADVANCED LASER CORP......oiitiiiiictiiiticte et 104,000 350,484
ELITEGROUP COMPUTER SYSTEMS CO....cviiiiiiiiiiiiiiicniicciiciccec s 200,757 169,299
EMBRAER SA.... e e 470,677 17,349,154
EMC CORP/MA......... 2,198,865 65,394,245
EMCOR GROUP INC.......c.ceuvrneen. 203,174 9,039,211
EME REORGANIZATION TRUST.... 1,174,541 30,538
EMERGE ENERGY SERVICES LP....oviiiiiiiiiiiiiicic s 202,500 10,935,000
EMERSON ELECTRIC CO..uviiiiiiiiiiiiciicciec ittt 1,124,115 69,391,619
Lo AL Ol N I R 23,953 1,812,011
ENAGAS SA ..o 91,950 2,913,450
ENBRIDGE INC....ooutiiiiiiiiiiiicic et s 782,313 40,349,992
ENCANA CORPORATION. ...ttt 335,752 4,687,339
ENDO INTERNATIONAL PLC.....utiiiiiiiiiiicctiten et 90,381 6,518,278
ENDURANCE SPECIALTY HOLDINGS L....uoiiiiiiiiiiiiiiiciin it 26,496 1,585,521
ENEA SA .. e 54,568 233,512
ENEL GREEN POWER SPA......oiiiiii ittt 5,524,897 11,592,486
ENEL SPA ..o e 10,045,563 44,927,221
ENERGA SA .. oo e 283,054 1,835,229
ENERGEN CORP.......cccvvvrnen. 66,965 4,269,688
ENERGIZER HOLDINGS INC....... 286,944 36,889,521
ENERPLUS CORP.... 93,003 898,514
ENERSIS SA. ... s 367,981 5,898,735
ENERSYS .o s 83,615 5,160,718
ENGILITY HOLDINGS INC...ooiiiiiiiiiiiiii i 18,816 805,325
ENTSPA. oo e 2,272,340 39,897,349
ENSCO PLC...itictict bbb 234,500 7,023,275
ENSIGN ENERGY SERVICES INC.....ooiiiiiiiiiiiiitii ittt 333,400 2,936,050
ENTERGY CORP....tiiiiicticcttc bbb s s 106,471 9,314,083
ENVISION HEALTHCARE HOLDINGS L..coiuiiiiiiiiiiiiiiicsiiciicn s 188,035 6,522,934
EOG RESOURCES INC....uiiiiiiiitiiiiiiiiietc st 751,938 69,230,932
EP ENERGY CORP ...ttt e 19,511 203,695
EQT CORP ..ttt 90,072 6,818,450
EQUIFAX INC....oiitiiiiicii et 72,435 5,857,818
EQUINIXINC.....cooeviriiiiiinns 31,588 7,161,947
EQUITY COMMONWEALTH......... 76,598 1,966,271
EQUITY LIFESTYLE PROPERTIES IN.. 49,456 2,549,457
EQUITY RESIDENTIAL. ..ottt s 318,826 22,904,460
EREGLI DEMIR VE CELIK FABRIKAL.......viiiiiiiiiitiiniiic s 10,744,862 20,499,234
ERIE INDEMNITY CO..uviiiiiiiiiiiiiciicti et 14,485 1,314,803
ERSTE GROUP BANK AG.....oiiiiiiiiiiiiiiiiiiiic ettt s 126,602 2,946,701
Lo 00 1 T I 0 124,087 252,705
ESSENTRA PLC...ciiiitiiii ettt e s 644,469 7,355,782
ESSEX PROPERTY TRUST INC....ootiiiiiiiiiiiiiiie ittt 56,448 11,662,157
ESSILOR INTERNATIONAL SA....ooiiiiiiiiitiici et 92,600 10,384,852
ESTEE LAUDER COS INC/THE. ..ottt ettt 137,936 10,510,723
ESTERLINE TECHNOLOGIES CORP......oitiiiitiiitiiiticticctcis et 85,542 9,382,247
ETHAN ALLEN INTERIORS INC....oviiiiiiiiiiiiiciiciicicc s 204,413 6,330,671
EURAZEO SA. ... bbb e 17,242 1,214,475
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EUTELSAT COMMUNICATIONS SA.....oiiiiiiiiiiiiiiic it 69,819 2,263,762
EVERCORE PARTNERS INC....otiiiiiiiiiiiici st 248,509 13,014,416
EVEREST RE GROUP LTD...cciiiiiiiiiiiiiciic ittt st 27,364 4,660,089
EXAR CORP...oetitice ettt 125,965 1,284,843
EXELIS INC .t b 416,989 7,309,817
EXELON CORP ...ttt bbb s 945,928 35,075,010
EXIDE INDUSTRIES LTD...utiiiiiiiiiiiiiiiic ettt st 726,058 2,045,120
EXOR SPA... oo s 44,635 1,838,520
EXPEDIA INC ...ttt bbb 527,150 44,997,524
EXPEDITORS INTERNATIONAL OF WA......iiiiiiiiiitiiiicci s 117,161 5,226,552
EXPERIAN PLC....iiiiiiiiiici bbb s 3,157,668 53,568,701
EXPRESS INC....coovviiiiiiiiiiinen, 178,884 2,627,806
EXPRESS SCRIPTS HOLDING CO.... 615,673 52,129,033
EXTENDED STAY AMERICA INC.... 146,965 2,837,894
EXTRA SPACE STORAGE INC....cooviiiiiiiiiiiicciccti s 68,834 4,036,426
EXXON MOBIL CORP.....uviiiiictiiitit ettt 3,940,890 364,335,281
F5 NETWORKS INC...ooiiiiiiiiiictic et 67,446 8,799,342
FACEBOOK INC.....uiiiiiiiiictiiciic ettt 2,184,046 170,399,269
FACTSET RESEARCH SYSTEMS INC....oooiuiiiiiiiiiiiiiiii i 25,135 3,537,751
FAIRFAX FINANCIAL HOLDINGS LTD...coiiiiitiiiiiiiin ittt 9,596 5,043,689
FAMILY DOLLAR STORES INC....ootiiiiiiitiiiiiiiieii it 66,685 5,282,119
FAMILYMART CO LTD...oeiiiiiiiiiticiii ettt 249,015 9,450,087
FANUGC CORP ..ottt bbb 157,129 26,139,020
FARO TECHNOLOGIES INC....viiiiiiiiiiiiciiic e 111,243 6,972,711
FAST RETAILING CO LTD..cuiitiiiiiiitii ittt 63,852 23,454,205
FASTENAL CO..utiiiiiticct ettt sae s s 100,118 4,761,612
FEDERAL REALTY INVESTMENT TRUS. 60,517 8,076,599
FEDERAL SIGNAL CORP........ccceeuvnee 465,350 7,185,004
FEDERATED INVESTORS INC.. 55,782 1,836,901
FEDERATION CENTRES.....oiiiiiiiiiitiiii et 1,080,709 2,538,223
FEDEX CORP ..ottt e 175,423 30,463,958
FEIF COMPANY ..ottt 111,832 10,104,021
FERROVIAL SA. ..ottt 188,781 3,752,036
FIAT CHRYSLER AUTOMOBILES NV...cviiiiiiiiiiiiiiiinic s 396,810 4,609,535
FIBRIA CELULOSE SA....iiititii ettt 191,300 2,339,614
FIDELITY NATIONAL INFORMATION. ...ttt 170,840 10,626,248
FIFTH THIRD BANCORP.......ciiiiitiiiiictic e 3,592,869 73,204,706
FIl BTG PACTUAL CORPORATE OFFl....coiiiiiiiiiiiiiiiciiiicc s 4,796 196,841
FINMECCANICA SPA.....oi e s 183,391 1,716,491
FINNING INTERNATIONAL INC....ooiiiiiiiiiiiiiiciiicc s 78,002 1,699,107
FIREEYE INC oottt s ae s 50,976 1,609,822
FIRST CAPITAL REALTY INC.......... 71,444 1,150,999
FIRST FINANCIAL HOLDING CO LTD. 3,539,000 2,088,550
FIRST GEN CORP......coevvvriiiiiinns 605,500 345,169
FIRST HORIZON NATIONAL CORP....ceiitiiitiitii ittt 140,642 1,909,918
FIRST NIAGARA FINANCIAL GROUP.......cootiiiiiitiicitictic s 210,810 1,777,128
FIRST PACIFIC CO LTD/HONG KONG......cutruevirereintenerieiieereeseeetsreesee st saeseseessesne e e ssnene 1,068,765 1,059,827
FIRST QUANTUM MINERALS LTD...oooitiiiiiiiiiiiiiiec ettt 1,066,575 15,203,240
FIRST REPUBLIC BANK/CAL....c.etititeiinteteieteeetee ettt ettt 81,687 4,257,526
FIRST SOLAR INC...viiiiiiiiiciicc et s 43,484 1,939,169
FIRSTENERGY CORP....eoitiiiitiitii ettt 249,269 9,718,998
FIRSTGROUP PLC ...ttt s s 1,536,300 2,555,973
FIRSTRAND LTD..uiiiiiiiiiciiieiec ettt 3,309,999 14,468,862
FISERV INC...coiitiiiic s 147,938 10,499,160
FLEETCOR TECHNOLOGIES INC.....ooitiiiiiiiiiiiiciici it 130,070 19,342,710
FLEETMATICS GROUP PLC....ooiiiiiiiiiiiiiiic ittt 110,015 3,904,432
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FLETCHER BUILDING LTD...coiuiiiiiiiiiiitic ittt 311,691 2,022,027
FLEXTRONICS INTERNATIONAL LTD...coiiiiiiiiiii ittt 166,498 1,861,448
FLIGHT CENTRE TRAVEL GROUP LTD....cooiiiiiiiiiiiiciiccicitec e 25,063 669,046
FLIR SYSTEMS INC oottt 432,111 13,961,506
FLOWERS FOODS INC....utiiiiiiiiiiiiicic ittt 180,345 3,460,821
FLOWSERVE CORP......viiiitiitii ittt s 330,811 19,792,422
FLUOR CORP ..ttt s s sa e s 480,681 29,143,689
FIMIC CORP ..t s 224,856 12,823,538
FMC TECHNOLOGIES INC....oooiiiiiiiiiiiiiicinctic st 49,599 2,323,217
FNF GROUP ...t 164,414 5,664,062
FNFV GROUP.....oiiiitic e s 54,793 862,442
FONCIERE DES REGIONS.. 21,363 1,985,303
FOOT LOCKER INC........... 86,559 4,862,885
FORD MOTOR CO.......cccevennnen. 3,849,753 59,671,172
FOREST CITY ENTERPRISES INC....oooiuiiiiiiiiiiiiiiicic s 97,764 2,082,373
FORMPFACTOR INC....oiiiiiiiiiiiictic et 350,204 3,011,754
FORMOSAN RUBBER GROUP INC......ooiuiiiiiiiiiiiiciticniiciec s 607,000 633,852
FORTESCUE METALS GROUP LTD....uuiiiiiiiiiiiiiiiiciiciii st 2,946,426 6,606,709
FORTINET INC. .ottt bbb s s 81,473 2,497,962
Lo I T 124,290 4,180,737
FORTUNE BRANDS HOME & SECURITY......coiiiiiiiiiiiiiiiiiiciii e 205,110 9,285,330
FORUM ENERGY TECHNOLOGIES INC......cooiiiiiiiiiiiiiiiiiciicit e 172,316 3,572,111
FOSSIL GROUP INC...ciiiiiiiiiiiiiiicictec it 24,967 2,764,846
FOXCONN TECHNOLOGY CO LTD...uviiiiiiiiiiiiiiiiieniic sttt 570,000 1,538,542
FRANCO-NEVADA CORP.....vtiitiiitiictc ittt 173,699 8,579,598
FRANKLIN RESOURCES INC.....uviiiiiiiiiiiiiiiiccticic e 680,566 37,682,939
FRANK'S INTERNATIONAL NV......... 245,250 4,078,508
FRAPORT AG FRANKFURT AIRPORT S. 16,743 973,284
FREEPORT-MCMORAN INC............. 1,239,787 28,961,424
FREESCALE SEMICONDUCTOR LTD....cuiiiuiiiiiiiiiiiiiiiie ittt 62,421 1,574,882
FRESENIUS MEDICAL CARE AG & CO....cuoiiiiiiiiiiiiiiici i 98,350 7,360,671
FRESENIUS SE & CO KGAA.......eoiiiiiiiii it 604,899 31,591,309
FRESH MARKET INC/THE.....cctitiirteirieiiteie ettt sttt st 169,221 6,971,905
FRESNILLO PLC...uiiitiiiiicticcn ettt 38,082 454,846
FRIENDS LIFE GROUP LTD...uviiiiiiiiiiiiiiciiciic ettt 2,331,417 13,312,329
FRONTIER COMMUNICATIONS CORP......ooiitiiitiiitiiiticticct et 901,905 6,015,706
FUBON FINANCIAL HOLDING CO LTD...cooitiiiiiiiiiiiiiiiic ittt 17,944,495 28,788,871
L I O I O 0 I I S 253,321 1,022,623
FUJIHEAVY INDUSTRIES LTD..cuviiiiiiiiiiiiciiic ittt 452,435 16,226,452
FUJIFILM HOLDINGS CORP......etiitiiiiiiticcti ittt 353,301 10,905,934
FUJITSU LTD ettt bbb s s be s 1,852,515 9,955,172
FUKUOKA FINANCIAL GROUP INC... e 641,513 3,344,140
FULTON FINANCIAL CORP....ovtiitiiticctictc ettt 112,350 1,388,646
FUYO GENERAL LEASE CO LTD.. 96,900 3,382,347
G & KSVESINC CLA ..ot 54,589 3,867,631
GAS PLC..cieit e s 3,327,944 14,420,500
G8 EDUCATION LTD..ciiiiiiiiiiiticitie ettt 1,036,789 3,538,063
GAFISA SA. .o s 496,000 410,503
GAGFAH SA. ..o s 427,546 9,571,013
GALAXY ENTERTAINMENT GROUP LTD....coiiiiiiiiiiiiiiiiciiic et 4,248,365 23,912,923
GALP ENERGIA SGPS SA.....iiiiiiiiiiitc s 174,720 1,782,481
GAM HOLDING AG...ceiiiiiiiiiiiiiciii et 264,300 4,787,803
GAMESTOP CORP ...ttt bbb s 327,023 11,053,377
GAMING AND LEISURE PROPERTIES.......cooiiiiiiiiiiiiiicc e 50,024 1,467,704
GANNETT CO INC..oiiiiiiiiicic st 466,226 14,886,596
GAP INC/THE ...ttt ettt ettt b et n e nes 373,909 15,745,308
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GARTNER INC...oiiiiiii bbb 53,556 4,509,951
GAS NATURAL SDG SA....oiiiitiecticte ettt et 158,716 3,996,650
GATX CORP ...ttt bbb 27,337 1,572,971
LCT L o 0 1 7 1,430,909 6,653,727
GDF SUEZ....eiiiictc et 2,852,359 67,062,587
GEA GROUP AG.....oiiiiiiiiciiici et ae e 638,258 28,267,062
GEBERIT AG.. ittt e s 17,134 5,835,199
GECINA SA. .o e 21,468 2,688,656
GEELY AUTOMOBILE HOLDINGS LTD...ccoutiiiiiiiiiiiciiiictsii et 9,595,000 3,056,107
GEMALTO NVttt 35,904 2,951,262
GENERAC HOLDINGS INC...cutiiiiiiiiciiiiiiciiin st 83,268 3,893,612
GENERAL DYNAMICS CORP....cvtiitiictictic ettt 181,544 24,984,085
GENERAL ELECTRIC CO.....cocvvevirnirinnnne 7,747,071 195,768,484
GENERAL GROWTH PROPERTIES INC.... 497,664 13,999,288
GENERAL MARITIME CORPORATION. ...ttt 804 8
GENERAL MILLS INC..citiiiiiticciectct et 640,081 34,135,520
GENERAL MOTORS CO..ueiiiiiiiiiciiciin ittt 1,212,253 42,319,752
GENESCO INC...oiiiitii et 128,546 9,849,195
GENESEE & WYOMING INC.....oouiiiiiiiiiiiiiiicicni et 30,933 2,781,495
LT AN O I 95,067 1,799,618
GENTEX CORP/MI..cuviviniiiiiteiinteienieites ettt ettt ettt s ettt nn e enes 278,939 10,078,066
GENTING SINGAPORE PLC......oviiiiiiiiitiiniiicii ittt 2,772,939 2,260,036
GENTIVA HEALTH SERVICES INC.....cooiiiiiiiiiiiiiciciictc s 18,900 360,045
GENUINE PARTS €Ottt s 91,186 9,717,692
GENWORTH FINANCIAL INC...oootiiiiiiiiiiiiic it 294,627 2,504,330
GENWORTH MI CANADA INC....ooiiiiiiiiiiiiiiicctic it 172,700 5,513,875
GEO HOLDINGS CORP........... 214,700 1,728,058
GEORG FISCHER AG...... 6,600 4,177,930
GETINGE AB.. 270,694 6,148,168
LTl I U E 596,400 322,672
GIGAMEDIA LTD.iii ittt bbb s ae s 111,100 104,156
GIGAMON INC..coiiiiiiiiie e s 178,877 3,171,489
GILDAN ACTIVEWEAR INC....ooiiiiiiiiiiiicticn it 129,521 7,346,885
GILEAD SCIENCES INC.....tiiiiiiiiiiiictiii ittt 1,532,627 144,465,421
GIVAUDAN SA. ... 5,023 9,063,794
GJENSIDIGE FORSIKRING ASA.....cotiiiiiiiiiiiiiic ettt 90,632 1,474,762
GKIN PLC..eeiee e 1,300,689 6,976,662
GLAXOSMITHKLINE PLC....utiiiiiiiiiitiiciiccic ettt 6,508,944 139,651,216
GLENCORE PLC ..ottt bbb s s ae s 9,325,350 43,447,169
GLIMCHER REALTY TRUST ..ottt 150,000 2,061,000
GLOBAL BRANDS MANUFACTURE LTD...uviiiiiiiiiiiii ittt 454,407 146,666
GLOBAL LIGHTING TECHNOLOGIES I........ 191,000 258,982
GLOBAL LOGISTIC PROPERTIES LTD....uviiiiiiiiiiiiiiicsiic ittt 2,380,813 4,455,827
GLOBAL PAYMENTS INC...oiiiiiiiiiiticcit ettt 40,482 3,268,112
GLOBE TELECOM INC....ooiiiiiiiiiitiiciictctcrs e 27,485 1,062,964
GNC HOLDINGS INC....ctiiiiiiiiiniiiciec st 54,021 2,536,826
LCT O I N 0 30,109 1,098,075
GOLDCORP INC....etiiiiiiiicciic et sa s e 738,818 13,720,678
GOLDMAN SACHS GROUP INC/THE......ctrueuenreriiereirieiiseereeseeiesseeses et snese s neeenes 527,981 102,338,557
GOME ELECTRICAL APPLIANCES HOL.....ooiiiiiiiiiiciiciin it 20,083,000 2,952,297
GOODMAN GROUP......ooitiiitiiitii s 1,321,240 6,152,237
GOODYEAR LASTIKLERI TAS.....eiiitiiiii ettt 9,416 366,127
GOODYEAR TIRE & RUBBER CO/THE.......cctiieuirieriinieiineetenienees et sae s snesesnenenens 163,437 4,669,395
LCT010 L 1 R 281,099 147,970,514
LCT0 0 L 1 R 310,510 164,775,237
LCT0 O R 12,127 766,669
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GPT GROUP/THE. ...ttt sttt ettt e n et nnesea 1,275,911 4,542,017
GRACO INC...oeiiticti bbb e 148,798 11,930,624
GRAHAM HOLDINGS CO...coouviiiiiiiiiiiiiciic ittt 2,061 1,780,106
GRAINCORP LTD..oeiitiiiiiiiticiic sttt saa s b e 50,000 337,569
GREAT PLAINS ENERGY INC...uviiiiiiiiiiiiiiic ittt 91,410 2,596,958
GREAT WALL MOTOR CO LTD..ccoviiiiiiiiiiiiiiciee ittt 132,000 750,653
GREAT WEST LIFECO INC...uviiiiiiiiiiiiciicct ettt 135,857 3,939,941
GREATEK ELECTRONICS INC.....ooiiiiiiiiiiiiiiiciecic ettt 318,000 386,909
GREIF INC .o 18,924 893,781
GRIFOLS SA...eeie s 67,589 2,708,755
GROUPE BRUXELLES LAMBERT SA.....oiiiiiiiiiiitiic ettt 36,559 3,129,854
GROUPE EUROTUNNEL SE................. 211,841 2,742,819
GROUPON INC................. 286,008 2,362,426
GRUMA SAB DE CV.....ooovvivviiiiiiiiiiiiee 718,307 7,666,620
GRUPO AEROPORTUARIO DEL PACIFL......ooiiiiiiiiiiiiiiiic ittt 2,261 142,895
GRUPO AEROPORTUARIO DEL PACIFL.....cciiiiiiiiiiiiiiciicciicec s 568,369 3,575,310
GRUPO SIMEC SAB DE CV...uiiiiiiiiiiiic ittt 147,503 507,563
GSD HOLDING.....ciitiiitiiitii ittt b e r s e 446,802 277,131
GUANGDONG INVESTMENT LTD..ccoiuiiiiiiiiiiiiciicsi it 466,000 606,923
GUBRE FABRIKALARI TAS.....oiiitiiiiitinci ettt 593,248 1,273,919
GUESS? INC..iiic e 275,016 5,797,337
GUJARAT STATE FERTILISERS & CH......ccooiuiiiiiiiiiiiiiiiii e 622,048 1,034,735
GULFPORT ENERGY CORP....ctiiiiiitiitii ittt 50,721 2,117,095
GUNGHO ONLINE ENTERTAINMENT IN..ccoiiiiiiiiiiiiiiicic e 182,484 671,216
GUNMA BANK LTD/THE. ... ettt ettt sn e e e snnes 168,670 1,104,349
H&E EQUIPMENT SERVICES INC.......ooiiiiiiiiiiiiiiicii e 174,124 4,891,143
H&R BLOCK INC.......coovviiiiiiiiiins 162,808 5,483,373
H&R REAL ESTATE INVESTMENT TR... 101,370 1,901,809
HACHIJUNI BANK LTD/THE.......... 183,810 1,194,278
HAIN CELESTIAL GROUP INC/THE.....cutiieiireeienieieenteeree ettt 91,072 5,308,587
HAKUHODO DY HOLDINGS INC.....ccoiiiiiiiiiiiiiiiiiciicsiii st 105,394 1,019,701
HALLIBURTON CO...uviiiiiiiiiiii ittt st 715,300 28,132,749
HALOZYME THERAPEUTICS INC...coviiiiiiiiiiiiciiccc s 450,000 4,342,500
HALYARD HEALTH INC. oottt 132,756 6,036,415
HAMAMATSU PHOTONICS KK...oooiiiiiiiiiiiiiiiciicii s 126,879 6,116,690
HAMMERSON PLC....oniiiiiiiiiici it 593,709 5,600,732
HANA FINANCIAL GROUP INC....oouiiiiiiitiiiiiciin it 569,567 16,582,036
HANESBRANDS INC....oooiiiiiiiiitiiiicccei s 59,120 6,598,974
HANG FUNG GOLD TEC HKDO.10......ciiiiiitiiiiiiiiccicciec et 1,342,076 -
HANG LUNG PROPERTIES LTD....ueiiiiiiiiiiiicsiii ittt 1,696,114 4,757,085
HANG SENG BANK LTD....oeiiiiiiiiiiiiiciic it 346,499 5,772,861
HANIL E-HWA CO LTD......ccovvveureens 116,367 1,455,712
HANKYU HANSHIN HOLDINGS INC.....coiiiiiiiiiiiiiiiiicciicc st 516,165 2,794,037
HANNOVER RUECK SE......cccovviviiiiiinnnn NS 27,322 2,478,582
HANOVER INSURANCE GROUP INC/TH...c.evieuiiriiinieiineerenireeieereenee e sneseseeseseerees e saesesnenenens 26,151 1,865,089
HANWHA CORP ...ttt 371,505 10,562,282
HARGREAVES LANSDOWN PLC.....oouiiiiiiiiiiiiiiii it 107,459 1,695,661
HARLEY-DAVIDSON INC....cotiiiiiiiiiiiiiii i s 129,621 8,543,320
HARMAN INTERNATIONAL INDUSTRIES......coiiiiiiiiiiiiiiiicici e 489,274 52,210,429
HARRIS CORP.....ttiitietct s e 229,628 16,491,883
HARSCO CORP....tiiitictie ettt a e eae s 334,801 6,324,391
HARTFORD FINANCIAL SERVICES GR.....cviiiiiiiiiiiciicciccc s 1,037,584 43,256,877
HARVEY NORMAN HOLDINGS LTD....uviiiiiiiiiiiiiiiiciicciic ittt 251,626 691,885
HASBRO INC...ooitiiiicc e s 68,697 3,777,648
HAWAIAN ELECTRIC INDUSTRIES L...cviiiiiiiiiiiiiiiiciin it 60,332 2,019,915
HB FULLER CO..uviiiiiiiiictic et 196,861 8,766,220
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HCA HOLDINGS INC....oviiiiitiiciiiiiccic s 400,789 29,413,905
HCBF HOLDING CO INC...coiiiiiiiiiiciiccicciec ettt s 1,300,543 16,010,991
HCC INSURANCE HOLDINGS INC....oouviiiiiiiiiiitiiiiiciiccicc s 59,317 3,174,646
HCL TECHNOLOGIES LTD..cotiiiiiiiiiciiciic ettt 852,259 21,560,813
L O ROt 411,427 18,115,131
HD SUPPLY HOLDINGS INC.....ooiiiiiiiiiiitiiiiiiin ittt 63,069 1,859,905
HEALTH CARE REIT INC....viiiiiiiiciicn ettt 292,015 22,096,775
HEALTH NET INC/CA ..ottt et sttt ee 47,604 2,548,242
HEALTHCARE SERVICES GROUP INC.....oooiiiiiiiiiiiiiicciiicic st 188,843 5,840,914
HEALTHCARE TRUST OF AMERICA IN.....oiiiiiiiiiiiiiiiiicii e 70,534 1,900,172
HEALTHSCOPE LTD..cuiiiiiiiitiitc ettt 510,144 1,135,536
HEARTLAND PAYMENT SYSTEMS INC... 37,264 2,010,393
HEIDELBERGCEMENT AG.......cccvrues 331,191 23,568,559
HEINEKEN HOLDING NV..... 113,106 7,107,343
HEINEKEN NV..ooiiiiiii s 281,559 20,084,293
HELIX ENERGY SOLUTIONS GROUP L...cciiiiiiiiiiiiiiiciicicciec i 243,103 5,275,335
HELMERICH & PAYNE INC.....ooiiiiiiiiiiiiiiiicn i 238,175 16,057,759
HENDERSON LAND DEVELOPMENT CO.....ooivuiiiiiiiiiiiiiiicniin it 793,094 5,553,299
HENKEL AG & CO KGAA. ... .ottt bbb 87,022 8,470,410
HENNES & MAURITZ AB......ooiiiiiiiiiicicniii e 430,227 17,894,409
HENRY SCHEIN INC...ooiiiiiiiiiie e 50,688 6,901,171
HERBALIFE LDttt 254,890 9,609,353
HERMAN MILLER INC ..ottt 187,020 5,503,999
HERMES INTERNATIONAL.....ceiiiiiitiiiticitc ettt 22,076 7,875,114
HERO MOTOCORP LTD....uiiiiiiiiiiiiiiiicic sttt s 173,209 8,524,690
HERTZ GLOBAL HOLDINGS INC.....cviiiiiiiiiiiiiiiiciicsin i 320,770 8,000,004
HESS CORP....oovtiiiiiiiiicii 591,650 43,675,603
HEWLETT-PACKARD CO... 2,807,394 112,660,721
HEXAGON AB......coovviiiiiiiciiiecine . 207,359 6,410,229
HEXAWARE TECHNOLOGIES LTD....coiiiiiiiiiiiieciiccicsiin e 795,198 2,515,760
HEXCEL CORP ..ttt 58,032 2,407,748
HIKARITSUSHIN INC..ooiiiiiiiiiccct s 7,650 469,611
HILL-ROM HOLDINGS INC.....ooiiiiiiiiiiiiiiiiciic st 34,035 1,552,677
HILTON WORLDWIDE HOLDINGS INC......cocuiiiiiiiiiiiiiiiciic i 80,434 2,098,523
HINDALCO INDUSTRIES LTD...ueiiiiiiiiiitiiiiiciic ittt 895,289 2,234,588
HINDUSTAN PETROLEUM CORP LTD....coiiuiiiiiiiiiiiiiciiicsiec it 451,434 3,915,205
HINDUSTAN UNILEVER LTD....oiiiiiiiiiiiiiiietin ittt 24,202 291,432
HINO MOTORS LTD..ciiiiitiitii ittt bbb 116,663 1,559,788
HIROSE ELECTRIC CO LTD..cciiiiiiiiiiiiciicniiieiec et 22,974 2,697,977
HIROSHIMA BANK LTD/THE. ...ttt ettt sttt 224,094 1,076,593
HISAMITSU PHARMACEUTICAL CO IN....oviiiiiiiiiiiciii et 25,901 818,756
HITACHI CAPITAL CORP......covieviiiiiiiins 245,800 5,482,040
HITACHI CHEMICAL CO LTD......ccceuvnee. 538,227 9,624,744
HITACHI CONSTRUCTION MACHINERY.. 48,710 1,043,307
HITACHI HIGH-TECHNOLOGIES CORP......cutiiiiiiiiiiiitiiccctt e 46,687 1,362,897
HITACHT LTD ittt a e s 9,827,909 73,831,246
HITACHI METALS LTD..vtiiiiiciiictic ittt s s 731,925 12,587,925
HITEJINRO HOLDINGS CO LTD....uviiiiiiiiiiitiiciec ittt 33,500 371,833
HKT TRUST & HKT LTD..eciiiiiiiiiiicicc ittt 1,199,047 1,561,652
HMS HOLDINGS CORP....cvtiiiiicticcticti e 251,107 5,308,402
HOKKAIDO ELECTRIC POWER CO INC....uviiiiiiiiiiiiiiiiciici s 231,540 1,859,736
HOKUHOKU FINANCIAL GROUP INC.....oocviiiiiiiiiiiiiii it 548,511 1,116,282
HOKURIKU ELECTRIC POWER CO......ooiuiiiiiiiiiiiiciiicsiic ittt 76,126 977,806
L O] I I 5 N 404,071 29,014,709
HOLLYFRONTIER CORP....coutiiiiiiticttc et 174,429 6,537,599
HOLOGIC INC....iiiiiiitictcet e b e s 385,800 10,316,292
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HOME BANCSHARES INC/AR.....ocirieiiieitieretnie ettt et 280,281 9,013,837
HOME CAPITAL GROUP INC.....ooiiiiiiiiiiiiiicciic ettt 128,300 5,315,879
HOME DEPOT INC/THE ..ottt ettt sttt ettt 1,428,716 149,972,319
HOME PROPERTIES INC...coiiiiiiiiiiciicciitc e 33,893 2,223,381
HOMEAWAY INC....oviiiiiiiiii e 55,597 1,655,679
HON HAI PRECISION GDR(REP 2.....uiiiiiiiiciiietieeee et 120,639 676,785
HON HAI PRECISION INDUSTRY CO....cooiiiiiiiiiiiiiiiiiciic it 12,226,614 34,007,954
HONDA MOTOR CO LTD..ccutiiiiiiiiiiic ittt 738,830 21,728,299
HONEYWELL INTERNATIONAL INC....ooiiiiiiiiiiiiiiin e 1,091,644 109,077,068
HONG KONG & CHINA GAS CO LTD....coiiiiiiiiiiiiniicicniie e 2,858,633 6,546,783
HONG KONG EXCHANGES AND CLEARI......ccueiiiiiiiiiiiiiiciccc s 704,165 15,590,905
HORMEL FOODS CORP.......ccovviriiiiniins 258,518 13,468,788
HORNBECK OFFSHORE SERVICES INC. 209,949 5,242,427
HOSHIZAKI ELECTRIC CO LTD. 10,600 516,318
HOSPIRA INC ...ttt bbb 99,212 6,076,735
HOSPITALITY PROPERTIES TRUST ...ttt 88,884 2,755,404
HOST HOTELS & RESORTS INC.....uiiiiiiiiiiiiiieiicici it 679,205 16,144,703
HOWARD HUGHES CORP/THE...c..ouititeiirietiiiretseeiesesteesree ettt 23,516 3,066,957
HOYA CORP.....tiitec bbb s sae s eaa e 612,858 20,983,210
HSBC HOLDINGS PLC....utiiiiiiiiiciiciic ettt s 18,192,731 172,641,658
HUABAO INTERNATIONAL HOLDINGS......coeiiiiiiiiiiiciin it 452,000 368,951
HUADIAN POWER INTERNATIONAL CO....cuviiiiiiiiiiicsiiciic et 1,666,000 1,460,866
HUANENG POWER INTERNATIONAL IN....coiiiiiiiiiiiiiiiiicc e 14,878,000 20,106,313
HUBBELL INC..coetiiii e s 35,124 3,752,297
HUDSON CITY BANCORP INC.....ooiuiiiiiiiiiiiicitin it 499,693 5,056,893
HUGO BOSS AG....oiiiiiiiictiin ettt 19,150 2,356,639
HULIC CO LTD..... 180,313 1,821,252
HUMANA INC....cooiiiiiiiiiiicii, 240,208 34,501,075
HUNTINGTON BANCSHARES INC/OH......ciriiirieiiiereinectrreenesteesre s 1,546,621 16,270,453
HUNTINGTON INGALLS INDUSTRIES.....ooiiiiiiiiiiiciiniitc e 29,165 3,279,896
HUNTSIMAN CORP ...ttt 528,016 12,028,204
HUSKY ENERGY INC....ooiiiiiiiiiiiiictic st 156,069 3,705,502
HUSQVARNA AB....ooiiiiitice e b 184,863 1,363,758
HUTCHISON PORT HOLDINGS TRUST ...ccutiiiiiitiiiiiiitic it 2,564,290 1,769,360
HUTCHISON WHAMPOA LTD....cooitiiiiiiiiiiitiiciic it 3,098,310 35,658,223
HUVIS CORP....etictctet bbb 22,840 232,733
HYATT HOTELS CORP....tiiiiictictt ettt 24,608 1,481,648
HYSAN DEVELOPMENT CO LTD...uviiiiiiiiiiiiiiiiesiec sttt 480,463 2,146,791
HYUNDAI HY COMMUNICATIONS & NE........ccoiiiiiiiiiiiiicniiiici i 30,656 123,695
HYUNDAI MARINE & FIRE INSURANC.........cociiiiiiiiiiiiiciii s 9,941 235,151
HYUNDAI MOTOR CO...uveiiiiiiiiiiiiiiic ittt s 70,461 10,833,744
IAC/INTERACTIVECORP... 44,199 2,686,857
IBERDROLA SA.............. 2,141,588 14,504,226
IBIDEN CO LTD.... 89,804 1,339,251
ICADE. ... s 27,981 2,248,198
[CAP PLC..ctee et e e 249,716 1,761,508
IDEMITSU KOSAN CO LTD..ooiiiiiiiiiiiiiiiiic sttt 65,347 1,088,980
IDEX CORP ...ttt bbb 166,875 12,989,550
IDEXX LABORATORIES INC...ooiiiiiiiiiicciiicic sttt 136,138 20,185,181
L N 435,325 261,033
IGM FINANCIAL INC...oiiiiiiiiiiicctie et 45,711 1,827,651
THECORP ...t 2,924,908 15,052,072
THS INC.e e 125,570 14,299,912
IIDA GROUP HOLDINGS CO LTD....ueiiiiiiiiiiiiiiiii ittt s 73,166 901,950
ILIAD SA.. e e 78,658 18,912,288
ILLINOIS TOOL WORKS INC....ooiiiiiiiiiiiiiiciicitc s 192,121 18,193,859
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ILLUMINA INC....oiiititic bbb bbb 111,740 20,624,969
ILUKA RESOURCES LTD..ciiiiiiiiciiiiic ittt s s 189,729 923,825
IMERYS SA... e e 15,551 1,148,055
IMIPLC et 123,007 2,422,417
IMMOEAST AG NPV(EXCHANGE RATE ..ottt s e 118,848 14
IMMOFINANZ AG....ooiiiiiiiiiiiicii e 726,403 1,838,834
IMMOFINANZ AG NPVttt 127,641 15
IMMULOGIC PHARMACEUTICAL CORP....oeiiitiitiictictic ettt 2,211,500 -
IMPERIAL HOLDINGS LDttt 291,105 4,655,164
L5 =17 R 1 N 264,470 11,428,209
IMPERIAL TOBACCO GROUP PLC.....ocoviiiiiiiiiiiiiiiciic it 902,680 39,916,807
IMPERVA INC.......oocviiiiiiiiiiinne 104,975 5,188,914
IMS HEALTH HOLDINGS INC.. 44,355 1,137,262
INCITEC PIVOT LTD... 748,942 1,955,140
INCYTE CORP ..ttt bbb 85,851 6,276,567
INDAH KIAT PULP & PAPER CORP T..cuviiiiiiiiiiciiicicini e 1,361,400 114,870
L A I I 49,997 263,163
INDITEX SA oot bbb s a e sa s saneeane 1,344,915 38,577,858
L L A o X 1,194,183 2,781,873
INDOFOOD SUKSES MAKMUR TBK PT...cooiiiiiiiiiiiiiiniicic s 1,537,100 837,743
INDRAPRASTHA GAS LTD..ciiiiiiiiciiicien ettt 167,851 1,206,182
INDUSTRIAL ALLIANCE INS & FINL.....coviiiiiiiiiiiiiiiiiiii e 45,703 1,753,149
INDUSTRIVARDEN AB......ctiiiiiiiiiiiicni sttt 74,229 1,290,527
INFINEON TECHNOLOGIES AG.....uviiiiiiiiiiiiiiiiic ittt 1,498,014 16,033,082
INFORMATICA CORP....otiiitiitctce s 105,549 4,025,111
INFOSYS LTttt st 686,198 21,587,789
ING GROEP Nv............. 7,288,192 95,510,601
INGERSOLL-RAND PLC.. 848,537 53,788,760
INGRAM MICRO INC. 92,144 2,546,860
INGREDION INC...ouiiiiiiiiiciie it 353,673 30,005,617
INMARSAT PLC...itiitii ittt 192,996 2,405,927
INNOLUX CORP....viiiiictictctc et 16,722,545 8,149,079
INOTERA MEMORIES INCi..oooiiiiiiiiiiiiiicicte it 2,658,000 4,222,252
INPEX CORP ...ttt s 1,987,641 22,305,941
INSURANCE AUSTRALIA GROUP LTD....cooiiiiiiiiiiiiiciiciic ettt 1,061,093 5,427,159
INTACT FINANCIAL CORP....etiitiiitictec ettt 103,808 7,515,045
INTEGRATED SERVICE TECHNOLOGY ...ttt 112,000 278,565
INTEGRYS ENERGY GROUP INC.....coiiiiiiiiiiiiiiiiiiccicict e 47,485 3,696,707
INTEL CORP ..ttt e ae s 6,103,223 221,485,963
INTELLECT DESIGN ARENA LTD...uvviiiiiiiiiiiiitin ittt 85,973 111,752
INTER PIPELINE LDttt b 228,115 7,078,310
INTERACTIVE BROKERS GROUP INC......ooiiiiiiiiiiiiiicicic it 32,007 933,324
INTERCEPT PHARMAGCEUTICALS INC....ooiiiiiiiiiiiticin st 7,389 1,152,684
INTERCONTINENTAL EXCHANGE INC.... 68,349 14,988,252
INTERCONTINENTAL HOTELS GROUP.....cuiiiiiiiiiiicteicicc e 700,513 28,344,534
INTERNATIONAL BUSINESS MACHINE........cooiiiiiiiiiiiiii i 789,386 126,649,090
INTERNATIONAL CONSOLIDATED AlR...viiiiiiiiiiiicciec ettt 461,843 3,459,301
INTERNATIONAL FLAVORS & FRAGRA.......coiiiiiiiiiiiici s 35,387 3,586,826
INTERNATIONAL GAME TECHNOLOGY.....coctiiiiiiiiiiiiciiciic e 583,042 10,057,475
INTERNATIONAL PAPER CO...oveiitiiiiiciictiiec et 257,157 13,778,472
INTERPUBLIC GROUP OF COS INC/T..viuiiveuirieiinieiiiereineeitseesesesteessesesee e sne s sesesseeeneseseenens 1,214,568 25,226,577
INTERSIL CORP ..ttt 293,930 4,253,167
INTERTEK GROUP PLC.....utiiiiiiiiiiiccictc st 172,087 6,262,744
INTESA SANPAOLO SPA......oiiitiitit s 422,545 1,053,279
INTESA SANPAOLO SPA......eiiitiitit e s 23,770,288 69,664,560
INTU PROPERTIES PLC...ciiiiiiiiiiiciiiictic et 694,896 3,618,945
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INTUIT INC..oeii e a s saa e 168,515 15,535,398
INTUITIVE SURGICAL INC....ooiiiiiiiiiiiiiicti ettt 39,352 20,814,847
INVENTEC CORP ...ttt bbb 15,427,275 10,422,515
L Y=Y 0 2 1 N 824,253 32,574,479
L AT = O I R 63,909 538,617
INVESTEC PLC...utiiiiiiticecet et s ae s 250,254 2,112,979
INVESTMENT AB KINNEVIK......oiiiiiiiiiiiiiiiiii s 106,675 3,478,955
INVESTOR AB....otiiitiitic it e sab e 206,400 7,506,413
IPEK DOGAL ENERJI KAYNAKLARI Aottt 1,013,642 680,748
IPG PHOTONICS CORP ..ottt 126,485 9,476,256
IRISH BANK RESOLUTION CORP LTD....ouviiiiiiiiiiiiniiiiciicsiec st 796,300 -
IRISH BANK RESOLUTION CORP LTD.. 2,356,643 -
IRON MOUNTAIN INC.......oocvvriiiiiinns 159,914 6,182,275
IRONWOOD PHARMACEUTICALS INC... 3,401,251 52,107,165
ISETAN MITSUKOSHI HOLDINGS LTD......ooiuiiiiiiiiiiiiiiic sttt 151,981 1,909,032
ISHARES CORE S&P SMALL-CAP E.....oooviiiiiiiiiiiiiiicni e 10,117 1,153,945
ISHARES MSCI EAFE ETF...eiiiiiiic s 13,851 842,695
ISHARES RUSSELL 2000 ETF....oiiiiiiiiiiiiiciiciin ettt 240,495 28,780,037
ISRAEL CHEMICALS LTD...uiiiiiiiiiiitin ittt 109,689 797,133
ISRAEL DISCOUNT BANK LTD...ociiiiiiiiiiiiiiii ittt 1 1
ISS A/S ettt a ettt n et enn 42,065 1,217,433
ISUZU MOTORS LTD..cuiiiiiiciiciiiecici ittt 269,236 3,326,854
ITC HOLDINGS CORP ...ttt s 93,500 3,780,205
ITOCHU CORP ...ttt bbb s 2,876,799 31,000,660
ITOCHU TECHNO-SOLUTIONS CORP.....oooitiiiiiitiiciictic ettt 85,258 3,036,421
ITRON INC...otiiiiicce bbb s e be e 93,220 3,942,274
ITT CORP... 270,748 10,954,464
ITVPLC....covvrnen 3,598,682 12,075,399
IYO BANK LTD/THE................. 109,446 1,196,745
J FRONT RETAILING CO LTD..cciiiiiiiiiiiiiitic ittt 109,232 1,281,867
JSAINSBURY PLC...utiiiiiiiiiic i 5,932,702 22,821,145
J&J SNACK FOODS CORP.....ootiiiiitiiiccticc e 64,186 6,981,511
JA SOLAR HOLDINGS CO LTD..ccouiiiiiiiiiiiiiiiciicsiiictc et 237,817 1,946,532
Y O 0 N 120,513 2,630,799
JACK HENRY & ASSOCIATES INC....ooouiiiiiiiiiiiciiici e 50,203 3,119,614
JACK IN THE BOX INC...oiiiiiiiciicctictc ettt 260,284 20,812,309
JACOBS ENGINEERING GROUP INC.....ooiiiiiiiiiiitii ittt 78,504 3,508,344
JAMES HARDIE INDUSTRIES PLC......oviiiiiiiiiiiiiiiiciinct s 666,603 7,200,792
JAMES RIVER GROUP HOLDINGS LTD....uueiiiiiiiiiiiiiiiicsiin ittt 167,991 3,823,475
B e N Y L N I I R 308,576 9,265,387
JAPAN DISPLAY INC....uviiiiiiiiiiiie ittt 274,715 847,780
JAPAN EXCHANGE GROUP INC....... 157,282 3,720,353
JAPAN PRIME REALTY INVESTMENT.. 599 2,088,344
JAPAN REAL ESTATE INVESTMENT C..... 943 4,561,825
JAPAN RETAIL FUND INVESTMENT Cu.covviiiiiiiiiiiiciicin i 1,839 3,895,959
JAPAN TOBACCO INC...ooiiiiiiiiiiciietc ettt s 2,860,536 79,401,671
B R 0 114,858 5,499,401
JARDINE CYCLE & CARRIAGE LTD....cooiiiiiiiiiiiiiiiiciiii i 229,301 7,371,687
JARDINE MATHESON HOLDINGS LTD....cviiiiiiiiiiiiiiiiiciec i 95,040 5,792,688
JAZZ PHARMAGCEUTICALS PLC....utiiiiiiiiiictictec ettt 35,271 5,774,921
JB HUNT TRANSPORT SERVICES INC....cvviiiiiiiiiiiiiiicciicic e 54,609 4,600,808
IBS SA s 2,444,400 10,299,180
JCPENNEY CO INC..ooiiiiiiicitict st 302,271 1,958,716
JDS UNIPHASE CORP.....oeiitiittictic ettt 137,477 1,886,184
JERONIMO MARTINS SGPS SA....oiiiiiiiiiiiiiciitc s 846,476 8,537,360
JFE HOLDINGS INC..oviiiiiciiciic ettt st 153,454 3,450,619
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JGC CORP . s 230,714 4,795,356
JIMMY CHOO PLC...otiiiiictiitc ettt 2,250,000 6,139,547
JINGWEI TEXTILE MACHINERY ..ottt 254,000 294,128
JINHEUNG SAVINGS BANK....coiiiiiiiiiiiiiii e 660 -
JINTIAN PHARMACEUTICAL GROUP L...ceiiiiiiiiiiiiiiiiiicciicnc i 891,000 305,623
IM SMUCKER CO/THE ...ttt ettt ettt 278,103 28,082,841
JOHN WILEY & SONS INC...cooiiiiiiiiiiiiiiiii it s 26,164 1,549,955
JOHNSON & JOHNSON. ..ottt s 2,644,127 276,496,360
JOHNSON CONTROLS INC..cooutiiiiiiiiiiiiietic it 394,274 19,059,205
JOHNSON MATTHEY PLC...coiiiiiiiiiiciic ittt 234,440 12,417,753
JONES LANG LASALLE INC...oouviiiiiiitiiciiciic ettt 114,449 17,159,339
JOY GLOBAL INC................. 59,447 2,765,474
JOYO BANK LTD/THE 294,251 1,472,543
JPMORGAN CHASE & CO.... 4,870,054 304,767,979
JSRICORP.c et 628,923 10,889,896
JTEKT CORP .ttt e re s 93,062 1,594,306
JULIUS BAER GROUP LTD..cuuviiiiiiiiiiiii ittt 101,431 4,676,248
JUNIPER NETWORKS INC....ooiiiiiiiiiiiiiiitc it 391,789 8,744,730
JXHOLDINGS INC..cviiiiiciicctc et 1,674,164 6,560,092
JYSKE BANK A/S. vttt ettt n ettt n s r et sn st nenenen 263,170 13,377,140
KHS AG s 96,961 2,688,563
KABEL DEUTSCHLAND HOLDING AG.......ooitiiiiiiiiiiitiiiiicsiic ettt 805 109,488
KAJIMA CORP ..ttt bbb 381,038 1,585,871
KAKAKU.COM INC...ooiiiiiiiiiiiiiiicic ettt sabe e 111,540 1,619,677
KAKINADA FERTILIZERS LTD..ccotiiiiiiiiiiiiiciiciin it 153,143 -
KAMIGUMI CO LTD.ccitiiiiiiiiciic ittt 103,590 929,670
KANEKA CORP.....covvviiiiiiiiiiiciicies 124,727 674,116
KANSAI ELECTRIC POWER CO INC/T... 1,657,225 15,868,003
KANSAI PAINT CO LTD........ 103,476 1,616,502
KANSAS CITY SOUTHERN. ..ottt 179,312 21,881,443
KAD CORP ..ttt 501,891 19,913,219
KAPSTONE PAPER AND PACKAGING C....cvviiiiiiiiiiiiiiiciic it 159,921 4,687,285
KAR AUCTION SERVICES INC....ooiiiiiiiiiiiiiiiii it 82,987 2,875,500
KARDEMIR KARABUK DEMIR CELIK S...uviiiiiiiiiiiiiiiiicnc e 750,643 658,248
KASIKORNBANK PCL.....oitiiiiiiiiiiiii ittt 41,300 287,468
KATE SPADE & CO.....ooiiiiiiiiiciccc et 75,153 2,405,648
KAWASAKI HEAVY INDUSTRIES LTD...ocoiiiiiiiiiiiticci i 2,776,637 12,806,874
KB HOME ..ot 10,321 170,813
KBC GROEP NVttt 774,512 43,575,032
KBRINC. .. ettt 87,297 1,479,684
KDDI CORP...tct ettt b s 957,712 61,003,763
KEIHAN ELECTRIC RAILWAY CO LTD... 229,167 1,236,674
KEIKYU CORP 212,017 1,582,678
KEIO CORP 261,883 1,906,867
KEISEI ELECTRIC RAILWAY CO LTD....coiiuiiiiiiiiiiiiciinciictes st 122,889 1,509,783
L= L0 L C R 400,624 26,216,835
KENNAMETAL INC...ovtiiiiiiiiccte e 46,638 1,669,174
KEPPEL CORP LDttt 657,509 4,391,332
Lo o = I 1 T I R 524,837 1,354,571
KERING . ..ottt e 120,650 23,285,809
KERRY PROPERTIES LTD...uviiiiiiiiiitiiniiiciic sttt 491,215 1,783,104
KEURIG GREEN MOUNTAIN INC....ovoiiiiiiiiiiiiiicicc s 26,345 3,487,946
KEYCORP ..ottt s 294,657 4,095,732
KEYENCE CORP ...ttt s 76,454 34,313,270
KEYERA CORP ..ottt e 123,547 8,647,490
KEYSIGHT TECHNOLOGIES INC.....oviiiiiiiiiiiiiiiiin it 98,971 3,342,251
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KEYW HOLDING CORP/THE.......cutrieuiirreiiieiinieiesesreeere ettt naenes 314,294 3,262,372
KIAMOTORS CORP.....eiitiiticctict et 506,873 24,118,146
KILROY REALTY CORP.....ueiiiiitiictictc ettt 48,812 3,371,445
KIMBERLY-CLARK CORP......ootiiiiiitiiiiictc e 369,077 42,643,157
KIMCO REALTY CORP ...ttt bbb 368,531 9,264,869
KINDER MORGAN INC/DE.....c.ccvitiieuieeieirieitrterenesieeere sttt 1,346,219 56,958,529
KING YUAN ELECTRONICS CO LTD....ueiiiiiitiiiiiiniicsiiiciec st 4,728,000 3,807,594
KINGBOARD CHEMICAL HOLDINGS LT...uviiiiiiiiiiiiiciiciicciicsiec i 1,666,800 2,815,668
KINGFISHER PLC...utiiiiiiicctic s 2,243,245 11,909,940
KING'S TOWN BANK CO LTD...cocuiiiiiiiiiiesiceeeeieeie ettt 741,000 770,263
KINROSS GOLD CORP......utiitiiitiiiticte et 518,488 1,459,332
KINTETSU CORP........... 818,868 2,711,461
KIRBY CORP.....cceerrvririnnn 167,872 13,553,985
KIRIN HOLDINGS CO LTD.... 4,273,804 53,362,395
KLA-TENCOR CORP....otiiitiitictccc e 162,714 11,442,048
KLEPIERRE ...ttt e 75,507 3,264,552
KX NG o e 31,256 1,289,289
KNIGHT THERAPEUTICS INC....ooiiiiiiiiiiiiiinc ettt 190,900 1,140,538
KNIGHT TRANSPORTATION INC...cooviiiiiiiiiiiiciicciicc et 378,355 12,735,429
KNOWLES CORP.....utiiiiictictc et s 50,427 1,187,556
KOBE STEEL LTD ..ttt 1,763,826 3,074,687
KOHL'S CORP......nte ettt et et se e 196,609 12,001,013
KOITO MANUFACTURING CO LTD..cuviiiiiiiiiiiiciric ittt 675,789 20,883,257
KOMATSU LTD..coiitiiiiiiiinctie ettt 860,063 19,253,588
KONAMI CORP....tiiitiicitictc et 45,499 842,469
KONICA MINOLTA INC. ..ottt s s 360,760 3,986,880
KONINKLIUKE AHOLD NV. 1,230,518 21,970,022
KONINKLIKE DSM NV..... 428,681 26,268,256
KONINKLUKE KPN NV......... 3,536,411 11,245,827
KONINKLUKE PHILIPS NV 433,511 12,668,365
KONINKLUKE VOPAK NV ...oiiiiiiiiiiiiiiiict st 53,460 2,787,137
KOREA ELECTRIC POWER CORP.....coitiiiiiiitiiitic ittt 70,329 2,732,155
KOREAN AIR LINES CO LTD....uiiiiiiiiiiiiiiiiic ittt 16,521 713,207
KORN/FERRY INTERNATIONAL. .....ctiteuiteieinteststenereeitesrese e e seses e sne st seesesesee e s s seesnenens 219,608 6,315,926
KOSMOS ENERGY LTD....eiiiiiiiiiiiiiiiiciici ettt 62,639 525,541
KOZA ANADOLU METAL MADENCILIK.......coiiiiiiiiiiiiiiiiiiciicin s 235,563 167,270
KPAC HOLDINGS INC..ooiiiiiiiiii ittt s 10,000,000 10,000,000
KRAFT FOODS GROUP INC.....oiiiiiiiiiiiiiiiciiiiic it 405,528 25,410,384
KRATOS DEFENSE & SECURITY SOLU.....cooiiiiiiiiiiiiciii s 809,259 4,062,480
KROTON EDUCACIONAL SA.....eiiiiitiii ettt 2,248,800 13,112,783
KRUNG THAI BANK PCL....tiiiiiiiiiiitiiciii ittt 4,439,100 3,062,844
KRUNG THAI BANK PCL... S 21,991,250 15,173,294
KRUNGTHAI CARD PClLu.ccttiiiiiiiiiiiiciiciec ittt 300,400 584,365
KT CORP........... 553,842 15,746,317
KUBOTA CORP ...ttt bbb s 1,075,570 15,797,812
KUEHNE + NAGEL INTERNATIONAL A....ooiiiiiiiiiicictc et 24,470 3,331,949
LU N L 0l N I S 114,265 1,313,292
KURITA WATER INDUSTRIES LTD...ociiiiiiiiiiiiiiic ittt 45,866 965,177
KYOCERA CORP ...ttt 402,260 18,640,948
KYONGNAM BANK. ..ottt 96,593 1,045,769
KYORIN HOLDINGS INC...cuviiiiiiiiiiiiciicic it 155,000 2,891,989
KYOWA EXEOQ CORP ...ttt s 227,300 2,447,511
KYOWA HAKKO KIRIN CO LTD....ueiiuiiiiiiiiiiiiicniicctec ittt 102,301 969,298
KYUSHU ELECTRIC POWER CO INC....coviiiiiiiiiiiiiiic it 767,719 7,747,946
L BRANDS INC...ooiiiiiiiictie it 144,307 12,489,771
L-3 COMMUNICATIONS HOLDINGS IN.....coiiiiiiiiiiiiiiiiiiec et 132,101 16,672,467
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LA CAPITAL EMERGING MARKET.....cciiiiiiiiiiiii i 971,596,937 971,596,937
LABORATORY CORP OF AMERICA HOL.....coiiiiiiiiiiiiiiniiccieciec e 42,293 4,563,415
LAFARGE SA.....eiiii e 84,642 5,948,615
LAGARDERE SCA......etiic e s 53,484 1,397,916
LAM RESEARCH CORP.....otiiiiitiictictic it 455,288 36,122,550
LAMAR ADVERTISING CO...ccoutiiiiiiiiiiiiciicnc sttt 47,150 2,529,126
LAND SECURITIES GROUP PLC.....ooiiiiiiiiiiiiiiiicniicciecnic i 598,289 10,793,446
LANDSTAR SYSTEM INC....oiiiiiiiiiiiiiiitic s 201,804 14,636,844
LANXESS AG...eiiiiiiiiici s 313,535 14,589,559
LAREDO PETROLEUM INC....coctiiiiiiiiiiiiciicnin ettt 45,983 475,924
LAS VEGAS SANDS CORP.....ooiitiiitictic ittt 407,738 23,714,042
LASALLE HOTEL PROPERTIES....... 264,302 10,696,302
LAURENTIAN BANK OF CANADA.. 67,700 2,920,759
LAWSON INC... 496,092 30,163,981
LIy I R 73,321 3,668,250
LEAR CORP ..ttt e 186,166 18,259,161
LEGAL & GENERAL GROUP PLC.....ccuiiiiiiiiiiiicnicicin ittt 5,920,129 22,948,169
LEGG MASON INC..oiiiiiiiiiiicctictc et 61,615 3,288,393
LEGGETT & PLATT INC....oiiiiiiiiiiiiii ittt 82,320 3,507,655
LEGRAND SA .. e 119,995 6,322,732
LEIDOS HOLDINGS INCi....ooiiiiiiiiiiiiiiin ittt 38,185 1,661,811
LEIGHTON HOLDINGS LTD...oooitiiiiiiiiiciiciic ittt 45,995 846,900
LEND LEASE GROUP. ...ttt 2,146,289 28,805,216
LENNAR CORP....utiitiittc it 109,412 4,902,752
LENNOX INTERNATIONAL INC....coutiiiiiiiiiiiciicte ettt 121,355 11,537,220
LENOVO GROUP LTD..uvviiiiiiiiiiiic ittt 420,000 552,428
LEUCADIA NATIONAL CORP............ 218,798 4,905,451
LEVEL 3 COMMUNICATIONS INC. 219,487 10,838,268
LEXMARK INTERNATIONAL INC... 173,932 7,178,174
LI o 17 L N I RN 626,530 19,180,945
LG ELECTRONICS INC....uviiiiiiiiiiiiiiic ittt s 19,068 1,025,264
LG UPLUS CORP ...ttt s s sae e 232,290 2,430,365
LE& FUNG LTD..ciiiiiiiiiiiiie ittt bbb 6,249,344 5,850,563
LIBERTY BROADBAND CORP.....oooiiiiiiiitiictictn st 8,433 80,114
LIBERTY BROADBAND CORP.....oooitiiiiiiitiicticstec it 14,053 703,915
LIBERTY BROADBAND CORP.....oooitiiiiiiitiiiticsttc it 28,194 1,404,625
LIBERTY GLOBAL PLC ...ttt et 854,000 41,256,740
LIBERTY HOLDINGS LTD...uueiiiiiiiiiiiiiiiic ittt s 300,764 3,189,691
LIBERTY INTERACTIVE CORP.....ottiiiiiitiiiiictictt ettt 291,366 8,571,988
LIBERTY MEDIA CORP ...ttt e 56,315 1,986,230
LIBERTY MEDIA CORP ...ttt bbb 112,640 3,945,779
LIBERTY PROPERTY TRUST.........ccue.. 132,629 4,990,829
LIBERTY TRIPADVISOR HOLDINGS I.... 43,767 1,177,332
LIBERTY VENTURES............ 85,204 3,213,895
LIFEPOINT HOSPITALS INC...ovoiiiiiiiiiiiiciiiiccc ettt 26,385 1,897,345
LIG INSURANCE CO LTD..ooiiiiiiiiiiiiiiic ittt 26,310 655,865
LIGHT SA bbb 138,100 884,231
LINCOLN ELECTRIC HOLDINGS INC....couviiiiiiiiiitiiciii sttt 47,744 3,298,633
LINCOLN NATIONAL CORP.....vviitiiitiictictn sttt 75,583 4,358,872
LA N 204,555 38,167,858
LINEAR TECHNOLOGY CORP......veiitiitiiiiicti sttt 140,430 6,403,608
LINK REIT/THE. ..ttt ettt et n et ee 2,163,228 13,543,101
LINKEDIN CORP ..ottt s s 61,915 14,222,495
LIONS GATE ENTERTAINMENT CORP......ooiitiiitiitii ittt 47,833 1,531,613
LIPPO CIKARANG TBK PT...uviiiiiiiiiiiiciicciicti et 319,000 267,873
LITE-ON TECHNOLOGY CORP......eiitiiittiitii ittt 5,208,919 5,999,768
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LITHIAMOTORS INC....oviiiiiiticicctct s 90,000 7,802,100
LITTELFUSE INC....etiiiiiciic et 9,189 888,301
LIVE NATION ENTERTAINMENT INC...cooviiiiiiiiiiiiiiisin e 85,904 2,242,953
LIXIL GROUP CORP ...ttt 120,533 2,567,591
LKQUCORP.....ctictietict s 475,378 13,367,629
LLOYDS BANKING GROUP PLC.....coiiiiiiiiiiiiiiiiiciccictc st 104,558,455 123,611,447
LOBLAW COMPANIES LTD...ooiiiiiiiiiiiciiicticsii ettt 138,434 7,430,556
LOCKHEED MARTIN CORP....oeiiitiitiiitictic ittt 225,673 43,457,850
LOEWS CORP ..ottt bbb 193,319 8,123,264
LONDON STOCK EXCHANGE GROUP PL....uviiiiiiiiiiiiiiiiiciiciiccice e 615,532 21,316,453
L0 L2 1 (U 1 C R 76,305 8,616,133
L'OREALSA............ e ———— 184,299 31,065,433
LORILLARD INC...... e ———— 353,471 22,247,465
LOTTE FOOD CO LTD.... 361 190,493
LOWE'S COS INC....iiiiieececicete ettt s e s 727,175 50,029,640
LPL FINANCIAL HOLDINGS INC...ootiiiiiiiiiiiiiciec ittt 51,901 2,312,190
L0 0 7 TS 58,120 2,228,902
LULULEMON ATHLETICA INC.....viiiiiiiiiiiiniictic st 697,500 38,913,525
LUNDIN MINING CORP.....eviitiitiiitictt et 496,800 2,453,439
LUNDIN PETROLEUM AB......ooiiiiitiiitiiiiiei sttt 638,678 9,170,301
L0 390,440 8,832,489
LUXOTTICA GROUP SPA.......ooiiiiitiiitic ittt 233,188 12,838,696
LVMH MOET HENNESSY LOUIS VUITT....oiiiiiiiiiiiiiiiciin e 277,270 44,371,272
LYONDELLBASELL INDUSTRIES NV.....ociiiiiiiiiiiiiiiiiii s 491,691 39,035,348
MET BANK CORP ...ttt e 62,453 7,845,346
MBIINC . e 88,983 1,501,419
MABUCHI MOTOR CO LTD.... NS 188,844 7,576,126
MACERICH CO/THE............ RS 136,541 11,388,885
MACQUARIE GROUP LTD... S 512,525 24,448,274
IMIACY'S INC...e ettt st e e s re e 788,978 51,875,304
MADISON SQUARE GARDEN CO/THE.......cctrueiieireriniereneeiiesreenee e see e naeees 36,651 2,758,354
MAEDA ROAD CONSTRUCTION CO LTD....oovuiiiiiiiiiiiiiiiiicsiinciec it 401,000 5,993,511
MAGAZINE LUIZA SA....ciiiiiietc ettt e 91,100 264,232
MAGNA INTLINC..coiiiiiie e 204,442 22,220,767
MAIN STREET CAPITAL CORP....ootiiiitiitiiciictic et 138,329 4,044,740
MAKITA CORP.....tiiitictc e 136,107 6,220,996
MALAYSIA BUILDING SOCIETY BHD....cviiiiiiiiiiiiciicniccici i 396,200 275,351
MALLINCKRODT PLC...oeiiiiiiiiiiiiiiic ittt 156,578 15,505,919
MAN GROUP PLC ...ttt bbb 1,093,160 2,735,738
IMIAN SE..oe e 15,964 1,780,277
MANAPPURAM FINANCE LTD 640,930 346,243
MANITOWOC CO INC/THE.... 572,910 12,661,311
MANPOWERGROUP INC........ 153,192 10,443,099
MANULIFE FINANCIAL CORP. 2,590,696 49,610,738
IMAPFRE SA. ..o 4,458,747 15,176,998
MARATHON OIL CORP.....viiiiiiiticctict et 531,543 15,037,351
MARATHON PETROLEUM CORP......ootiitiiiiiiiic ittt 406,365 36,678,505
MARFRIG GLOBAL FOODS SA......oiiiiiiitiiitiiiie ittt s 736,000 1,688,962
Y 2 [ 2 R 136,693 704,119
MARKEL CORP....tittictt ittt bbb s 8,288 5,659,378
MARKS & SPENCER GROUP PLC......ccoiiiiiiiiiiiiiiiiiicictn e 1,493,907 11,153,045
MARRIOTT INTERNATIONAL INC/MD......ccutriiiiinreirieiineereineeesnesenee et resessees e enenenens 131,513 10,261,959
MARSH & MCLENNAN COS INC.....ooiiiiiiiiiiiiiiiiiiiii s 493,008 28,219,778
MARTIN MARIETTA MATERIALS INC.....oviiiiiiiiiiiiiicc s 36,646 4,042,787
MARUBENI CORP.....vtiitiitictct b s 1,778,242 10,748,504
MARUI GROUP CO LTD..cuuviiiiiiiiiiiiciiic ittt st 108,077 986,165

27 STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
MARUICHI STEEL TUBE LTD...uviiiiiiiiiiiiiiciic ettt 47,292 1,014,118
MARUTI SUZUKI INDIA LTD ..ottt 84,336 4,448,842
MARVELL TECHNOLOGY GROUP LTD...cccviiiiiiiiiiiiiiiic ittt 240,940 3,493,630
MASCO CORP ...ttt 1,300,143 32,763,604
MASTERCARD INC...ooiiiiticiticcic et 1,249,465 107,653,904
MATTEL INC...etiiiiiic s s 201,403 6,232,416
MAXIM INTEGRATED PRODUCTS INC.....ooiiiiiiiiiiiiiicsiii it 32,831 1,046,324
MAXIMUS INC...oviiiiitie s 231,175 12,677,637
MAXLINEAR INC....oiiiiiiiiiccic e s 398,905 2,955,886
MAZDA MOTOR CORP......eiitiiitiiiticn b 842,526 20,572,124
MBIA INC....oiiti e 84,085 802,171
MCDONALD'S CORP.......ccevereeernrnnnn. 745,558 69,858,785
MCDONALD'S HOLDINGS CO JAPAN L... 30,050 659,173
MCGRAW HILL FINANCIAL INC. 161,589 14,378,189
MCKESSON CORP.....vtiitiiticctct e 208,429 43,265,692
MDC HOLDINGS INC....uviiiiiiiiiiiccii it 6,798 179,943
MDU RESOURCES GROUP INC......ooiiiiiiiiiiiiiiiciicsiicten st 113,769 2,673,572
MEAD JOHNSON NUTRITION CO...vviiiiiiiiiiiiciicsiictc it 237,586 23,886,896
MEADWESTVACO CORP....oontiitiiciictti s 85,218 3,782,827
MEDIBANK PVT LTD..uiiiiiiiiiiciiiciicnc ettt s 1,247,927 2,461,191
MEDIOBANCA SPA. ...ttt 273,270 2,238,638
MEDIPAL HOLDINGS CORP......coiitiiitiiitiiiic ittt 60,820 712,724
MEDIVATION INC oottt s 45,436 4,525,880
MEDNAX INC....oiiiiiiticie s 246,018 16,264,250
MEDTRONIC INC...iiiiiiiiiiciici bbb 878,421 63,421,996
MEG ENERGY CORP ..ottt 1,151,009 19,427,780
MEGA FINANCIAL HOLDING CO LTD.. 3,704,128 2,865,829
MEGGITT PLC..cviiiiiiiiiiiiiiiccieee 2,967,348 24,013,286
MELROSE INDUSTRIES PLC........covvveninnns 485,671 2,020,430
MEMORIAL RESOURCE DEVELOPMENT .......ooiiiiitiiiiiiitiiciicniic i 385,943 6,958,552
MEN'S WEARHOUSE INC/THE......cuitiiiteiinteienieiiesretree et ne 1,900 83,885
MERCK & CO INC..iiiiiiiiiiiiicei bbb bbb 2,730,934 155,089,742
MERCK KGAA....oo e 189,573 17,988,984
MERCURIES & ASSOCIATES HOLDING.......ccoiiiiiiiiiiiiiiiciii e 1,148,685 732,422
MERCURY GENERAL CORP.....ooitiiiiiitiiiii ittt 15,999 906,663
MERCURY SYSTEMS INC...cooviiiiiiiiiiiiciii s 413,325 5,753,484
MERIDIAN ENERGY LTD...oiiuiiiiiiiiiiiiciiictic st 568,847 782,515
MERITOR INC..oitiiiicce bbb s 359,500 5,446,425
MERLIN ENTERTAINMENTS PLC....ooiiiiiiiiiiiiiiciiicicsi st 229,671 1,427,444
METALLURGICAL CORP OF CHINA LT...oiiiiiiiiiiiiiciiciic ittt 1,231,000 409,548
YN I I 14,171,556 21,512,978
METHANEX CORP.................. 129,723 5,977,394
METHODE ELECTRONICS INC.....ooiiiiiiiiiiiiiiiciiccticic st 125,975 4,599,347
METLIFE INC.... 1,410,116 76,273,174
METRO AG...iiiiiiiitic s 706,457 21,636,210
METRO INC. .ottt sab e 103,237 8,316,004
METRO TICARI VE MALI YATIRIMLA. ...ttt 678,291 191,497
METSO OVl e 51,099 1,537,152
METTLER-TOLEDO INTERNATIONAL L..ccuviiiiiiiiiiiiiiiiciic e 17,357 5,249,798
MFA FINANCIAL INC....oviiiiiiiiiic e e 217,948 1,741,405
MGM CHINA HOLDINGS LTD...uiiiiiiiiiiiiiiiiicicct ettt 2,736,527 6,958,782
MGM RESORTS INTERNATIONAL......coiiiiitiiitii ittt 221,385 4,733,211
MICHAEL KORS HOLDINGS LTD....cviiiiiiiiiiitiiiiiciree it 769,273 57,772,402
MICHAELS COS INC/THE ...ttt ettt ettt 16,489 407,773
MICROCHIP TECHNOLOGY INC....ccviiiiiiiiiiiiiiiiciic it 118,904 5,363,759
MICRON TECHNOLOGY INC....octiiiiiiiiiiiiiiciiciin ettt 635,400 22,245,354
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MICROSEMI CORP.....viitiitii ittt 307,750 8,733,945
MICROSOFT CORP...tiitietn e 8,339,049 387,348,826
MID-AMERICA APARTMENT COMMUNIT ...ccviiiiiiiiiiiiii e 44,530 3,325,500
MIDDLEBY CORP/THE......cutrtetiiiteinteirteiteeret sttt ettt st 33,992 3,368,607
MIGHTY RIVER POWER LTD....uoiiiiiiiiiiiiiiic ittt 317,183 738,772
MILLICOM INTERNATIONAL CELLULA.......oiiiiiiiiicticcc s 29,971 2,230,142
MINDTREE LTD..oiiiiiiiiiiiieti et 56,991 1,158,554
MINEBEA CO LTD..ooiiiiiiiiiticciicten ettt s 143,585 2,160,451
MINERAL RESOURCES LTD...ccuiiiiiiiiiiiiiicciiciic st 704,300 4,368,838
MIRACA HOLDINGS INC..ooiiiiiiiiiii ittt s 100,907 4,384,882
MIRLE AUTOMATION CORP....utiitiiitictii ettt 251,000 221,994
MIRVAC GROUP................. 2,798,691 4,076,750
MISC BHD.............. 130,900 270,298
MISUMI GROUP INC.......cooevvviirirnenn 339,800 11,308,244
MITSUBISHI CHEMICAL HOLDINGS Ci...ooouviiiiiiiiiiniiiiiic ittt 720,311 3,535,619
MITSUBISHI CORP.....etiitiicticccc s 1,091,753 20,187,800
MITSUBISHI ELECTRIC CORP.....uviiiiiitiiiticcticiti s 3,400,311 41,009,629
MITSUBISHI ESTATE CO LTD...oiiiiiiiiiiiiiiiiciec ettt 1,913,591 40,787,202
MITSUBISHI GAS CHEMICAL CO INC.....ooiiiiiiiiiiiciec it 173,080 876,263
MITSUBISHI HEAVY INDUSTRIES LT...cviiiiiiiiiiiiiciiciicn i 3,670,886 20,507,605
MITSUBISHI LOGISTICS CORP....covtiitiiiiicticitec s 54,744 807,725
MITSUBISHI MATERIALS CORP......oiiiiiiiiiiiiccict s 257,671 863,954
MITSUBISHI MOTORS CORP......oeiiiiiiiiiiiiiiticic e 289,459 2,679,840
MITSUBISHI TANABE PHARMA CORP......ctiiitiiitiiiiiciicctc s 101,750 1,502,127
MITSUBISHI UFJ FINANCIAL GROUP.......ccuiiiiiiiiiiicticcc s 19,181,850 106,312,513
MITSUBISHI UFJ LEASE & FINANCE........cooiiiiiiiiiiiii i 1,215,246 5,797,745
MITSUI & CO LTD.....covviiiiiiiiiins 2,599,931 35,162,333
MITSUI CHEMICALS INC...... 368,977 1,058,660
MITSUI FUDOSAN CO LTD..ccutiiiiiiiiiiitiiciicnic ettt 1,550,919 42,105,518
MITSUI OSK LINES LTD..viiiiiiiiiiiii ittt s 490,710 1,469,326
MIXEINC .. 17,031 636,381
MIZRAHI TEFAHOT BANK LTD...coiuiiiiiiitiiiiiciiii et 62,916 661,261
MIZUHO FINANCIAL GROUP INC....ccuviiiiiiiiiiiciiiiiici ettt 13,235,305 22,354,136
MKS INSTRUMENTS INC...ovviiiiiiiiciiici e 185,324 6,782,858
MMI HOLDINGS LTD/SOUTH AFRICA......coveuirieriinretrreitiereesieitsne et sne e sesneenes 1,748,307 4,533,697
MOHAWK INDUSTRIES INC....ovviiiiiiiiciictictic st 36,446 5,662,251
MOLSON COORS BREWING CO.....ooiuiiiiiiiiiiiiiniiiciie ittt 99,590 7,421,447
MONDELEZ INTERNATIONAL INC...oootiiiiiiiiiiiiiiii it 1,501,806 54,553,103
LIV N N 37,955 619,222
1YL 1N I 394,600 6,460,441
MONOLITHIC POWER SYSTEMS INC....ouiiiiiiiiiiiiiiiiiiic st 368,230 18,315,760
MONSANTO CO.....covvviiiiiiiienen 369,196 44,107,846
MONTPELIER RE HOLDINGS LTD.. 273,300 9,789,606
MOODY'S CORP..... 112,239 10,753,619
MOOG INC..iiiciiccc s 111,607 8,262,266
MORGAN STANLEY ..ottt 2,092,189 81,176,933
MORNINGSTAR INC...oiiiiiiiiiicticc e 11,520 745,459
MOSAIC CO/THE ..ottt ettt sttt sn e ne st ee 600,672 27,420,677
MOTOROLA SOLUTIONS INC....oviiiiiiiiiitiicieein et 185,917 12,471,312
MRC GLOBAL INCL .ottt s 60,430 915,515
Y S 5,307 3,187,988
MS&AD INSURANCE GROUP HOLDINGS........ccciiviiiiiiiiiiiiii it 661,028 15,881,322
MSC INDUSTRIAL DIRECT CO INCi....uviiiiiiiiiiii ittt 28,177 2,289,381
MSCI EMF (EMERGING MKTS FREE)........ciiiiiiiiiieieeee et 50,184,419 2,100,093,345
IMISCEINC . s 69,285 3,286,880
MTR CORP LTD..cviiiiiitiiciiietec ettt st 658,224 2,699,153
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MUELLER INDUSTRIES INC...coviiiiiiiiiciitictic st 60,065 2,050,619
MUELLER WATER PRODUCTS INC....ooiiiiiiiiiiiiiiiiiic it 537,484 5,503,836
MUENCHENER RUECKVERSICHERUNGS-.......ccoiiiiiiiiiiiiiiicici et 208,169 41,751,579
MULTIPLUS SA. ..ot bbb 33,700 405,688
MURATA MANUFACTURING CO LTD....ueiiiiiiiiiiiiiiiciicciicsiie it 242,986 26,853,199
MURPHY OIL CORP.....oeiitiitic ettt s 297,307 15,019,950
MURPHY USA INC...ooiiiiiiiiiicii et 27,735 1,909,832
MURRAY & ROBERTS HOLDINGS LTD.....ccuiiiiiiiiiiniiiiiiiicic i 122,767 225,610
MWI VETERINARY SUPPLY INC.....ooiiiiiiiiiiiiiciic it 33,298 5,657,663
MYLAN INC/PA. ..ottt ettt ettt ettt sttt b et s et e bbb e e 392,868 22,145,969
MYRIAD GENETICS INC..coviiiiiiiii ittt 44,383 1,511,685
NABORS INDUSTRIES LTD......... 176,571 2,291,892
NABTESCO CORP......cccevuvennee 52,343 1,283,090
NAGOYA RAILROAD CO LTD..... e 383,728 1,437,040
NASDAQ OMX GROUP INC/THE.....ctrteuirieririnreerietireereesteitsne et esae et sanes 69,357 3,326,362
LY = T R 71,902 9,416,761
NATIONAL AUSTRALIA BANK LTD...eviiiiiiiiiiiicciic ettt 2,641,156 72,622,704
NATIONAL BANK OF CANADA.......ooitiiiiii e 377,873 16,129,541
NATIONAL FUEL GAS CO...utiiiiiiiiiiticcticrec ettt 49,875 3,467,809
NATIONAL GEN HLDGS CORP....ooiitiiitiiitiiitiii it 119,971 2,232,660
NATIONAL GENERAL HOLDINGS CORP.......coiiiitiitiiiiictics e 304,516 5,667,043
NATIONAL GRID PLC....oitiiiiiiitiiiii ittt s 3,796,434 54,347,753
NATIONAL INSTRUMENTS CORP......ooiitiiitiitiiiiictic sttt 58,991 1,834,030
NATIONAL OILWELL VARCO INC.....utiiiiiiiiiiiiiiccticsic it 479,703 31,434,938
NATIONAL RETAIL PROPERTIES INC....cviiiiiiiiiitiiiiiciicc e 78,289 3,082,238
NATIONSTAR MORTGAGE HOLDINGS L....oovuiiiiiiiiiiiiiiiciiciic s 12,542 353,559
NAVIENT CORP.....oovviiiiiiiiiicciicicie 250,950 5,423,030
NAVISTAR INTERNATIONAL CORP... 32,441 1,086,125
NCR CORP. 99,678 2,904,617
NEC CORP ..ottt 1,948,795 5,737,726
NEOGEN CORP ...ttt s 30,335 1,504,313
NEOWIZ HOLDINGS CORP....ooitiiiiiitii ittt 26,514 344,949
NESTE OIL OYJ.eiiiiiieiiie s 95,570 2,319,828
NESTLE SA . e 4,096,387 300,741,138
NETAPP INC. oottt 185,047 7,670,198
NETCARE LTD..utiiiiictiiie ettt sae s san e 229,545 752,997
NETEASE INC..ooiiiiiiii bbb 163,314 16,190,950
NETFLIX INC .ottt a s s 35,586 12,156,533
NETGEAR INC...ooiiiiit bbb 142,250 5,061,255
NETSUITE INC .ottt 24,635 2,689,403
NEW CHINA LIFE INSURANCE CO LT...cctiiiiiiiiiiiiiiicicciciie it 524,900 2,649,933
NEW GOLD INC.....covvviiiiiiiiiiiins 228,033 980,448
NEW JERSEY RESOURCES CORP...... 129,781 7,942,597
NEW LOOK EYEWEAR INC NEW............ 10,200 202,855
NEW WORLD DEVELOPMENT CO LTD....covuiiiiiiitiiiiicitie it 3,933,592 4,524,606
NEW YORK COMMUNITY BANCORP INC.....ooiiiiiiiiiiiiiiciicciic s 262,552 4,200,832
NEWCREST MINING LTD...oeiiiiiiiiiiiiiiiciic ettt 347,337 3,095,409
NEWELL RUBBERMAID INC....oeiiiiiiiiiiiiiiicciic it 164,276 6,257,273
NEWFIELD EXPLORATION CO....ooiiiiiiiiiiiiiiiicniic ittt 835,475 22,658,082
NEWMARKET CORP....oeiiiiiticctictc ettt 5,333 2,152,025
NEWMONT MINING CORP ..ottt 295,941 5,593,285
NEWPORT CORP.....eviitiitii ettt 209,956 4,012,259
NEWS CORP ..t bbb 1,696,980 25,590,458
NEXON CO LTD..cviiiiiitiisiiiciec ettt st 58,244 546,516
NEXT PLC. oottt 114,508 12,176,878
NEXTERA ENERGY INC...ouiiiiiiiiiciiccict s 454,905 48,351,852
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NGK INSULATORS LTD...uviiiiiiiiiciiiciec ittt s 380,826 7,921,765
NGK SPARK PLUG CO LTD...ueiiiiiiiiiiiiiciiciic ettt 792,896 24,303,705
NHK SPRING CO LTD...eiiiiiiiiiiiiiii ittt 296,755 2,613,731
NICE-SYSTEMS LTD..coiiiiiiiiiictic ettt e 25,883 1,310,961
NIDEC CORP ...ttt bbb e sae s sab e e 229,011 14,996,166
NIELSEN NVttt s 167,301 7,483,374
NIHON KOHDEN CORP.....ooiiiiiitiiittictic et 101,700 5,072,488
NIKE INC.e bbb 385,844 37,098,901
NIKON CORP.....viittict it sb e 154,338 2,064,791
NINTENDO CO LTD..uviiiiiiiiiciiiciic ittt st 48,192 5,066,601
NIPPON BUILDING FUND INC.....ocuiiiiiiiiiiiiiiiic ittt 1,085 5,465,949
NIPPON ELECTRIC GLASS CO LTD.......... 293,356 1,333,492
NIPPON EXPRESS CO LTD.......cccuruneee. 382,489 1,958,783
NIPPON PAINT HOLDINGS CO LTD..... 565 16,588
NIPPON PROLOGIS REIT INC.....viiiiiiiiiiiiiiciiciin it 1,110 2,412,661
NIPPON SHOKUBAI CO LTD.....uviiiiiiiiiiiic ittt 636,000 8,429,075
NIPPON STEEL & SUMITOMO METAL.....ccoiiuiiiiiiiiiiiiiicici i 7,985,527 20,041,244
NIPPON TELEGRAPH & TELEPHONE Ci.....ccoooviiiiiiiiiiiiiiiiii e 675,041 34,969,594
NIPPON YUSEN KK..oovviiiiiiiiiiiicciiiic i 730,458 2,083,628
NISOURCE INC..ooiiiiiiii et a s s 139,235 5,906,349
NISSAN MOTOR CO LTD.ccuviiiiiiiiiiiiiiciic sttt 1,665,713 14,685,004
NITORI HOLDINGS CO LTD.ccuviiiiiiiiiiiiiiciiie ettt 31,252 1,689,086
NITTO DENKO CORP.....oviitiiitictict s 136,333 7,701,600
NN GROUP NVt 55,507 1,668,745
NOBLE ENERGY INC...cotiiiiiiiiiiiiciic it s 304,139 14,425,313
NOBLE GROUP LTD..ccuviiiiiiiiiiiiiciic ettt 1,988,862 1,711,043
NOK CORP............. e 43,162 1,112,395
NOKIA QY 2,844,510 22,579,516
NOKIAN RENKAAT OVY]J.... 51,413 1,262,288
NOMURA HOLDINGS INC.....ooiiiiiiiiiiiiiiiiiti it 2,144,213 12,343,599
NOMURA REAL ESTATE HOLDINGS IN....coiiiiiiiiiiiiiiiiiciicin it 93,894 1,627,355
NOMURA RESEARCH INSTITUTE LTD...cooiiiiiiiiiiiiccicciicn et 82,224 2,540,889
NORDEA BANK AB......oiiiiiiiiiitii ittt 8,397,857 97,514,157
NORDSON CORP....oeiiiiitiiiticte st 38,188 2,977,136
NORDSTROM INC...ccuiiiiiiiiiiticii s s 92,199 7,319,679
NORFOLK SOUTHERN CORP......cciiiiitiiitiiiic ittt 297,792 32,640,981
NORSK HYDRO ASA... .ottt 609,406 3,449,552
NORTHEAST UTILITIES....ciiiiiiiiitiiiie ittt s 187,584 10,039,496
NORTHERN TRUST CORP....oooiiiiitiiitiictic st 14,368 968,403
NORTHROP GRUMMAN CORP.....couviitiiiiiitiiiiic s 276,822 40,800,795
NORTHSTAR ASSET MANAGEMENT GRO......cciiiiiiiiiiiiiiiicnin e 109,142 2,463,335
NORTHSTAR REALTY FINANCE CORP........ 128,714 2,262,792
NORWEGIAN CRUISE LINE HOLDINGS... 53,815 2,516,389
NOVARTIS AG......oovuviiiininns e ———— 2,922,993 271,663,467
NOVION PROPERTY GROUP.......couiiiiiiitiiiticiic ittt 1,615,455 2,802,656
NOVO NORDISK A/S...viiieiiieieirieitseeese sttt ettt sn st nenes 2,196,167 92,896,570
NOVOZYMES A/S..c. ettt ettt ettt b et 108,473 4,579,530
NOW INC...oiiiii bbb b saae e 63,471 1,633,109
NRG ENERGY INC....oiiiiiiiiiiiiciiiiic it 481,252 12,969,741
NSK LTD ettt 271,702 3,267,812
NTT DATA CORP .ttt 96,335 3,627,779
NTT DOCOMO INC...ooiiiiiiiiiiiiicctec s s 2,680,651 39,529,511
NTT URBAN DEVELOPMENT CORP.....cviiiiiitiiiiicticcic e 86,921 886,646
NU SKIN ENTERPRISES INC....ocoiiiiiiiiiiiiiii i 35,004 1,529,675
NUANCE COMMUNICATIONS INC.....ooiiiiiiiiiiiiiiiiic it 155,712 2,222,010
NUCOR CORP ...ttt 153,067 7,507,936
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NUMERICABLE-SFR SAS... oottt 44,126 2,185,978
NVIDIA CORP ...ttt bbb ae s 1,001,739 20,084,867
NVR INC oo a s saa e 2,643 3,370,697
NWS HOLDINGS LTD...uviiiiiiiiiiiiciiiiiec ettt 676,396 1,247,279
OASIS PETROLEUM INC....oiiiiiiiiiiiiiiiiic et 59,903 990,796
OBAYASHI CORP....oeitiictict s 291,940 1,906,577
L0 1] [ 2 I 5 R 34,400 1,129,021
OCCIDENTAL PETROLEUM CORP.....eoitiiiiiitiiciii ettt 691,737 55,760,920
OCEANEERING INTERNATIONAL INC....oooiiiiiiiiiiiiticicicii ittt 478,121 28,118,296
L 1 L PR 38,190 1,335,059
OCWEN FINANCIAL CORP.....vtiitiitiictictc et 58,887 889,194
ODAKYU ELECTRIC RAILWAY CO LTD...cioiuiiiiiiiiniiicsiis ittt 282,350 2,524,536
OGE ENERGY CORP.......ccccvvriiiriennn 118,231 4,194,836
OHL MEXICO SAB DE CV.. 761,707 1,413,368
OIL SEARCH LDttt s 1,019,600 6,583,334
OIL STATES INTERNATIONAL INC...uviiitiiiiiiiii ittt 110,061 5,381,983
OJI HOLDINGS CORP ...ttt 359,551 1,298,516
OLD DOMINION FREIGHT LINE INC....oouiiiiiiiiiiiiiiiciicc et 37,351 2,899,932
OLD MUTUAL PLC...tiiitiittectcen ettt 4,931,263 14,647,682
OLD REPUBLIC INTERNATIONAL COR.....ooutiiiiiitiiitin ittt 154,596 2,261,739
OLIN CORP .ttt bbb s 277,700 6,323,229
OLYMPUS CORP ...ttt bbb s 324,809 11,567,908
OMEGA HEALTHCARE INVESTORS INC.....coiiiiiiiiiiiiciiciec i 23,133 903,806
OMNICARE INC..ooiiiiictictn s s 130,768 9,536,910
OMNICOM GROUP INC....cviiiiiiiiiiiiciiciec i 153,427 11,885,990
OMRON CORP....tiiitictic et a e sree s 233,013 10,591,941
OMV AG.....cooviiiiiiiiiiins 308,234 8,209,258
ON SEMICONDUCTOR CORP. 262,167 2,655,752
ONEOKINC...... 183,690 9,145,925
ONEX CORP....ttiitticticct et b s s s be e 115,121 6,704,997
ONO PHARMACEUTICAL CO LTD..coiiiiiiiiitiiiiiciicsiiicies et 140,841 12,604,561
OPEN TEXT CORPORATION.....ciiiiitiiiiictic ittt s 55,352 3,231,037
ORACLE CORP ...ttt bbb st a e 3,116,514 140,149,635
ORACLE CORP JAPAN......cotiitiiitiiiic sttt 28,971 1,185,227
ORACLE FINANCIAL SERVICES SOFT....coiiiiiiiiiiiiii ittt 5,249 279,615
ORANGE POLSKA SA.....tiiitiiii et s 110,280 258,314
ORANGE SA....oi s 2,410,606 41,274,896
O'REILLY AUTOMOTIVE INC.....oiiiiiiiiiiiiitisieeeeee ettt 188,979 36,401,135
L0 [ I N 814,139 12,625,450
ORIENTAL LAND CO LTD/JAPAN......cutititiintetrieitteret sttt ettt ene 22,805 5,278,275
ORIGIN ENERGY LTD..ciiiiiiiiiiiiiicticcii it s 500,108 4,776,104
ORION OYJ...oovviiiiinns 45,322 1,413,275
ORIX CORP.... . 2,423,551 30,795,945
ORKLA ASA........ccue. e 1,399,882 9,550,315
OSAKA GAS CO LTD..uiiiiiitiiciiiciec sttt 1,739,321 6,542,673
OSHKOSH CORP....ooiiiiitiistc et 831,623 40,458,459
OSRAM LICHT AG...iiiiiiiiiiiici et 40,323 1,598,454
OTSUKA CORP ..ttt s sare e 36,159 1,152,070
OTSUKA HOLDINGS CO LTD...uviiiiiiiiiiiiiiiiic ittt s ae s 431,185 13,008,016
OUTFRONT MEDIA INC....otiiiiiiiiiiiiiic it 80,743 2,167,147
OVERSEA-CHINESE BANKING CORP L....ccoiiiiiiiiiiiiiiiicniec i 1,314,403 10,375,561
OWENS CORNING......uiiiiiiitiiiiici bbb s e be e 101,426 3,632,065
OWENS-ILLINOIS INC.ooiiiiii ittt 527,727 14,243,352
PACCAR INC...tiiiic s et a s saa e 246,219 16,745,354
PACIFIC RUBIALES ENERGY CORP.....oiotiiitiiiticitiictec it 412,394 2,559,994
PACKAGING CORP OF AMERICA.......oooiiitiitiiiicic e 58,393 4,557,574
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PACWEST BANCORP.......oiiiiitiiciictic bbb s 60,498 2,750,239
PADDY POWER PLC....uiiiiiiitiiitic ettt 77,946 6,499,492
PAKUWON JATI TBK PT ..ottt 7,928,000 329,667
PALL CORP ..ottt s 65,167 6,595,552
PALO ALTO NETWORKS INC....ooiiiiiiiiiiiiiicici s 53,218 6,522,930
PANASONIC CORP ..ttt e 2,166,752 25,788,857
PANDORA A/S..eeietetiteitree ettt ettt ettt e n e ee 160,250 13,137,701
PANDORA MEDIA INC....ooiiiiiiiiiiiiicii ettt 121,968 2,174,689
PANERA BREAD CO...cuviiiiiiiiiciicci ettt 62,219 10,875,881
PARAMOUNT GROUP INC.....ueiiiiiiiiiiiiiic it 89,433 1,662,559
PARAMOUNT RESOURCES LTD...cuviiiiiiitiiiiiiiic it 26,052 632,491
PARGESA HOLDING SA............. e 13,998 1,085,438
PARK24 CO LTD..oviiiiiiitii ittt st 44,585 659,320
PARKER-HANNIFIN CORP.... 320,844 41,372,834
PARTNERRE LTD...coiitiiitiiiiicni ettt 29,996 3,423,443
PARTNERS GROUP HOLDING AG.....ccoctiiiiiiiiiitiiniicsiie s 7,859 2,289,720
PASON SYSTEMS INC..ooiiiiiiii it 40,100 757,858
PATTERSON COS INC...ooiiiiiiiiiiccicctec it 50,976 2,451,946
PATTERSON-UTI ENERGY INC.....oeiiiiiiiiiiiiiii i 85,547 1,419,225
PAYCHEX INC...ooiiiiiiite e 4,212 194,468
PBF ENERGY INCi..ooiiiiiiiiiticct sttt 40,965 1,091,308
2 OO I 14,022,304 9,583,449
PEABODY ENERGY CORP.....oiitiiitiitii ittt 160,916 1,245,490
PEARSON PLC...ooiiiiitiiitii ettt s 83,466 1,548,718
PEGATRON CORP....outiiiticti et 6,302,493 14,558,635
PEMBINA PIPELINE CORP.....ueiiiiiitiiitictc et 236,367 8,640,431
PENN WEST PETROLEUM LTD........ 223,074 468,008
PENSKE AUTOMOTIVE GROUP INC. 175,571 8,615,269
PENTAIR PLC.....ooviiiiiiiiiiiiiiiccicce 114,908 7,632,189
PEOPLE'S INSURANCE CO GROUP OF.......ciiiiiiiiiiieiiiee et 1,476,000 690,907
PEPCO HOLDINGS INC.....oiiiiiiiiiiiiiiciic ittt 253,360 6,822,985
PEPSICO INC..etiiiiiiticie ettt 1,396,322 132,036,208
PERFECT WORLD CO LTD...viiiiiiiiiiiiiiiticcicciec sttt 132,018 2,080,604
PERKINELMER INC....ooiiiiiiiiiiiiciic e 157,231 6,875,712
PERNOD RICARD SA.... oottt st 183,375 20,471,841
PERRIGO CO PLC....oiiiiiitiiciiicticce ettt 173,581 29,015,800
PERSIMIMON PLC....oiiiiiiiiiiicctitin et 138,650 3,411,478
Lo IO Y G I I 117,562 1,288,659
PETSIMART INC...oviiiiiiiiccitic e 68,886 5,600,087
PEUGEOT SA .. i e a e sa s sab e 177,421 2,194,114
PEYTO EXPLORATION & DEV CORP.......ccooitiiiiiiiitiiii ittt 73,185 2,114,830
PFRIZERINC....ccviiiiiiiiiiiiiicis 6,611,586 205,950,904
PG&E CORP....coeeiiiiiiiiiiciccis 437,335 23,283,715
PGE POLSKA GRUPA ENERGETYCZNA.... 962,724 5,119,892
PHARMACYCLICS INC..ctiiiiiiiiieic et 36,128 4,417,009
PHILIP MORRIS INTERNATIONAL IN....ooiiiiiiiiiiiiiicin it 1,484,925 120,947,141
Lo I N 673,561 48,294,324
PHOTRONICS INC..ooiiiiiiiticciet et 570,856 4,743,813
PHYSICIANS REALTY TRUST ..ottt 203,784 3,382,814
PIEDMONT NATURAL GAS CO INC...oooiiiiiiiiiiitiiciicsic st 194,159 7,651,806
PIEDMONT OFFICE REALTY TRUST Lucciuiiiiiiiiiiiic ittt 91,515 1,724,143
PIER 1 IMPORTS INC..ooitiiiiiiiiictiete ettt s 151,200 2,328,480
PILGRIM'S PRIDE CORP.....cuiiiiiiitcietee sttt st 37,553 1,231,363
PINNACLE ENTERTAINMENT INC....ooiiiiiiiiiiiiiciciic s 386,614 8,602,162
PINNACLE FOODS INC....viiiiiiiiiiiiiiiiiei ettt s 32,376 1,142,873
PINNACLE WEST CAPITAL CORP....uoiiitiitiiitieiic ettt 65,488 4,473,485
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PIONEER NATURAL RESOURCES CO......cooiiiiiiiiiiniiiiiiicsiec ittt 93,913 13,978,950
PIRELLE & C. SPA ...t 512,793 6,955,863
PITNEY BOWES INCi.....oiiiiiiiiiiiicict ettt 120,306 2,931,857
PLATFORM SPECIALTY PRODUCTS CO....uvviiiiiniiiiiiiiiciicsiin et 56,626 1,314,856
PLATINUM UNDERWRITERS HOLDINGS.......coiiiiiiiiiiiiiicniiiciec i 2,002 146,987
PLEXUS CORP ...ttt s s ae s 172,863 7,123,684
PLUM CREEK TIMBER CO INC.....ueiiiiiiiiiiiiitin ittt 158,919 6,800,144
PNC FINANCIAL SERVICES GROUP L...ociiiiiiiiiiiiiiiiiiciii e 1,352,347 123,374,617
PNM RESOURCES INC.....ooiiiiiiiiiiiiii it 45,001 1,333,380
POLARIS CONSULTING & SERVICES........ccciiiiiiiiiiiiiiiic i 202,841 551,267
POLARIS INDUSTRIES INCi...ooiiiiiiiiiiiiiciiciec ettt 140,433 21,239,087
POLSKI KONCERN NAFTOWY ORLENS..... e 957,126 13,182,039
POLSKIE GORNICTWO NAFTOWE | GA..... 200,676 251,410
POLY PROPERTY GROUP CO LTD..... 7,918,000 3,257,113
POLYCOM INC...oeiiiiiiiiicticte ettt sae s 233,464 3,151,764
POOL CORP ..ottt bbb 88,985 5,645,208
POPULAR INC....utiiiiicticte ettt bbb s 61,371 2,089,683
PORTO SEGURO SA.....iiiiiiitic et s 528,800 6,047,521
POST PROPERTIES INC....ooiiiiiiiiiiiiciiccitcnc e 32,231 1,894,216
POSTINL NVttt bbb 907,400 3,403,798
POTASH CORP OF SASKATCHEWAN.......coiiiiiiiiiiti e 375,817 13,325,970
POU CHEN CORP ...ttt st 13,751,971 16,731,956
POWER ASSETS HOLDINGS LTD....cviiiiiiiiiiiiciiie ittt 628,214 6,095,940
POWER CORP CANADAL.......ceiiitiiiticttn ittt 168,249 4,613,502
POWER FINANCIAL CORP....eviitiiittictic ettt 112,904 3,526,757
POWER INTEGRATIONS INC....ootiiiiiiiiiiiiiciicti e 168,617 8,724,244
POWSZECHNY ZAKLAD UBEZPIECZEN... N 2,664 364,500
PPG INDUSTRIES INC.......covviiiiiiiiinnne 79,384 18,349,612
PPL CORP............ 908,445 33,003,807
PRA GROUP INC 30,993 1,795,424
PRAIRIESKY ROYALTY LTD..coiiiiiiiiiitiiiiiciec ittt 278,221 7,350,367
PRAXAIR INC....oviiiiiiiiitie e 173,881 22,528,022
PRECISION CASTPARTS CORP....eeitiiitiiitiiiiictcti ettt 203,907 49,117,118
PRECISION DRILLING CORPORATION. ...ttt 1,800,000 10,971,725
PREMIER INCL..ooiiiiiiiitc et bbb st 122,530 4,108,431
PRICELINE GROUP INC/THE......cutiteuiiereirieiintereneseeetere ettt esse e sae s sneneseenene 52,526 59,890,670
PRIMARY HEALTH CARE LTD...uviiiiiiiiiiiiiciic ittt 1,391,100 5,361,895
PRINCIPAL FINANCIAL GROUP INC.....ooiviiiiiiiiiiiiiiiicnii s 85,139 4,422,120
PROASSURANCE CORP.....ovtiitiiitii ittt 152,197 6,871,695
PROCTER & GAMBLE CO/THE.....c.titiuiiriiirieiieetee ettt sne st sne e esee e se st nenenens 2,439,549 222,218,518
PROGRESSIVE CORP/THE.....ctiieuiirteirieiieereisteitere ettt sne et n e sne e 85,939 2,319,494
PROLOGIS INC.......ccuvvrunnee 448,498 19,298,869
PROOFPOINT INC......cccoevurennne 117,572 5,670,498
PROSIEBENSAT.1 MEDIA AG........... . 1,001,522 42,210,188
PROSPERITY BANCSHARES INC.....ouiiiiiiiiiiiiiii it 129,458 7,166,795
PROTALIX BIOTHERAPEUTICS INC....oooiiiiiiiiiiiiiiiciicir et 233,550 429,732
PROTECTIVE LIFE CORP....cvtiitiictictie ettt 46,811 3,260,386
PRUDENTIAL FINANCIAL INC...oooitiiiiiiiiiiitec it 804,070 72,736,172
PRUDENTIAL PLC...ttiitiiitiietie ettt 5,617,957 130,696,208
PRYSIMIAN SPA.....oiiii et 607,884 11,143,886
PTCINC . s s 70,413 2,580,636
PTT GLOBAL CHEMICAL PCL.....uutiiiiiiiiiiiiiiiiciici ettt 1,811,200 2,821,398
PTT PCLu e 540,800 5,325,812
PUBLIC SERVICE ENTERPRISE GROU.......cuiiiiiiiiiiiiiiiicticin e 642,461 26,604,310
PUBLIC STORAGE......cotiiiiiiiiiiicctic et 129,853 24,003,327
PUBLICIS GROUPE SA.....tiiiiiiict et 535,632 38,655,159

STATE OF WISCONSIN INVESTMENT BOARD 34



CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
PULTEGROUP INC...coiiiiiiiiiiiiic ettt s 971,327 20,844,677
PVH CORP.....ti bbb 48,854 6,261,617
QANTAS AIRWAYS LTD...oviiiiiiiiiiiiii ittt 248,672 488,402
QBE INSURANCE GROUP LTD...uuiiiiiiiiiiiiiiiiicsiic st 1,767,627 16,215,686
QEP RESOURCES INC....oitiiiiiiiiiiic ettt s s 106,921 2,161,943
QUAGEN NV 105,390 2,468,926
QUAGEN NVt 138,611 3,251,814
QINGLING MOTORS CO LTD....coitiiiiiiiiiiiiiiciec ittt 610,000 202,157
QLIK TECHNOLOGIES INC....iviiiiiiiiiiiicieccic et 353,856 10,930,612
QUALCOMM INC...otiiiiitiiiie it s b e saae e 1,519,472 112,942,354
QUALICORP SA.... ettt sb e saa s 457,700 4,786,720
QUANTA SERVICES INC.... 126,708 3,597,240
QUEST DIAGNOSTICS INC... 85,771 5,751,803
QUESTAR CORP.....oovviiiriiiiiciiccieen, N 103,965 2,628,235
QUINTILES TRANSNATIONAL HOLDIN.....coiiiiiiiitiiiiiiiiccicciec i 91,459 5,384,191
RACKSPACE HOSTING INC...uviiiiiiiiiiiiiiiticct it 91,630 4,289,200
RADIUM LIFE TECH CO LTD..ueiiiiiiiiiciiciic ittt 332,520 188,346
RAGING RIVER EXPLORATION INC....ceiiiiiiiiiiiiiiiiiiic it 90,000 570,343
RAIFFEISEN BANK INTERNATIONAL.....uoiiiiitiiiiiiii i 53,115 805,647
RAIMON LAND PCL...utiiiitiiiiiiiiiiiicciicnic ettt s 5,904,600 335,611
RAJESH EXPORTS LTD..oeiiiiiiiiiiii ittt s 318,393 717,768
RAKUTEN INC..ooiiiiiiiici e s 360,692 5,061,631
RALPH LAUREN CORP.....tiiiiiitiiiti ittt 95,359 17,656,672
RAMSAY HEALTH CARE LTD....uiiiiiiiiiiiiiciecnc it 314,364 14,689,533
RANDGOLD RESOURCES LTD....coiuiiiiiiiiiiiiciie ittt 39,898 2,724,840
RANDSTAD HOLDING NV..oouiiiiiiiiiiiiiiiicsiiic sttt 353,856 17,153,029
RANGE RESOURCES CORP.. 97,289 5,200,097
RAVEN INDUSTRIES INC............... 130,169 3,254,225
RAYMOND JAMES FINANCIAL INC...... 285,763 16,371,362
RAYONIER ADVANCED MATERIALS IN....ooiiiiiiiiiiiicniici s 24,958 556,563
RAYONIER INC...ooiiiiiiiiiiice et s 113,467 3,170,268
RAYTHEON CO..oiiiiiiiciiiict ettt st a e saa s 513,783 55,575,907
RBC BEARINGS INC.....oiiiiiiiiiiiiciictec s 35,606 2,297,655
REA GROUP LTD..cuiiiiiiiiiiticctcic ettt st 188,708 7,004,908
REAL NUTRICEUTICAL GROUP LTD...coviiiiiiiiiiiiiciicciec it 974,000 253,710
REALOGY HOLDINGS CORP......oiiitiiitiiitiiniictec ettt 131,197 5,836,955
REALTY INCOME CORP....ctiitiiiitiiticct ettt 199,157 9,501,780
RECKITT BENCKISER GROUP PLC.....cueiiiiiiiiiiiciin ittt 1,427,064 115,930,291
RECORDATI SPA. ...t a e s 267,600 4,160,951
RECRUIT HOLDINGS CO LTD..ccoiiiiiiiiiiiiiic ittt 65,090 1,867,547
RED ELECTRICA CORP SA. ..ottt 49,038 4,344,167
RED HAT INC....oovviiiiiiiiiiiiiicien, 465,203 32,164,135
RED ROBIN GOURMET BURGERS INC. 134,201 10,330,122
REED ELSEVIER NV....... 1,583,863 38,024,420
REED ELSEVIER PLC 939,601 16,115,801
REGAL ENTERTAINMENT GROUP......ooiiiiiiiiiiiitin it 48,913 1,044,782
REGAL-BELOIT CORP ..ottt 107,251 8,065,275
REGENCY CENTERS CORP.....ooiiiiitiicticte ettt 82,871 5,285,512
REGENERON PHARMACEUTICALS INC.....oooiiiiiiiiiiiiiiciici it 46,804 19,201,341
REGIONS FINANCIAL CORP.....vviitiitiictictt s 818,631 8,644,743
REINSURANCE GROUP OF AMERICA L....oiiiiiiiiiiiiiciiciictc s 41,013 3,593,559
RELIANCE INFRASTRUCTURE LTD...cciiiiiiiiiiiiiiiciii et 267,657 2,171,235
RELIANCE STEEL & ALUMINUM CO.....ccuiiiiiiiiiiiiiiiiicniiici i 46,144 2,827,243
REMY INTERNATIONAL INC....ooiiiiiiiiiiiiici it (9,796) (190,336)
RENASANT CORP....viitiicitictc s 240,603 6,960,645
RENAULT SA .o 242,556 17,765,851
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REPSOL SA... e 1,135,504 21,359,088
REPSOL SA EURI....oiiiiiiitic s 875,542 484,168
REPUBLIC SERVICES INC.....oooiiiiiiiiiiiiiciicrc et 157,645 6,345,211
RESIMIED INC..coiiiiiiiiiictic s 83,299 4,669,742
RESONA HOLDINGS INC.....oiiiiiiiiiiiiiciiciin ittt 3,446,227 17,588,275
RESTAURANT BRANDS INTERNATIONA......coiiiiiiiiitiirc i 127,037 4,959,531
RESTAURANT BRANDS INTL INC.....viiiiiiiiiiiiiiici et 285,095 11,199,501
RESTAURANT BRANDS-INTL LTD..cuviiiiiiiiiiiiiiiie ittt 1 32
RETAIL PROPERTIES OF AMERICA L..ccuiiiiiiiiiiiiciicic et 140,627 2,347,065
REXAIM PLC...ooiiiti ettt a s s be e 397,349 2,811,592
REXEL SA... e s 972,609 17,477,047
RICE ENERGY INC...... 31,795 666,741
RICOH CO LTD........ 525,330 5,384,966
RINNAI CORP...... 16,634 1,127,940
LR L 1 337,244 16,007,050
LR L L 1 R 1,734,989 81,158,448
RIOCAN REIT .ot 114,295 2,608,087
RITE AID CORP....tiitii ettt e bbb sa s saa e e 579,083 4,354,704
RIVERBED TECHNOLOGY INC....ooiuiiiiiiiiiiiiiiiic ittt 135,442 2,764,371
RLECORP. ..ttt bbb 139,195 6,876,233
ROBERT HALF INTERNATIONAL INC.....ootiiiiiiiiiiiiiciiccctct s 217,508 12,698,117
ROCHE HOLDING AG.....oiiiiiiiiiiiiiciicniic ettt s 951,134 258,351,599
ROCK-TENN CO..utiiiiiiiitiiiiicic st 659,100 40,191,918
ROCKWELL AUTOMATION INC....ooiiiiiiiiiiiiiiiiicii ettt 82,187 9,139,194
ROCKWELL COLLINS INC...ooiiiiiiiiitiiiii ittt 80,444 6,795,909
ROCKWOOD HOLDINGS INC.....oooiiiiiiiiiiiiiiciiii it 63,062 4,969,286
ROGERS COMMUNICATIONS INC... 509,433 19,867,117
ROHM CO LTD....coovvviviiiiiiiennnen 72,742 4,465,416
ROLLINS INC..oviitiiiticticc ettt 37,776 1,250,386
ROLLS ROYCE HLDGS C SHS....ooiiiiiiiititi s 173,538,630 270,590
ROLLS-ROYCE HOLDINGS PLC.....ccutiiiiiiiiiiiiiiii it 1,749,286 23,729,896
ROPER INDUSTRIES INC...oouiiiiiiiiiiciiccticcticn s s 69,564 10,876,331
ROSS STORES INC....uviiiiiiiiictict et 13,602 1,282,125
ROVICORP ...ttt s b saae e 56,166 1,268,790
ROWAN COS PLC ...ttt st 73,823 1,721,552
ROYAL BANK OF CANADA......oiiiiitii ittt 992,061 68,726,937
ROYAL BANK OF SCOTLAND GROUP P....ouviiiiiiiiiiiiciicceic e 273,650 1,682,860
ROYAL CARIBBEAN CRUISES LTD.....coiiiiiiiiiiiiiciiiciic st 98,593 8,127,021
ROYAL DUTCH SHELL PLC....uviiiiiiiiiiticiicctic ittt 1,456,468 48,747,959
ROYAL DUTCH SHELL PLC....uviiiiiiiiicticiecti it 2,753,625 95,875,860
ROYAL DUTCH SHELL PLC...uviiiiiiiiiciictincti ettt 3,785,993 127,127,772
ROYAL GOLD INC.........cceuuee. 38,238 2,397,523
ROYAL MAIL PLC.... 294,542 1,974,379
RPCINC.....ooviiiiiiiiiiiei 36,433 475,086
RPM INTERNATIONAL INC...cotiiiiiiiiiiiicicctcn st 79,101 4,011,212
RR DONNELLEY & SONS CO....ocuviiiiiiiiiiiiiiicicictiie it 118,647 1,993,863
RREEF AMERICA REIT Iluuviiiiiiiiiiiiiicic et 1,979,193 192,723,610
RSA INSURANCE GROUP PLC......ctiiiiiiiiiiiiicieciic it 459,553 3,117,027
RSP PERMIAN INC....oviiiiiiiiiiii it 221,590 5,570,773
RTL GROUP SA ... s 17,537 1,678,978
RWE AG ..ottt 221,760 6,882,939
RYANAIR HOLDINGS PLC......uviiiiiiiiiiiiiii it 14,120 1,006,332
RYDER SYSTEM INCi....oiiiiiiiiiiiiiiccc sttt 31,579 2,932,110
RYMAN HEALTHCARE LTD..cuiiiiiiiiiiciicciii ettt 1,536,907 10,234,620
S&T HOLDINGS CO LTD...eiiiiiiiiiiniiiic ittt s 28,098 501,042
SABMILLER PLC..uiitiiiicctieten ettt s 908,558 47,614,247
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SABRE CORP ...ttt s 26,928 545,831
SAFEWAY INC....otiiiiiitici e 196,706 6,908,315
SAFRAN SA .. e 740,482 45,921,038
SAGE GROUP PLC/THE.....iiiiieiinieieieteeeret ettt ettt 491,607 3,569,768
SAIPEM SPA. ...t s 119,985 1,272,572
SALESFORCE.COM INC.....oiiiiiiiiiiiiiiiicitic ettt 970,266 57,546,476
SALIX PHARMACEUTICALS LTD...ceiiiiiiiiiitic ittt 1,635 187,927
SALLY BEAUTY HOLDINGS INCi....oooiiiiiiiiiiiiiiictic i 96,085 2,953,653
SAMPO Ol s 112,572 5,287,973
SAMSONITE INTERNATIONAL SA.....oiiiiiiiitiiiticnc e 966,800 2,867,418
SAMSUNG ELECTRONICS CO LTD...coiuiiiiiiiiiieniiiciic it 66,487 80,269,532
SANDISK CORP.....couvieriiiiiiiiiiicns 411,300 40,299,174
SANDRIDGE ENERGY INC. 293,260 533,733
SANDS CHINALTD..... 3,384,772 16,651,393
SANDVIK AB....otiiitietiec e 483,159 4,715,402
SANKYO CO LTD..eiiiiiiiiiitiiiie ettt 22,231 769,495
SANLAM LTD..viiiitiitii ettt bbb b 835,041 5,052,652
SANOF L.t 1,781,458 163,096,725
SANRIO CO LTDuiiiiiiiiiiiiiiti ettt s b s saae e 22,348 559,189
SANTANDER CONSUMER USA HOLDING......cccciiiiiiiiiiiiiiiiciiciin e 125,719 2,465,350
SANTEN PHARMACEUTICAL CO LTD..ccviiiiiiitiiiiicsiii ettt 222,239 11,992,879
SANTOS LTDuiiiiiiicticie et a s saa e sbe e enes 2,257,093 15,238,509
SAO MARTINHO SA. ..o 41,800 570,029
SAP SE. .o e 1,410,910 99,465,646
SAPPILTD ittt 172,135 627,907
SAPUTO INC...oiiii ittt bbb s a e sae s 211,678 6,381,866
SASA POLYESTER SANAYI AS.. 475,404 396,551
SASOL LTD...ooviiiiiiiiiieciiiciies 371,912 13,856,103
SBA COMMUNICATIONS CORP.... 76,465 8,469,263
SBIHOLDINGS INC.ooiiiiiiiiicctiie ettt 200,102 2,213,063
SCANA CORP...titect s 258,077 15,587,851
SCENTRE GROUP......oiiiiiitiii et 4,030,395 11,543,958
SCHINDLER HOLDING AG.....cutiiiiiiiiiiiiiiciic ittt 9,272 1,330,637
SCHINDLER HOLDING AG....cctiiiiiiiiiiiiiiciic ittt 20,219 2,930,142
SCHLUMBERGER LTD...cootiiiiiiiiiiiiicic et 1,312,026 112,060,141
SCHNEIDER ELECTRIC SE....oiiiiiiiiiiiiiiiiec ettt 1,111,521 81,520,207
SCHRODERS PLC....iiiitiiiiictic ettt 56,322 2,358,847
SCOR SE..ee e 290,528 8,857,388
SCOTTS MIRACLE-GRO CO/THE....ceitiuirieiireeieinietnreeree ettt et 188,381 11,739,904
SCRIPPS NETWORKS INTERACTIVE L.ccuviiiiiiiiiiiiiiicii i 233,739 17,593,535
SEADRILL LTD. vttt s 178,750 2,061,065
SEADRILL LTD.....cccvvvvirnenn 209,687 2,501,566
SEAGATE TECHNOLOGY PLC.. 276,600 18,393,900
SEAH STEEL KRW5000........... 2,270 163,979
SEALED AIR CORP ...ttt bbb 83,175 3,529,115
SEARS HOLDINGS CORP.....utiiiiictictii ittt 15,918 524,976
SEATTLE GENETICS INC..oeiiiiiiiiiiictc ettt 60,007 1,928,025
SEAWORLD ENTERTAINMENT INC....coiviiiiiiiiiiiiiiiictict e 40,330 721,907
1] =L 000 71 L0 I N 215,257 12,468,909
SECURE ENERGY SERVICES INC....cvviiiiiiiiiiiiiiccticiccct s 23,800 348,704
SECURE ENERGY SERVICES INC....cvviiiiiiiiiiiiiicciici i 58,200 852,712
SECURITAS AB....oetit ettt bbb 577,194 6,964,005
1] =11 I 0 N 314,115 4,439,357
SEGA SAMMY HOLDINGS INC.....oooiiiiiiiiiiiiiiiciic it 84,363 1,094,865
SEGRO PLC....etiiiiictiet et e 561,946 3,244,622
SEIINVESTMENTS CO.niiiiiiciiiciict e s 78,853 3,157,274

37

STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
SEIBU HOLDINGS INC....ooiiiiiiiiitiiciiciicciic et 54,222 1,115,238
SEIKO EPSON CORP ...ttt s 251,862 10,692,502
SEKISUI CHEMICAL CO LTD..cuviiiiiiiiiiciiiiic ettt 697,632 8,466,196
SEKISUI HOUSE LTD....ciiiiiiiiiiiiiiic ettt 1,303,057 17,248,020
SELECT MEDICAL HOLDINGS CORP.......covtiiiiiitiiniicstec it 430,900 6,204,960
SEMBCORP INDUSTRIES LTD...couviiiiiiiiiiniiiiiic ittt 1,775,038 5,960,998
SEMBCORP MARINE LTD....uviiiiiiiiiiiiiiiiiiic ittt 377,186 927,950
SEMICONDUCTOR MANUFACTURING IN....coiiiiiiiiiiiiiiiic ittt 6,671,000 610,767
SEMPRA ENERGY ..ottt 246,131 27,409,148
SEMTECH CORP...tiitct et bbb 144,446 3,982,376
SENIOR HOUSING PROPERTIES TRUS.....cctiiiiiiiiiiiiiiiici it 120,927 2,673,696
R =10 =1\ 0 I N 53,332 587,106
SER EDUCACIONAL SA....c ittt s s 27,200 302,779
SERVICE CORP INTERNATIONAL/US......... 126,946 2,881,674
SERVICEMASTER GLOBAL HOLDINGS.......cciiiiiiiiiiiiiiic it 24,400 653,188
SERVICENOW INCi..ooiiiiiiiiiticn it 85,528 5,803,075
SES SA e 137,685 4,950,689
SEVEN & | HOLDINGS CO LTD...cocuiiiiiiiiiiiiiiiinii ittt 394,309 14,334,173
SEVEN BANK LTD...oeiiiiiiiiiiiictiiic ettt s ne s 269,720 1,142,815
SEVENTY SEVEN ENERGY INC.....oiiiiiiiiiiiiiiinicc s 22,127 119,707
SEVERN TRENT PLC...oitiiiiiiiiiiiicticci et 48,265 1,509,659
SGS SA s 2,486 5,116,359
SHANDONG AIRLINES CO LTD..ccoviiiiiiiiiiiiiiciec ittt 143,600 229,431
SHANGHAI MECHANICAL AND ELECTR ...ttt 345,200 731,824
SHANGRI-LA ASIA LDttt s b e s 482,686 666,001
SHARP CORP/JAPAN......cveuiietiiiteitrtetes ettt ettt sttt sttt sn et st sn et snene e 691,219 1,545,074
SHAW COMMUNICATIONS INC.... 179,013 4,845,290
SHAWCOR LTD....ceovviiiiiiniiiiinns 14,900 545,444
SHENZHEN EXPRESSWAY CO LTD... 450,000 300,006
SHERWIN-WILLIAMS CO/THE......cctrteirieiieereirieitneerenesiee et ene e nesennes 43,911 11,550,349
SHIKOKU ELECTRIC POWER CO INC.....ooviiiiiiiiiiiiiiiicictec e 80,823 987,578
SHIMADZU CORP ...ttt s st 174,697 1,795,127
SHIMAMURA CO LTD...oeiiitiitiiiticiiccti st 10,033 870,288
SHIMANO INC...oiiiiiii s 35,752 4,666,740
SHIMIZU CORP....tiiti ittt 267,631 1,837,110
SHIN-ETSU CHEMICAL CO LTD.cuviiiiiiiiiiiiciiic ittt 186,056 12,206,651
SHINKONG SYNTHETIC FIBERS CORP.......ooctiiitiiitiitiictic e 797,000 274,897
SHINSEI BANK LTD ..ottt 746,583 1,313,891
SHIONOGI & CO LTD...cuviiiiiiiiiiiiiieiccici it s 135,290 3,526,262
SHIP HEALTHCARE HOLDINGS INC....cooviiiiiiiiiiiiciii it 92,200 2,108,615
R 3 18,000 3,825,720
R 879,056 62,132,384
SHISEIDO CO LTD................ 95,602 1,349,966
SHIZUOKA BANK LTD/THE..... 12,274 113,327
R (O 2 = I = I 1 LR 369,523 2,715,994
SHOWA SHELL SEKIYU KK...uviiiiiiiiiiiiiiiiic i 140,086 1,391,571
SIBANYE GOLD LTD..uviiiiiiiiiiticciiciec ettt 36,729 278,039
SIBANYE GOLD LTD..uviiiiiiiiiitii ittt 407,382 794,076
SIEMENS AG...iiiiiiiiiiictic s 600,906 68,168,091
SIGMA-ALDRICH CORP....cviitiiittictiictctc s 57,054 7,831,803
SIGNATURE BANK/NEW YORK NY....coetitireiirierenieritnreereeitee et sesssesneseneenes 29,862 3,761,418
SIGNET JEWELERS LTD..utiiiiiiiiiiicctictec st 47,685 6,273,915
SIGURD MICROELECTRONICS CORP......ooitiiitiiiiiciicctiicc st 766,000 744,136
SIKA AG ... it 4,630 13,680,552
SILGAN HOLDINGS INC...ooiiiiiiiitiiiiiciicits s s 25,881 1,387,222
SILICONWARE PRECISION INDUSTRL.....coiiiiiiiiiiiiiiiiic it 977,000 1,482,411
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SILVER WHEATON CORP....oooiiiitiiiiiitin ettt 368,583 7,519,634
SIMON PROPERTY GROUP INC.....coiiiiiiiiiiiiiiiiciici it 278,894 50,789,386
SINGAMAS CONTAINER HOLDINGS LT...cctiiiiiiiiiiiiiiiiicsiiciiicic et 13,891,000 2,310,733
SINGAPORE AIRLINES LTD...uueiiiiiiiiiiiiiic ittt 244,221 2,137,924
SINGAPORE EXCHANGE LTD...coouiiiiiiiiiiiicicciictc s 362,347 2,135,635
SINGAPORE PRESS HOLDINGS LTD....ccouiiitiiiiiiniiiiiiciie it 722,909 2,296,768
SINGAPORE TECHNOLOGIES ENGINEE........ccciiiiiiiiiiiiiiiciiii s 704,895 1,808,651
SINGAPORE TELECOMMUNICATIONS L....uviiiiiiiiiiiiiiiiciiciiiciin e 3,610,421 10,626,098
SINO BIOPHARMACEUTICAL LTD...oooiiiiiiiiicciiiiiicci ettt 308,000 279,211
SINO LAND CO LTDuuuviiiiiiiiiiiii ittt 2,273,085 3,669,836
SINOPAC FINANCIAL HOLDINGS CO...cuviiiiiiiiiiiiiciicsiii ittt 2,935,579 1,207,598
SINOTRANS LTD.....ooviriiiiiiiiieenen, 1,322,000 881,350
SINTEX INDUSTRIES LTD..... 1,305,020 1,982,675
SIRIUS XM HOLDINGS INC..... e 1,590,795 5,567,783
SIRONA DENTAL SYSTEMS INC...cotiiiiiiiiiiiiiiiici ettt 34,198 2,987,879
SISTEMA USFC. ..ot 198,672 1,035,081
SIX FLAGS ENTERTAINMENT CORP......ooiiiiiiiiiiiitic it 43,245 1,866,022
SIM HOLDINGS LTD..oeiitiiiiiciiciic ettt s 5,366,106 8,552,721
SK HOLDINGS CO LTD.cuviiiiiiiiiiiiiciie ittt s 96,718 14,386,930
SKHYNIX INC. ..ot 546,071 23,722,779
SK TELECOM CO LDttt 20,442 4,984,266
SKANSKA AB.....otiiiiiiticc e e 172,190 3,693,124
SKEF ABi. e 107,103 2,256,096
SKY NETWORK TELEVISION LTD....eeiiiiiiiiiiiiiisiiiciec et 898,800 4,243,113
SKY PLC..ciieete e 967,371 13,560,275
SKYWORKS SOLUTIONS INC 576,075 41,886,413
SKYWORTH DIGITAL HOLDINGS LTD 12,570,000 6,840,287
SL GREEN REALTY CORP 85,763 10,207,512
SLM CORP........... . 251,342 2,561,175
SM ENERGY CO 39,808 1,535,793
SIMC CORP/IAPAN. ...ttt ettt ettt b ettt ettt n et na e sen e n et nnbea 54,998 14,665,215
SMITH & NEPHEW PLC.....ccuiiiiiiiiiiiiciiii e 832,289 15,417,230
SMITHS GROUP PLC...uviiiiiiiiciii et 1,163,994 19,928,235
SMURFIT KAPPA GROUP PLC.....couiiiiiiiiiiiiciticciicn et 778,979 17,626,686
SNAM SPA....e e 2,895,798 14,366,648
SNAP-ON INC...oiitiiiiicic e s 34,572 4,727,375
SNC-LAVALIN GROUP INC....ootiiiiiitiiiiiciin it 69,159 2,645,746
SNYDER'S-LANCE INC....c.oiiiiiiiiieientiteee ettt s 28,537 871,805
SOCIETE BIC SA. ..ottt s a e sae s 12,949 1,721,233
SOCIETE GENERALE SA......oiiiiiiiiiictt s 1,241,895 52,581,399
SODEXO SA.. e 147,102 14,466,123
SOFTBANK CORP.... 1,037,291 62,378,479
SOHO CHINA LTD... 1,201,500 849,045
SOLARCITY CORP... 25,190 1,347,161
SOLARWINDS INC...ooiiiiiiiitiiticniin ettt s 39,064 1,946,559
SOLERA HOLDINGS INC...coviiiiiiiiiiiiiciic ittt 40,829 2,089,628
SOLVAY SA. .o 90,343 12,287,517
SOMPO JAPAN NIPPONKOA HOLDINGS.......ccocoitiiitiiiiieiicniciec st 1,045,963 26,616,898
SONIC AUTOMOTIVE INC....oviiiiiiiiiiiiciie ettt 126,900 3,431,376
SONIC CORP....etiittictc s bbb s sb s saa e s b enes 406,460 11,067,906
SONIC HEALTHCARE LTD..oiiiiiiiiiiiiciiciietc ettt 172,536 2,612,104
SONOCO PRODUCTS CO..ueiitiiiiiiiiicitic sttt st sae s s 60,580 2,647,346
SONOVA HOLDING AG...ccuiiiiiiiiiiiiciiiciec st 24,360 3,601,353
SONY CORP ..ttt et 475,185 9,799,365
SONY FINANCIAL HOLDINGS INC....coviiiiiiiiiiitii ittt 78,736 1,170,254
SOUTHERN CO/THE....ciitiiireiirieienieiteetet sttt s et nn e nenes 955,533 46,926,226

39 STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS
NAME SHARES FAIR VALUE
SOUTHERN COPPER CORP.....cvtiitiiiiiiticticiic s 86,569 2,441,246
SOUTHERN CROSS MEDIA GROUP LTD....uviiiiiiiiiiiiiiiiciic ittt 2,757,600 2,538,767
SOUTHWEST AIRLINES CO...uviiiiiiiiiiiiiiiictici e 410,704 17,380,993
SOUTHWESTERN ENERGY CO....ooouiiiiiiiiiiiiciiiciicci s 794,588 21,684,307
SPANSION INC....ctiiiiiiiiciie bbb 134,368 4,598,073
SPARK NEW ZEALAND LTD...coiiiiiiiiiiiiiiictic ittt 2,665,149 6,488,796
SPARTAN ENERGY CORP.....utiiiiiiiiitic it 224,125 539,874
SPDR S&P BIOTECH ETF...cuiiiiiiiiiiiiiiticec i 193,156 36,050,636
SPECTRA ENERGY CORP......utiiiiiitiiitic ittt 589,045 21,382,334
SPECTRUM BRANDS HOLDINGS INC......oovuiiiiiiiiiiiiiiiiiicii i 12,578 1,203,463
SPIRIT AEROSYSTEMS HOLDINGS IN....ooiiiiiiiiiiiiiiiictccic s 120,060 5,167,382
SPIRIT AIRLINES INC......cocvvvviiiiiinnnnne . 43,167 3,262,562
SPIRIT REALTY CAPITAL INC... 237,065 2,818,703
SPLUNK INC....ctiiiiictici s s 70,170 4,136,522
SPORTS DIRECT INTERNATIONAL PL....coitiiiiiiiiiiiiciecctc e 122,032 1,352,879
SPRINT CORP....etitiittt bbb 432,436 1,794,609
SPROUTS FARMERS MARKET INC....cccuiiiiiiiiiiiiiiiciicin i 72,914 2,477,618
SRE LTD ittt e 60,353 836,753
SSE PLC.. i 1,079,511 27,301,950
STJUDE MEDICAL INC.....tiiiiiitiiiiictic e s 321,742 20,922,882
STADA ARZNEIMITTEL AG...cutiiiiiiiiiiiiciicnis et 156,200 4,772,498
STANCORP FINANCIAL GROUP INC.....ooiiiiiiiiitiiiticiin it 25,958 1,813,426
STANDARD BANK GROUP LTD...ccuiiiiiiiiiiiiiiiiii it 164,614 2,041,605
STANDARD CHARTERED PLC....otiiiiiitiiiiiiiiictiitc s 3,488,603 52,383,389
STANDARD LIFE PLC...iiiiiiiiticiic s 1,083,637 6,760,334
364,804 35,050,368
544,128 11,890,532
310,057 5,618,233
806,875 66,204,094
272,015 851,907
106,004 8,593,744
131,416 3,054,108
55,625 1,652,063
969,940 4,791,886
293,930 3,521,281
708,560 55,621,960
STATOIL ASA. ..ot a e be s e eae s 1,631,684 28,552,919
STEEL DYNAMICS INC..ooiiiiiiiiiiiiiiii ettt s 375,402 7,410,435
STELLA-JONES INC....eviiiiiiiictcctet et 27,600 780,163
STERICYCLE INCi..oiiitiiii ettt bbb s 50,281 6,590,833
STIDES ARCOLAB LTD INRIO....ciiiiiiiiiiiiiiii ittt 43,423 660,400
STIFEL FINANCIAL CORP........ 214,015 10,919,045
STMICROELECTRONICS NV................. 288,824 2,166,847
STOCK BUILDING SUPPLY HOLDINGS.... 154,523 2,367,292
STOCKLAND. ...ttt s st a s sae e 1,777,943 5,994,516
STORA ENSO DYoottt s 894,085 8,043,834
STRATASYS LTD..ctiitiiitictet ettt 29,334 2,437,949
STRYKER CORP ...ttt s s 199,565 18,824,966
SUBSEA 7 SA .. s 137,072 1,399,505
SUEDZUCKER AG ..ottt 232,836 3,371,057
SUEZ ENVIRONNEMENT CO...ouviiiiiiiiiiiiiiicciicniec ittt 991,802 17,323,877
SUGI HOLDINGS CO LTD.ciiiiiiiiiiiiiic ittt 66,200 2,719,338
IS0 7 1 1 96,914 10,338,534
SUMUCO CORP ..ttt s 591,400 8,627,203
SUMITOMO CHEMICAL CO LTD...uuiiiiiiiiiiniiiiiiciic ettt 1,857,617 7,421,481
SUMITOMO CORP ...ttt 1,345,045 13,933,407
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SUMITOMO DAINIPPON PHARMA CO Lu..ueiiiiiiiiiiiiiitic ittt 71,930 702,532
SUMITOMO ELECTRIC INDUSTRIES Lu...coiiiiiiiiiiiiiiiiiiecniiccicci e 341,646 4,311,359
SUMITOMO HEAVY INDUSTRIES LTD.....coovuiiiiiiiiiiiiiiicciicies st 249,337 1,357,997
SUMITOMO METAL MINING CO LTD...couviiiiiiiiiiiiciiciecciicic sttt 1,313,795 19,833,762
SUMITOMO MITSUI FINANCIAL GROUP......coiiiiiiiiiiiciicticc s 2,499,774 91,217,405
SUMITOMO MITSUI TRUST HOLDINGS.......ooiiiiiiiiiiiiiciic it 3,141,896 12,138,339
SUMITOMO REALTY & DEVELOPMENT......ccuiiiiiiiiiiiiiiic e 457,032 15,749,011
SUMITOMO RUBBER INDUSTRIES LTD.....cuiiiiiiiiiiiiiiiiciis it 1,222,597 18,355,015
SUN HUNG KAI PROPERTIES LTD....uciiuiiiiiiitiiiiicitic ettt 1,237,708 18,881,198
SUN LIFE FINANCIAL INC...coiuiiiiiiiiiiicnin et 277,220 10,033,294
SUNAC CHINA HOLDINGS LTD...uviiiiiiiiiiic ittt 485,000 493,452
SUNCOR ENERGY INC............... e 1,106,248 35,243,299
SUNCORP GROUP LTD.. 816,819 9,398,320
SUNEDISON INC........cc0eeurnee. . 158,994 3,101,973
SUNGWOO HITECH CO LTD...ceiiiiiiiiiiiiitic ettt 24,785 263,826
SUNPOWER CORP....viiitiitie ettt 27,125 700,639
SUNTEC REAL ESTATE INVESTMENT ...ttt 1,794,243 2,653,925
SUNTRUST BANKS INC...oviiiiiiiiiiiiiiic ettt 248,829 10,425,935
SUPER GROUP LTD/SOUTH AFRICA.......cceeteirieitrieiiieret ettt ene e naenes 113,383 335,187
SUPERIOR ENERGY SERVICES INC......cocuiiiiiiiiiiiiiiiicic it 307,184 6,189,758
SURGUTNEFTEGAS OAD......coiiiiiiiiiiiiiiien ettt 36,751 156,118
SURUGA BANK LTD...otiiiiiiiiiiiiiiii ittt 340,761 6,318,126
SURYA SEMESTA INTERNUSA TBK PT...coiiiiiiiiiiiiiiiicncii e 2,120,000 183,157
SUSQUEHANNA BANCSHARES INC....oviiiiiiiiiiiiciicticni st 200,000 2,686,000
SUZUKEN CO LTD/AICHIJAPAN. ....c.eitieirietiiettieretrtettseereesee e sne st ssenesesseesneseseeseesnenens 32,113 894,595
SUZUKI MOTOR CORP ..ottt 380,585 11,554,521
SVB FINANCIAL GROUP......... e 88,901 10,318,739
SVENSKA CELLULOSA AB SCA... 1,695,653 36,584,906
SVENSKA HANDELSBANKEN AB... 20,501 960,070
SWATCH GROUP AG/THE....c.iiiiiiiieiiieteirieitneeteniseetsre ettt sn s eenene 13,980 6,249,601
SWEDBANK AB.....utiiiiitict e 1,625,538 40,595,622
SWEDISH MATCH AB...otiiiiiticiicti bbb e 453,566 14,183,624
SWIRE PACIFIC LTD..oeiiiiiitiictic ettt 479,894 6,250,191
SWIRE PROPERTIES LTD...uviiiiiiiiiitii ittt 885,152 2,613,846
SWISS LIFE HOLDING AG.....oiiiiiiiiiiiiiiiicic ittt n s 58,138 13,831,654
SWISS PRIME SITE AG ..ottt s 43,512 3,196,675
SWISS RE AG ..ttt 304,684 25,649,692
SWISSCOM AG...iiiiiiiiiiiciicc et s a s s enes 25,458 13,386,811
SYDNEY AIRPORT ..ottt s 492,097 1,896,753
IS 01 I I I 0 PR 40,500 346,169
SYMANTEC CORP ..ottt 410,616 10,534,353
SYMRISE AG........cccuvenneen. 55,880 3,389,670
SYNCHRONY FINANCIAL.. 76,284 2,269,449
SYNDICATE BANK... 512,155 1,067,353
SYNGENTA AG...ciiiiiiitiici e et ae s 89,845 28,934,132
SYNOPSYS INC.oiiiiiiiiicct bbb 91,875 3,993,806
SYNOVUS FINANCIAL CORP ...ttt 82,627 2,238,365
SYNTEC CONSTRUCTION PClLu..iutiiiiiiiiiiiiiiiiiciic ittt 3,852,900 299,640
SYSCO CORP .t s 870,832 34,563,322
SYSMEX CORP ..ottt 66,136 2,973,210
T ROWE PRICE GROUP INC.....cviiiiiiiiiiiiciiciic ettt 155,966 13,391,241
T&D HOLDINGS INC..oviiiiiiiiiiiici bbb 262,277 3,189,456
TABCORP HOLDINGS LTD..ueiiiiiiiiiiiiciicsiec sttt 345,724 1,174,131
TABLEAU SOFTWARE INC.....ooiiiiiiiiiiiititcte st 22,598 1,915,406
TAEKWANG INDUSTRIAL CO LTD...uviiiiiiniiiiie ittt 38 39,965
TAHOE RESOURCES INC.....oiiiiiiiiiiiiiiciicic ettt 29,400 409,937
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TAHOE RESOURCES INC.....oiiiiiiiiiiiciiiciicc i 49,734 689,811
TAIHEIYO CEMENT CORP....ooviiitiiiiictictct e 530,620 1,677,342
TAISEI CORP....tiitictit et s 463,182 2,654,039
TAISHIN FINANCIAL HOLDING CO Lu.uviiiiiiiiiiiiiiiiiiciiciic it 13,245,321 5,469,636
TAISHO PHARMACEUTICAL HOLDINGS......cctiiiiiiiiitiiiii it 14,355 886,000
TAIWAN SEMICONDUCTOR MANUFACTU.....coiviiiitiiiiiiiic ittt 367,900 8,233,602
TAIWAN SURFACE MOUNTING TECHNO.......coiiiiiiiiiiciiinitc s 573,300 760,119
TAIYO NIPPON SANSO CORP.....ooviiiiiitiitic it 66,990 744,799
TAKASHIMAYA CO LTD..ooiiiiiitiiitiiciiciin ettt 118,690 957,281
TAKEDA PHARMACEUTICAL CO LTD..cuviiiiiiitiiiiiciii ittt 541,357 22,560,491
TAKE-TWO INTERACTIVE SOFTWARE......coiiiiiitiiiiii it 70,723 1,982,366
TALISMAN ENERGY INC......cccoevvvrennnne 469,408 3,687,989
TALMER BANCORP INC........coevvvrnen. . 358,933 5,039,419
TANGER FACTORY OUTLET CENTERS....otiiiiiiiiiitiiiicctic s 53,949 1,993,955
TARGA RESOURCES CORP.....ooiiiitiitiiiticti et 22,413 2,376,899
TARGET CORP...oviitii et 561,891 42,653,146
TATA CHEMICALS LTD..coiiiiiiiiticciecii ittt 255,622 1,763,811
TATA ELXSILTD .ttt st 137,923 1,303,465
TATA MOTORS LTD..ueiiiiitiiciiiciic ittt s 21,427 905,934
TATA MOTORS LTD..uiiiiiitiiiiiciic ettt s 2,497,202 19,604,554
TATA STEEL LIMITED. ...ttt s 365,847 2,314,853
TATE & LYLE PLC...iiiiiiic i 2,485,539 23,369,727
TATNEFT OAO ...ttt bbb s saa e s 54,150 1,326,675
TATTS GROUP LTD.cciiiiiiiiiiciticctictec ettt 650,164 1,840,934
L1710 1 LI R 3,003,000 850,479
TAUBMAN CENTERS INC...oviiiiiiiiiciici s 37,553 2,869,800
TAURON POLSKA ENERGIA SA........ 1,814,986 2,580,428
TAYLOR MORRISON HOME CORP... 19,371 365,918
TAYLOR WIMPEY PLC.......ccceuene 3,379,208 7,260,723
TD AMERITRADE HOLDING CORP......cvtiiiiiiiiintiicticc et 159,581 5,709,808
TDC A/S ettt et b ettt e b et n et et ne e 1,163,564 8,930,348
TDK CORP...tic s 155,208 9,268,854
TE CONNECTIVITY LTD.ccoiiiiiiiiii ittt s 451,898 28,582,549
TECH DATA CORP ...ttt bbb s 132,940 8,405,796
TECHNIP SA ..o 271,354 16,225,510
TECHTRONIC INDUSTRIES CO LTD...cooiiiiiiiiiiiiiictic it 3,788,848 12,214,446
TECK RESOURCES LTD...cuutiitiiiiiiiicciic ittt 1,064,398 14,593,257
TECO ENERGY INCi...oiiiiiiiiiiiictic et 138,688 2,841,717
TEEKAY CORP....viiti ettt bbb e 27,023 1,375,200
I =L L 1 N 422,674 1,131,643
TEKFEN HOLDING AS.....ooiiiiiiiiiiiie ettt 292,772 725,120
TELE2 AB......oovviiinnns 243,438 2,952,695
TELECOM ITALIA SPA... 15,000,793 12,588,211
TELECOM ITALIA SPA... . 17,572,717 18,754,730
TELEFLEX INC..oeiiiiietie ettt 24,546 2,818,372
TELEFONAKTIEBOLAGET LM ERICSSO......ociiiiiiiiiiiiiiiiiccicii et 2,279,041 27,468,147
TELEFONICA BRASIL SA.....oiitiiicc s 284,640 5,032,435
TELEFONICA DEUTSCHLAND HOLDING.....ccuoiiiiiiiiiiiiiiciiictec s 2,066,248 11,036,163
TELEFONICA SA .. oo bbb s 5,122,959 73,892,516
TELEKOM MALAYSIA BHD......ooiiiiiiiiiiiiiicctc s 5,783,500 11,380,089
TELEKOMUNIKASI INDONESIA PERSE.......ctiiiiiiiiiiiiiic ittt 82,069 3,711,981
TELEKOMUNIKASI INDONESIA PERSE.......ctiiiiiiiiiiiiiic ittt 2,607,500 603,190
TELENET GROUP HOLDING NV....oiiiiiiiiiiiiiiiiciiciicni i 23,818 1,338,302
TELENOR ASA....e bbb 567,982 11,476,986
TELEPHONE & DATA SYSTEMS INC....ooiiiiiiiiiiiiiicit s 51,201 1,292,825
TELIASONERA AB.....ooiiitiitt ettt 3,403,862 21,914,814
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TELKOM SA SOC LTD..uiiiiiiitiiiiictic ettt s 519,426 3,142,934
TELSTRA CORP LTD..uviiiiiiiitiiciticiie ettt s s 5,297,466 25,881,032
TELUS CORP ..ottt 147,800 5,345,428
TELUS CORP ..ottt bbb 156,924 5,675,412
TEMPUR SEALY INTERNATIONAL INC...coviiiiiiiiiiiicii e 36,091 1,981,757
TENAGA NASIONAL BHD ...ttt 7,430,000 29,324,753
TENARIS SA o 213,981 3,226,239
TENCENT HOLDINGS LTD..ooiiiiiiiiiiiiciic ittt 177,300 2,572,100
TENET HEALTHCARE CORP ...ttt 57,969 2,937,289
TERADATA CORP.....tiitictcetc bbb s 291,545 12,734,686
TERADYNE INC...oviiiiiiiiccct e 121,675 2,407,948
TEREX CORP....vviiiiiiiiiiciiciecis 65,488 1,825,805
TERNA RETE ELETTRICA NAZIONALE.. 683,141 3,108,147
TERNIUM SA....... 303,857 5,360,037
TERUMO CORP...eiitiitctct ettt 137,810 3,168,957
TESCO PLC ...t 5,243,602 15,452,803
TESLA MOTORS INCi...oiiiiiiiiiiiictice s 56,411 12,546,371
TESORO CORP...tiitictii ettt ere s 117,277 8,719,545
TETRA TECHNOLOGIES INC.....ooiiiiiiiiiiiiiicciici sttt 115,781 773,417
TEVA PHARMACEUTICAL INDUSTRIES.....oiiiiiiiiiiiiiiici it 360,900 20,755,359
TEVA PHARMACEUTICAL INDUSTRIES......oiiiiiiiiiiiiiicnic st 580,195 33,099,048
TEXAS CAPITAL BANCSHARES INC....oooiiiiiiiiiiiiccic e 249,266 13,542,622
TEXAS INSTRUMENTS INC..oooiiiiiiiiiiciiccc e 640,744 34,257,378
TEXAS ROADHOUSE INC...couiiiiiiiiiiiiicictt et 13,796 465,753
TEXTRON INC..ooiiiitie et bbb 165,721 6,978,511
TFS FINANCIAL CORP ..ttt b 44,735 665,880
THALES SA.....ccviiiiiiiiin 42,182 2,296,650
THANACHART CAPITAL PCL... 1,657,700 1,599,756
THANACHART CAPITAL PCL... 2,331,600 2,250,100
THERAVANCE INC....ooiiiiiiiicin st 270,000 3,820,500
THERMO FISHER SCIENTIFIC INC...coviiiiiiiiiiiiiiiciictie s 395,218 49,516,863
I 18 I 51,549 1,258,037
THOMSON REUTERS CORP......ctiiiiiiiiiiiicictc s 163,938 6,633,951
THOMSON REUTERS CORP......ctiitiiiiictiictictn s 210,949 8,509,683
THOR INDUSTRIES INC...ooviiiiiiiiiictiict st 27,294 1,524,916
THORATEC CORP....titicttt ettt 90,042 2,922,763
THYSSENKRUPP AG.....oiiiiiiiiiiiiiiiciic s 148,458 3,819,180
TIANJIN CAPITAL ENVIRONMENTAL.....coiiiiiiiiiiiiicniccsii e 156,000 105,008
TIANJIN DEVELOPMENT HLDGS LTD....oviiiiiiiiiiiiiiiicsiiiciec it 338,000 249,746
TIDEWATER INC...oiiiiiiiieti e 29,407 953,081
TIETO QYo bbb 238,352 6,203,868
TIFFANY & CO.............. 56,157 6,000,937
TIM PARTICIPACOES SA............ 183,833 4,082,931
TIM PARTICIPACOES SA............ 1,047,900 4,643,842
TIME WARNER CABLE INC....oooiiiiiiiiiiiiiiiiicti st 329,197 50,057,696
TIME WARNER INC...oviiiiiiiici st 804,639 68,732,263
TIMKEN CO/THE....cuiiteiirietiieteirtei ettt ettt ettt r e sne s nenenen 211,086 9,009,150
TIMKENSTEEL CORP....oiitiictict ettt 105,947 3,923,217
TIX COS INC/THE. ... vttt ettt n et 611,735 41,952,786
T-MOBILE US INC....otiiiiiiiiiiiicciicet s s 274,593 7,397,535
TNT EXPRESS NVttt 198,743 1,332,549
QLI 7Y 1 L T I 5 R 872,000 3,491,055
TOBU RAILWAY CO LTD..ceiiiiiiiiiiiiciiii ittt st ae e 460,684 1,990,361
TOHO CO LTD/TOKYO ... ctiueieeiieieieteeereestestee et sseitsse et sae st ss s e snesesnesesaenen 51,282 1,170,681
LI L (O 2 €S G0 I S 184,226 909,644
TOHOKU ELECTRIC POWER CO INC.....ooiiiiiiiiiiiiiiic it 205,013 2,404,173
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TOKIO MARINE HOLDINGS INC.....cooiiiiiiiiiiiiiiiiciicsin s 791,661 25,972,713
TOKYO ELECTRIC POWER CO INC...coviiiiiiiiiiiicsiic ettt 1,060,250 4,350,832
TOKYO ELECTRON LTD.cciiiiiiiiiiiiiciicec et 130,624 10,046,156
TOKYO ELECTRON LTD.cctiiiiiiiiiiiiicicciic ettt 149,200 2,846,736
IO L8 2 €N R O N I 0 PR 1,051,874 5,721,064
TOKYO TATEMONO CO LTD.ccuviiiiiitiiitii ittt 309,133 2,271,539
TOKYU CORP.....tittictctt e e eae s 512,974 3,204,617
TOKYU FUDOSAN HOLDINGS CORP.....coitiiitiiitiiiiiciic it 364,136 2,554,221
TOLL BROTHERS INC....ooiiiiiiiiiicciictn ettt 110,695 3,793,518
TOLL HOLDINGS LTD.uviiiiiiiiiiiic ittt s s 1,457,891 7,027,153
TONENGENERAL SEKIYU KK...viiiiiiiiiiiiiiiiiiicic s 208,551 1,789,891
TOPPAN PRINTING CO LTD.... 253,204 1,662,050
TORAY INDUSTRIES INC...... 664,062 5,362,566
TORCHMARK CORP......... e 78,180 4,235,011
TORNIER NVttt s 225,279 5,744,615
TORO CO/THE .ottt sttt sttt sttt ne e b r et nnnea 211,371 13,487,584
TORONTO DOMINION BANK......ciiitiiitiiiiiiitii it 1,275,830 61,145,110
TOSHIBA CORP....tiitticte e s 2,779,923 11,880,666
TOSHIBA PLANT SYSTEMS & SERVIC......ccuiiiiiiiiiiiiiiiiciici s 93,100 1,453,632
TOTAL ACCESS COMMUNICATION PCL...ooiiiiiiiiiiiiiiic ittt 3,899,600 11,438,037
LI L2 0 VS 2,383,124 122,614,890
TOTAL SYSTEM SERVICES INC...covviiiiiiiiiiiiciicn st 99,541 3,380,412
1O L I PR 126,157 1,481,538
TOURMALINE OIL CORP...etiiiiictictti ettt 488,892 16,335,092
TOWA PHARMACEUTICAL CO LTD Y50....uuiiiiiiiiiiiiiiicien ittt 24,750 1,106,468
TOWERS WATSON & CO...ooiiiiiiiiiiiicie it st 141,405 16,002,804
TOYO SEIKAN GROUP HOLDINGS LTD... 73,904 932,006
TOYO SUISAN KAISHA LTD......ccceeuvennee. 168,560 5,482,997
TOYO TIRE & RUBBER CO LTD.. 328,500 6,537,395
IO A (O 0 X (0 I I 5 R 344,555 7,003,466
TOYOTA INDUSTRIES CORP.....oeiiiiitiiiiictic st 73,930 3,829,228
TOYOTA MOTOR CORP....utiitiictictte et s 3,581,083 225,746,062
TOYOTA TSUSHO CORP ..ottt 96,317 2,267,842
TPG TELECOM LTD.ccciiiiiiiiitiiti ittt 125,895 695,427
TPIPOLENE PCL ..ottt 56,361,300 2,929,417
TRACTOR SUPPLY CO..uvviiiiiiiiiitic ittt st 82,209 6,479,713
TRAKYA CAM SANAYITAS....ooiiiiiii e 618,997 910,854
TRANSALTA CORP ..ttt 215,399 1,956,398
TRANSCANADA CORP...otiiticticc e 534,576 26,353,801
TRANSDIGM GROUP INC....coiiiiiiiiiiiiiciictic et 41,939 8,234,723
TRANSOCEAN LTD.ovtiiiiiiiiiciiccti ettt 164,124 3,032,573
TRANSURBAN GROUP........ e ——————— 1,662,831 11,675,473
TRAVELERS COS INC/THE 404,182 42,782,665
TRAVIS PERKINS PLC.........ccoueee. 377,777 10,938,636
TREASURY WINE ESTATES LTD....oiiiiiiiiiitiiciicitic i 294,602 1,149,988
TREEHOUSE FOODS INC....ooiiiiiiiiiiiiciicii et 121,026 10,351,354
TREND MICRO INC/JAPAN......ctetiuirtetiteteisteieetee sttt sttt st ss e n et 80,109 2,231,653
TRIMBLE NAVIGATION LTD...oiiiiiiiiiiiiiiciiciicciic st 384,175 10,196,005
TRINET GROUP INC..ooiiiiiiiiiiictic ettt st 187,399 5,861,841
TRINITY INDUSTRIES INCi..ooiiiiiiiiiiicticict ettt 398,374 11,158,456
TRIPADVISOR INC...coiiiiiiiiiiciicc ettt s 336,107 25,093,749
TRIQUINT SEMICONDUCTOR INC....couiiiiiiiiiiiii ittt 126,000 3,471,300
TRIUMPH GROUP INC.....ooiiiiiiiiiiiiiiiit et 86,380 5,806,464
TRUEBLUE INCL.ctiiiiiciccc et 312,473 6,952,524
TRW AUTOMOTIVE HOLDINGS CORP.....uviiiiiitiiitiicicciic e 305,354 31,405,659
TRYG A/S ettt ettt R et n e e 9,463 1,059,518
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TSAKOS ENERGY NAVIGATION LTD..ccoviiiiiiiiiiiiiciiciicic st 48,386 337,734
TTM TECHNOLOGIES INC....oooiiiiiiiiiiciiciic it 451,971 3,403,342
TULAG ..o 87,301 1,403,439
TULAG ..o 117,775 1,964,955
LI O A TS 756,999 4,885,472
TUMIHOLDINGS INC...ooiiiiiiiciiiiic it 195,678 4,643,439
TUPPERWARE BRANDS CORP.....coutiiiiiiiiiitiicicc e 29,980 1,888,740
TURK HAVA YOLLARI AO ...ttt 2,139,546 8,813,529
TURKIYE IS BANKASI. ...ttt 6,929,094 19,977,369
TURKIYE SISE VE CAM FABRIKALAR......coiiiitiiiiticc s 2,884,869 4,491,893
TURQUOISE HILL RESOURCES LTD....coiiiiiiiiiiiiiiciic ettt 1,442,681 4,471,595
TVS MOTOR CO LTD.....cccvveverneen. 649,577 2,762,548
TWENTY-FIRST CENTURY FOX INC.. 3,520,611 129,875,340
TWITTER INC...ooniiiiiiiiiiiiicc 305,928 10,973,637
TWO HARBORS INVESTMENT CORP.....cuviiiiiitiiiiicticc s 217,144 2,175,783
TYCO INTERNATIONAL PLC....ciiiiiiiiiiiitecctiet s 248,418 10,895,613
TYLER TECHNOLOGIES INC....viiiiiiiiiiiii ittt 22,771 2,492,058
TYSON FOODS INC....uviiiiiiiiiiiiieiin ittt 1,097,502 43,998,855
UBIQUITI NETWORKS INC...ooiiiiiiiiiiiiici ittt 113,373 3,360,376
UBS GROUP AG.....ciiiiiiiiiciicti s 3,158,437 54,322,637
UGB SA. e e 345,576 26,427,980
UDR INC. ..t 225,616 6,953,485
L1 =5 I 1 N 176,880 429,152
L1 0 244,608 9,290,212
ULTA SALON COSMETICS & FRAGRAN.......cociitiiiiitiici i 108,935 13,926,250
ULTRA PETROLEUM CORP.....ootiitiiitiiticcticec ittt 90,702 1,193,638
ULTRATECH INC.............. 313,781 5,823,775
UMICORE SA................ 62,444 2,516,538
UNDER ARMOUR INC...... 102,675 6,971,633
UNIBAIL-RODAMCO SE.....ooiiiiiiiiii ittt 74,217 19,115,267
UNICREDIT SPA. ...t 28,050 181,080
UNIFIRST CORP/IMA ...ttt ittt ettt ettt sttt 14,866 1,805,476
UNILEVER NVttt 2,688,742 106,194,640
UNILEVER PLC...oiitiitii ittt s s 1,006,413 41,239,876
UNION PACIFIC CORP....etitiiitiictc et s 1,145,187 136,426,127
UNIPOLSAISPA......oi bbb 412,475 1,115,024
UNIT CORP .t bbb 59,251 2,020,459
UNITED CONTINENTAL HOLDINGS IN....ccuiiiiiiiiiiiiiiiiiiicin i 577,281 38,614,326
UNITED INTEGRATED SERVICES CO....uviiiiiiiiiiiiiiiiciiictc et 224,000 214,771
UNITED INTERNET AG...oiiiiiiiiiiiiiiic ittt 268,496 12,178,636
UNITED MICROELECTRONICS CORP......uviiitiiitiiitie ittt 36,285,000 16,935,756
UNITED NATURAL FOODS INC........ 151,379 11,705,381
UNITED OVERSEAS BANK LTD... 1,084,336 20,073,022
UNITED PARCEL SERVICE INC.... S 852,077 94,725,400
UNITED RENTALS INC...ooviiiiiiiictic ettt sae s s 57,744 5,890,465
UNITED STATES CELLULAR CORP.....tiitiitiictiiticcticntc et 7,947 316,529
UNITED STATES STEEL CORP.....ceiitiiitiiiec ettt 85,771 2,293,517
UNITED TECHNOLOGIES CORP......eviitiiiiiiticii ettt 1,264,998 145,474,770
UNITED THERAPEUTICS CORP....covviiitiitiicict s 81,766 10,587,879
UNITED TRACTORS TBK PT..eeiiiiiiiiictii ittt 456,200 639,087
UNITED URBAN INVESTMENT CORP......ooiitiiitiiiiiitinni e 1,904 2,999,838
UNITED UTILITIES GROUP PLC....oviiiiiiiiiiiiiiii ettt 89,393 1,276,776
UNITEDHEALTH GROUP INCi...oooiiiiiiiiiiiiiiicc et 1,227,103 124,047,842
UNIVERSAL HEALTH SERVICES INC.....oooiiiiiiiiiiiiiicnicic st 106,744 11,876,337
UNIVERSAL ROBINA CORP.....ooiiiiitiiitiictic ittt 390,290 1,710,095
UNUM GROUP ..ottt 152,809 5,329,978
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L1 I € {0 1V I R 356,682 1,873,449
L1 N 979,943 5,380,003
UPM-KYMMENE OYJ...oiiiiiiiiiiiici e 535,059 8,818,244
URBAN OUTFITTERS INCi....oiiiiiiiiiiiiiciiiiic s 274,840 9,655,129
US BANCORP/MN.....ouiietiieteinieitnee ettt st en et sn et n s e n e ee 923,762 41,523,102
USG CORP.....ti ettt e 55,370 1,549,806
LA 0 I 99,344 1,542,009
VALE INDONESIA TBK PT ..ottt 1,113,600 325,943
VALEANT PHARMACEUTICALS INTL...uviiiiiiitiiitiiciiciec ettt 233,571 33,541,864
VALEO SA. .o 333,147 41,763,701
VALERO ENERGY CORP.....ootiiiiiiitictii it 478,016 23,661,792
VALID SOLUCOES E SERVICOS DE S.....cvviiiiiiiiitiiciiccc it 18,300 291,897
VALIDUS HOLDINGS LTD...oiiiiiiiiiiiciiicsiec ettt 224,272 9,320,744
VALLOUREC SA.......ccovverenen. e —————— 483,744 13,316,813
VALMONT INDUSTRIES INC.....oooiiiiiiiiiiiiiiiicni et 82,474 10,474,198
VALSPAR CORP/THE......iutiteiirieieieteiteteent ettt sttt 50,238 4,344,582
VALUEACT CAPITAL PARTNERS Il...uviiiiiiiiiiiiiciiciiiic i 256,175,558 256,175,558
VANGUARD FTSE EMERGING MARKE.......ccciiiiiiiiiiiiticiicie 795,000 31,815,900
VANGUARD REIT ETF oottt 54,000 4,374,000
VANTIV INC ..ot e 73,955 2,508,554
VARIAN MEDICAL SYSTEMS INC.....ooiiiiiiiiiiiiiiicicic s 61,711 5,338,619
VECA INC ..o 52,391 2,555,109
VECTREN CORP....ttiite ettt 48,918 2,261,479
VECTRUS INC. oottt s st 23,261 637,351
VECTURA GROUP PLC....utiiiiiiiiicticien ettt 1,380,600 2,771,602
VEEVA SYSTEMS INC..ooiiiiiicict st 22,524 594,859
VENTAS INC...ooviiiiiiiiiiiic s 228,677 16,396,141
VENTURE CAPITAL SECURITIES (in aggregate)... . 219,201 1
VEOLIA ENVIRONNEMENT SA ...ttt 191,113 3,412,187
VERIFONE SYSTEMS INC...cuviiiiiiiiiiiiciic ittt 66,169 2,461,487
VERISIGN INCu.ooiiiiiic s 65,920 3,757,440
VERISK ANALYTICS INC..coiiiiiiiiiic et s 260,340 16,674,777
VERITIV CORP....etiitiictct et bbb 4,908 254,578
VERIZON COMMUNICATIONS INC....oooiiiiiiiiiiiicniicic it 4,192,222 196,112,145
VERMILION ENERGY INC...cuiiiiiiiiiiiii it 100,336 4,937,753
VERTEX PHARMACEUTICALS INC....oviiiiiiiiiiiiciicciit s 107,813 12,808,184
VESTAS WIND SYSTEMS A/S...coiiiieieinieitnreereeiee ettt ee 101,537 3,737,255
VESTEL BEYAZ ESYA SANAYI VE Tluviiiiiiiiiiiiiiiciiti e 67,558 312,106
VESTEL ELEKTRONIK SANAYTVE Tlauiiiiiiiiiiiiiiiiiiiciiciisii it 876,425 2,380,622
VE CORP...t e 204,802 15,339,670
VIACOM INC...oiiiiiiiiitee et bbb s be e 255,151 19,200,113
VIENNA INSURANCE GROUP AG WIEN..... 17,403 780,849
VINCISA....coiiiiic s 674,224 37,129,095
VIPSHOP HOLDINGS LTD...ooitiiiiiiiiiiciiiciic ittt s 34,491 673,954
VISA INC .. 533,390 139,854,858
VISHAY INTERTECHNOLOGY INC.....ooiiiiiiiiiiiiicciiciec s 581,095 8,222,494
VISTA LAND & LIFESCAPES INC.....cccoiiiiiiiiiiiiiiiiiciccic it 2,186,000 351,852
VISTEON CORP ...ttt s a e saa e 26,112 2,790,328
VITAMIN SHOPPE INC...cuviiiiiiiiiiiiiicc ettt 130,964 6,362,231
VIVENDI SA ..o bbb 549,947 13,768,437
VMWARE INC....otiiiiii bbb 158,652 13,091,963
VODAFONE GROUP PLC...utiiiiiiiiiiii ittt 36,954,676 128,294,445
VOESTALPINE AG ..ottt bbb 212,195 8,420,659
VOLKSWAGEN AG....oiiiiiiiiiiiiiiicii i 13,368 2,913,288
VOLVO ABi.....e et 695,363 7,523,680
VORNADO REALTY TRUST ...ttt 162,632 19,143,413
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VOYA FINANCIAL INC..oooiiiiiiiiiiciiit ettt s 81,107 3,437,315
VULCAN MATERIALS CO...cvviiiiiiiiiiiictictc it 67,752 4,453,339
VWR CORP ...ttt bbb 17,427 450,836
WABCO HOLDINGS INC.....ooiiiiiiiiiiiiiiciic ettt 33,652 3,526,057
WABTEC CORP/DE.......ciitiirieiieereisteitesesese sttt st sae et ne st ns s n et naenea 57,221 4,971,933
WADDELL & REED FINANCIAL INC....cooiiiiiiiiiiiiicnecii it 50,593 2,520,543
WALGREENS BOOTS ALLIANCE INC....cviiiiiiiiiiiiiticiicic it 865,308 65,936,470
WAL-MART STORES INCi...ooitiiiiiiiiiiicciicc s 1,420,264 121,972,272
WALSIN TECHNOLOGY CORP.....uveiiiiitiiitictc ittt 4,979 1,914
WALT DISNEY CO/THE ...ttt sttt se st sn e r e sne st snenenens 1,360,175 128,114,883
WAN HATLINES LTD.c.viiiiiiiiiiciiiin it 918,000 806,104
WARTSILA OYJ ABP.......cocvvriiiiiins 67,037 3,008,671
WASHINGTON PRIME GROUP INC.. 62,268 1,072,255
WASTE CONNECTIONS INC.......... 328,566 14,453,618
WASTE MANAGEMENT INC...ooiiiiiiiiiiiic s 344,259 17,667,372
WATERS CORP....tiitiicttictcc s 50,337 5,673,987
WATSCO INCeeiiietc e bbb s ae s 79,124 8,466,268
WATTS WATER TECHNOLOGIES INC....cooviiiiiiiiiiiicitcccc e 101,700 6,451,848
WEINGARTEN REALTY INVESTORS......oiiiiiiiiiiiiiticic s 72,436 2,529,465
WEIQIAO TEXTILE €Ottt 403,500 230,502
WEIR GROUP PLC/THE. ...ttt sttt sttt st 666,940 19,249,034
WELLS FARGO & CO....viiiiiiiiiicicecii e 4,057,807 222,448,980
WENDEL SA. ..o bbb 14,380 1,617,204
WENDY'S CO/THE ...ttt ettt sttt n e 163,073 1,472,549
WESCO INTERNATIONAL INC...vviiiiiiiiiiiiiicctic e 26,356 2,008,591
WESFARMERS LTD ..ottt s s 631,486 21,559,918
WEST JAPAN RAILWAY CO................. 220,787 10,518,665
WEST PHARMACEUTICAL SERVICES I.... e ——————— 24,947 1,328,178
WESTAR ENERGY INC............ e 76,510 3,155,272
WESTERN ALLIANCE BANCORP.......coiiiiiiitiictictec i 597,530 16,611,334
WESTERN DIGITAL CORP....eeiitiitiictict ettt s 318,750 35,285,625
WESTFIELD CORP ...ttt s s 1,494,413 11,031,035
WESTJET AIRLINES LTD ..ottt s 415,700 12,087,871
WESTLAKE CHEMICAL CORP......otiitiiiticticnc ettt 24,363 1,488,336
WESTPAC BANKING CORP.....ooutiiiiiiiiitictict s 4,074,728 110,573,799
WEYERHAEUSER CO...cntiiiiiiiicitic s 472,854 16,970,730
WH GROUP LTD.cviiiitiiiiiciicii ettt 3,381,927 1,936,305
WH SMITH PLC.c.iiiiiiiiic s s 268,500 5,656,078
WHARF HOLDINGS LTD/THE......cctittinieiirietinieieninieeesreesee e e esee e ss e e snesenenens 1,145,608 8,272,765
WHEELOCK & CO LTD..utiiiiiiiiiiiitcciei ettt sr s 1,461,588 6,822,761
WHIRLPOOL CORP.....tiiiiictict ettt 241,240 46,737,838
WHITBREAD PLC 37,233 2,769,250
WHITE MOUNTAINS INSURANCE GROU... 3,653 2,301,792
WHITECAP RESOURCES INC...... 126,700 1,251,412
WHITEWAVE FOODS CO/THE 103,236 3,612,228
WHITING PETROLEUM CORP......utiiiiiitiiiiicticccc e 98,613 3,254,229
WHOLE FOODS MARKET INC....ootiiiiiiiiiiiii ittt 100,289 5,056,571
WILLIAM DEMANT HOLDING A/S...oiuiiieiiieieinieitnreneneeieesree e eresesre e saes s sesnesennes 10,270 781,379
WILLIAM HILL PLC..oiiiiiite ettt s 396,340 2,240,225
WILLIAMS COS INC/THE. ... tiierienteierteitrt ettt ettt ettt 640,558 28,786,677
WILLIAMS-SONOMA INC....oeiiiiiiiiitiiiii et 178,725 13,525,908
WIN SEMICONDUCTORS CORP......oootiiiiiiticitiictc ettt 315,000 295,045
WINBOND ELECTRONICS CORP.....ooitiiitiiiticitii ittt 5,543,000 1,903,093
WINDSTREAM HOLDINGS INC....oviiiiiiiiiiiiiitin it 357,748 2,947,844
WINPAK LTD oottt 19,000 549,372
WIPRO LTD..eiiiiicticcte ettt st sa s saa e b 586,642 5,159,866
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WISCONSIN ENERGY CORP ..ottt 67,273 3,547,978
WM MORRISON SUPERMARKETS PLC.....ccviiiiiiiiiiiiiiiciic st 5,999,631 17,231,771
WNS HOLDINGS LTD..cviiiiiiiiiiii ittt 12,872 265,936
WOLSELEY PLC...ttiitiiiii ettt 1,301,215 74,785,972
WOLTERS KLUWER NVttt 136,797 4,196,216
WOLVERINE WORLD WIDE INC.....ooitiiiiiiiiiiiiiiiciiictic st 357,275 10,528,894
WOODSIDE PETROLEUM LTD....ueiiiiiiiiiiiiiiisiicsiec it 403,361 12,546,739
WOODWARD INC....oeiiiiiiiiiiiiite s 239,092 11,770,499
WOOLWORTHS LTD..cuiitiiitiiiicciiciic ittt ae e 1,173,709 29,468,286
WOORI BANK ...ttt e 950,737 8,649,748
WORKDAY INC..c.tiiiiiiiiicii s 187,895 15,334,111
WORLD FUEL SERVICES CORP... e 42,720 2,004,850
WORLEYPARSONS LTD.......... 883,961 7,291,766
WP CAREY INC.... 58,979 4,134,428
WWPP PLC...oititi et 1,579,400 33,123,039
WPX ENERGY INC....ooiiiiiiiiiiiicic s 119,669 1,391,750
WR GRACE & CO...cuiiiiiiiictt bbb 45,274 4,318,687
WRIGHT MEDICAL GROUP INC....cooiiiiiiiiiiiiiiiiicic it 167,960 4,513,085
WUXI PHARMATECH CAYMAN INC.....ooviiiiiiiiiiiiiiiin e 236,805 7,973,224
WW GRAINGER INC.....oviiiiiiiiciic it 34,609 8,821,488
WYNDHAM WORLDWIDE CORP......oeoitiiiiiiiiiticcti ittt 75,560 6,480,026
WYNN MACAU LTD..oiiiiiiiiiitiiciicnc ettt 4,205,152 11,848,401
WYNN RESORTS LTD...ouviiiiiiiiiiiiiiic ittt 244,298 36,341,770
X5 RETAIL GROUP NVttt 16,106 196,493
XCEL ENERGY INCu.coiiiiiiiiiiictic ittt s 772,097 27,733,724
XCERRA CORP ...ttt s a s 315,769 2,892,444
XEROX CORP 1,673,483 23,194,474
XIAMEN INTERNATIONAL PORT CO L. 284,000 72,878
XILINX INC........ 559,778 24,232,790
XL GROUP PLC..oiiiiiiiticctc s 781,263 26,852,009
XXLASA. e e 63,000 615,501
XYLEM INC/NY ottt ettt n et e enes 109,099 4,153,399
YADKIN FINANCIAL CORP ...ttt 912,716 17,934,869
YAGEQ CORP ...ttt 743,201 1,199,394
YAHOO JAPAN CORP ..ottt 1,092,677 3,964,423
YAHOO!INC ..ot s 562,385 28,406,066
YAMADA DENKI CO LTD.couiiiiiiiiiiiii ittt 394,077 1,334,461
YAMAGUCHI FINANCIAL GROUP INC....uviiiiiiiiiiiiiiiciiccict s 93,653 972,501
YAMAHA CORP ..ottt e 75,880 1,136,032
YAMAHA MOTOR CO LTD.cuviiiiiiiiiiiiicitic ittt 118,895 2,421,632
YAMANA GOLD INC.ooiiiiiiiiiiiiciccc it 1,799,610 7,287,003
YAMATO HOLDINGS CO LTD.. 164,853 3,292,385
YAMATO KOGYO CO LTD.......ccouveunene 17,513 496,636
YANGZUIANG SHIPBUILDING HOLDL.. . 866,934 788,360
YARA INTERNATIONAL ASA....ooiiiiitictiti ettt s 306,560 13,648,422
YASKAWA ELECTRIC CORP....eooviiiiiictiinicctci e 167,885 2,173,214
YELP INC.oei s s 30,160 1,650,657
YOKOGAWA ELECTRIC CORP....cviitiiitiiitiictiictc it 161,007 1,790,086
YOKOHAMA RUBBER CO LTD/THE...c.eetiotiueirieienieriiereeneeitseereseseee e naeees 1,153,509 10,631,197
YTL CORP BHD....ooiutiiiiiitictic ettt 553,100 251,517
YUANTA FINANCIAL HOLDING CO LT..oiiiiiiiiiiiiiiiiciicciiiin it 1,982,000 965,850
YUE YUEN INDUSTRIAL HOLDINGS Lu...uviiiiiiiiiiiiiiiciiiiiec ittt 1,801,417 6,492,660
YUM!I BRANDS INC...oootiiiiiiiiiicic st 262,022 19,088,303
YY INCooe s 87,898 5,479,561
ZARDOYA OTIS SA ettt 78,859 877,895
ZAYO GROUP HOLDINGS INC...ccuviiiiiiiiiiiiiiii ettt 14,292 436,906
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STOCKS
NAME SHARES FAIR VALUE
ZEBRA TECHNOLOGIES CORP...rvvevveeveseveseeeoeeeseeseeeseeeeeseeseesessreeresesesesseserseseseeeseesesesneenseenes 172,335 13,340,452
ZHEJIANG EXPRESSWAY CO LTD.ovveovereereeeeeeeesseeessesesesesesessssseseseseeseessesesssessesssesesesesssesesess 236,000 274,197
ZUIN MINING GROUP CO LTD.overeeeeeveeeereeeeeeeesseesessesesesesesessesssessseseessssesesssesssessesesesesssesneees 1,154,000 327,382
ZILLOW INCeoreer s 18,432 1,951,764
ZIMMER HOLDINGS INC.... 529,255 60,028,102
ZIONS BANCORPORATION. 120,332 3,430,665
ZODIAC AEROSPACE... 84,230 2,844,657
ZOETIS INC.vveevernene. 454,990 19,578,220
ZULILY INCorveeeeeeese e 7,641 178,799
ZURICH INSURANCE GROUP AG.. 271,021 85,017,104
ZYNGA INCeoveeeeeeeeereeeeeeserene 428,621 1,140,132
TOTAL STOCKS. ...veveeereeriaseeseeessessesstsssssssssnstasssssssssastassassasssssstastassesssssstassassassssssssstassassasssssstassassasssssssnstasssses 43,531,606,512

The sale of when-issued securities may result in negative shares and/or Fair Value.
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FIXED INCOME

NAME COUPON MATURITY FAIR VALUE

150 N. RIVERSIDE......ciiiiiiiiiiiiiiicicicci v 0.000 N/A 55,033,748
21ST CENTURY FOX AMERICA 144A.......coooiviiiiiiiiiiiiiiiciciceiciene 3.700 09/15/24 1,030,297
21ST CENTURY FOX AMERICA INC.....coooiiiiiiiiiiiiiciicicieciciee 7.250 05/18/18 2,337,508
21ST CENTURY FOX AMERICA INC.....coooviiiiiiiiiiciiiicieiccieeicices 6.200 12/15/34 3,806,802
21ST CENTURY FOX AMERICA INC.....cooiiiiiiiiiiiiiiciieicciecicie 6.400 12/15/35 14,265,252
21ST CENTURY FOX AMERICA INC.....coooviiiiiiiiiiiiiciiciccieeicicee 6.650 11/15/37 4,468,355
24 HOUR HOLDINGS I LLC 144A.......coiiiiiiiiiniiiiciicicic e 8.000 06/01/22 4,264,000
ABC SUPPLY 4/13 TLB....oriiviiiiciiiciciicinrcineisee e ZERO COUPON 04/16/20 1,780,287
ABJA INVESTMENT CO PTE LT REGS........cociviiiiiiiiiiniiiiciccicicnn, 5.950 07/31/24 391,216
ABN AMRO BANK NV 144A........cccoiiiiiiiiiiiiiiicicic e VARIABLE RATE 10/28/16 2,981,134
ACCO BRANDS CORP....cviitiitiitiiticticic s 6.750 04/30/20 1,836,608
ACI WORLDWIDE INC 144A.........coiiiiiiiiiiiiiciicieie e 6.375 08/15/20 1,071,125
ACTIVISION BLIZZARD INC 144A........coiiiiiiiiiiiiiiiiiiicicnieceeiceee 5.625 09/15/21 2,612,400
ADVANCED MICRO DEVICES INC.....coovviiiiiiiiiiiiiiicicniececi e 7.000 07/01/24 2,415,375
ADVANTAGE SALES 7/14 2ND LIEN.....c.ccoviviiriiiiiiinccnceneicinens ZERO COUPON 07/25/22 2,961,000
AECOM T44A......oiiiitiiiiiiiicie s 5.750 10/15/22 1,252,563
AEGON FUNDING CO LLC.. 5.750 12/15/20 1,089,523
AEGON NV........ 4.625 12/01/15 7,907,983
AES CORP/VA........... 7.375 07/01/21 2,034,000
AES CORPORATION.....cviitiitiiticiicic ittt 5.500 03/15/24 1,466,386
AIRCASTLE LTD.c.uviiiiiiiciieiiiicieicctce s 6.750 04/15/17 715,225
ALABAMA POWER CO....... 3.850 12/01/42 4,540,980
ALABAMA PWR CO SR NT.......cocuveee. 5.500 10/15/17 5,522,741
ALBEA BEAUTY HOLDINGS SA 144A......... 8.375 11/01/19 498,750
ALBERTSON'S 8/14 COV-LITE TLB4.... ZERO COUPON 08/25/21 5,109,680
ALCATEL-LUCENT USA INC 144A....... 6.750 11/15/20 13,193,750
ALCOAINC.....ooiiiiiniiiiciiciecieee, 6.750 07/15/18 3,370,020
ALCOA INC ..ottt s 5.125 10/01/24 535,184
ALLEGIANT TRAVEL CO....oooviiniiiiiiiitiiicciicictci e 5.500 07/15/19 417,175
ALLFLEX 7/13 TLutttiiiiiiiiiiiiiniciniciseinrtne et ZERO COUPON 07/17/20 966,723
ALLY FINANCIAL INC.....ooviiiiiiitieiiciicic e 7.500 09/15/20 9,727,060
ALLY FINANCIAL INC.....ootiiiiiiiiiiiiicicnici e 3.750 11/18/19 7,683,000
ALTICE FINANCING SA 144A.......ccoviiiiiiiiiieicnci e 6.500 01/15/22 4,198,363
ALTICE FINCO SA T44A......coiiiiiiiiiitiiiictice s 8.125 01/15/24 2,827,500
ALTICE SA T44A. ..ottt 7.750 05/15/22 986,852
AMBER CIRCLE FUNDING LTD REGS.......ccociviiiiiniiiiiiicieiieciciceiee 3.250 12/04/22 1,458,300
AMC ENTERTAINMENT INC.....ooviiiiiiiiiiiiiiiiiiicicicccceciee 5.875 02/15/22 1,613,850
AMC NETWORKS INC....ooovviiiiiiiiiiiiiticiciccie e 7.750 07/15/21 1,605,000
AMC NETWORKS INC....oooviiiiiiiiiiiiiiticiciccicc i 4.750 12/15/22 679,000
AMERICAN BUILDERS & CONTR 144A........cccooiiiiiiiiiiiiniiicciiciciens 5.625 04/15/21 2,321,550
AMERICAN EXPRESS CENTURION BAN.......cccoviiiiiiiiiiiiciccicicne, 6.000 09/13/17 5,768,745
AMERICAN EXPRESS CO.....uvoviitiiiiiiiicitecicicccc s 7.000 03/19/18 11,540,981
AMERICAN EXPRESS CREDIT CORP.....c.covviitieiiiiiiiiiiiciciecicie 2.800 09/19/16 2,059,441
AMERICAN EXPRESS CREDIT CORP......c.covvivtiiiiiiiiciiiicicieciciee 2.250 08/15/19 4,488,962
AMERICAN EXPRESS CREDIT CORP.......covviitiiiiiiiiciiciicicciccicie 1.550 09/22/17 4,996,071
AMERICAN INTERNATIONAL GROUP L......ovvieiiiiiniiiiiieicinicicciceie 4.125 02/15/24 2,121,899
AMERICAN INTERNATIONAL GROUP L.....cooieiiiiiiiiiiiciiiiciciceie 5.450 05/18/17 5,444,191
AMERICAN INTERNATIONAL GROUP |.. 5.850 01/16/18 6,146,687
AMSURG CORP 144A............... 5.625 07/15/22 2,326,750
ANHEUSER-BUSCH COS LLC..... 4.500 04/01/18 2,711,725
ANHEUSER-BUSCH COS LLC.................. 5.500 01/15/18 5,055,745
ANHEUSER-BUSCH INBEV FINANCE I.... 1.250 01/17/18 4,942,414
ANHEUSER-BUSCH INBEV FINANCE I....... 3.700 02/01/24 5,194,070
ANHEUSER-BUSCH INBEV WORLDWIDE.. 5.375 01/15/20 7,945,054
ANHEUSER-BUSCH INBEV WORLDWIDE..........c.covenrinnne. 5.000 04/15/20 5,595,502
ANHEUSER-BUSCH INBEV WORLDWIDE........c.cccooviiiiiniiiiiiicicinieie 0.800 07/15/15 3,004,800
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ANTHEM INC...oooviiiiiiiiiiiiic 5.875 06/15/17 6,155,240
ANTHEM INC...oooiiiiiiiiiiicic 7.000 02/15/19 1,987,594
APC OPERATING PARTNERSHIP LP.......cociviiiiiniiiiiiiiiniicicciccicie 8.000 12/31/31 1
APERAM SA TA4A. ..ottt 7.750 04/01/18 1,244,400
APPLIED MATERIALS INC.....oooviiniiiiiiiiiiiiiiccicciccccic e 2.650 06/15/16 3,065,725
APPLIED MATERIALS INC.....oooviiniiiiiiiiiiiicinicciceccnec e 4.300 06/15/21 7,304,816
APPLIED MATERIALS INC.....oooviiniiiiiiiiiiiiciiciciccccrc s 5.850 06/15/41 15,591,798
APPROACH RESOURCES INC.......coviiiiiiiiiiiiiiiiicniecici s 7.000 06/15/21 1,505,900
ARCELORMITTAL. ..ottt STEPPED RATE 10/15/39 983,250
ARCELORMITTAL. ..ottt STEPPED RATE 08/05/20 2,666,375
ARCELORMITTAL...coviiiiiiiiiiiiiteciici st STEPPED RATE 02/25/22 1,323,700
ARCH COAL (5/12) TLB...ooviiiiiiiriinieinisieiirecieeisssnee s ZERO COUPON 05/16/18 476,083
ARCH COAL INC....oouiiiiiiiiiiciicictcciccc s 7.250 06/15/21 362,606
ARDAGH FINANCE HOLDINGS S 144A.......cccoiiviiiiiiiiiiciicicnieecie 8.625 06/15/19 6,271,934
ARDAGH PACKAGING FINANCE 144A.......c.coooviiviiiiniiiicniccienicnne, 6.000 06/30/21 501,375
ARDAGH PKG FIN/HLDGS USA......cccoviiiiiiiiniiiniieincieeisesnes 4.250 01/15/22 268,436
ARGENTINA BODEN BONDS..... 7.000 10/03/15 901,351
ARGENTINA BONAR BONDS.........cccveuniene 7.000 04/17/17 2,899,819
ARGENTINE REPUBLIC GOVERNMENT..... STEPPED RATE 03/31/23 87,500
ARTESYN EMBEDDED TECHNOLO 144A..........cocoviiiiiiiiiiinieicnne 9.750 10/15/20 904,863
ASBURY AUTOMOTIVE GROUP 144A....... 6.000 12/15/24 1,351,240
ASHTEAD CAPITAL INC 144A.... 6.500 07/15/22 7,798,750
ASTRAZENECA PLC................ 5.900 09/15/17 15,427,313
ASTRAZENECA PLC....cvivviiiiiiiiiciiciciens 6.450 09/15/37 9,356,481
ASURION 2/13 COV-LITE TLB1. ZERO COUPON 05/24/19 3,536,708
AT&T INC...oovviiiiiciicicin 6.300 01/15/38 14,555,870
AT&T INC.... 5.500 02/01/18 2,207,889
ATET INC..ooiiiiiiiiiiicc e 5.800 02/15/19 14,905,868
ATET INC..ooiiiiiiiiiic e 6.550 02/15/39 6,203,335
ATET INC..ooiiiiiiiic e 3.875 08/15/21 1,041,553
ATET INC..oiiiiiiiiicce e 3.900 03/11/24 6,148,633
ATET INC..ooiiiiiiiiicc e 5.350 09/01/40 7,600,472
ATLAS PIPELINE PARTNERS LP / A...oviiiiiiiiiiiciniciceneeeens 4.750 11/15/21 864,500
ATRIUM WINDOWS & DOORS IN 144A........c.coivimiiiiiniiniiiiciceneenn 7.750 05/01/19 3,376,800
AUDATEX NORTH AMERICA INC 144A........coooiiiiiiiiiiniiiicnicecienn 6.125 11/01/23 3,302,968
AUSTRALIA GOVERNMENT BOND.......cccovimiiiiiniiiiiiiieiecicicie e 5.250 03/15/19 917,935
AUSTRALIA GOVERNMENT BOND.......cccoviiiiiiiniiiiiiiienicciciciee 5.750 05/15/21 683,731
AUSTRALIA GOVERNMENT BOND.......cccoviiiiiiiniiiiiiiinnicciciciee 5.500 04/21/23 7,926,800
AUSTRALIA GOVERNMENT BOND.......ccocoviiiiiiiiiiiiiiieciecicicice 4.500 04/15/20 1,812,743
AUSTRALIA GOVERNMENT BOND.......ccocovimiiiiiniiiiiiciniieciciciene 5.500 01/21/18 2,247,046
AUSTRALIA GOVERNMENT BOND.......ccocoviiiiiiiniiiiiiiiniccicicieie 5.750 07/15/22 1,989,474
AUSTRALIA GOVERNMENT BOND.......cccoimiiiiiiiiiiiiiniccicicicne 5.750 07/15/22 3,978,949
AUSTRALIA GOVERNMENT BOND.......cccoviiiiiiiniiiiiieieiccicicciee 2.750 04/21/24 4,093,305
AUSTRALIA GOVERNMENT BOND REGS.......ccccouriiiiiiiiiiiiiiiciniiniee VARIABLE RATE 02/21/22 9,188,434
AUSTRALIA GOVERNMENT BOND REGS.......ccccouriiiiiiiiiiiiieicinieniene 3.250 04/21/29 2,092,910
AUSTRALIA GOVERNMENT BOND REGS.......ccccouiiuiiiiiiiiiiiiiiciniiniene 4.500 04/21/33 1,157,536
AUSTRALIA GOVERNMENT BOND REGS.......ccccouriiiiiiiiiiiiieicinieniene 3.750 04/21/37 3,470,851
AUSTRIA GOVERNMENT BOND 144A... 3.900 07/15/20 16,628,961
AUSTRIA GOVERNMENT BOND 144A... 4.150 03/15/37 557,063
AUSTRIA GOVERNMENT BOND 144A... 3.400 11/22/22 12,926,965
AUSTRIA GOVERNMENT BOND 144A... 3.150 06/20/44 7,760,484
AUSTRIA GOVERNMENT BOND 144A... 1.150 10/19/18 2,779,080
AUSTRIA GOVERNMENT BOND 144A... 1.650 10/21/24 1,976,744
AVIS BUDGET CAR RENTAL LL 144A...... 5.125 06/01/22 530,250
BAKKAVOR FINANCE 2 PLC REGS.... 8.250 02/15/18 914,554
BANCAJA 11 FONDO DE 11 A2 REGS.......cooviiiiiiiiiicincieciciccecienn VARIABLE RATE 04/27/50 344,816
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BANCO DE COSTA RICA REGS........coeviiiiiiiiiiicniiciciccicin 5.250 08/12/18 403,000
BANCO DEL ESTADO DE CHILE 144A........ccooiiiiiiiiiiiiiiciccicie 3.875 02/08/22 176,664
BANCO NACIONAL DE DESENVO REGS.......ccccoimiiniiiiiniiiicicciicienn 6.369 06/16/18 815,490
BANCO NACIONAL DE DESENVO REGS.......ccccovimiiniiiiiniiiieicciicienn 6.500 06/10/19 2,544,000
BANCO NACIONAL DE DESENVO REGS.......ccccoimiiniiiiiniiiieicciicienn 5.750 09/26/23 2,575,000
BANK OF AMERICA CORP.....ccuviiiitiiiiiticiciccciici i 5.750 12/01/17 1,325,803
BANK OF AMERICA CORP......cviiiitiiiiiticiciccectcrc st 5.650 05/01/18 3,327,127
BANK OF AMERICA CORP.....ccuviiiitiiiiiticiciccecic i 7.625 06/01/19 6,599,011
BANK OF AMERICA CORP.....ccuviiiitiitiiiticiciicectcrcc i 5.000 05/13/21 2,221,146
BANK OF AMERICA CORP.....ccuviiiitiitiiiticiciccecircic i 3.300 01/11/23 26,917,048
BANK OF AMERICA CORP......cuviiiitiiiiiticicicciciccc i 2.600 01/15/19 20,133,026
BANK OF AMERICA CORP......cuviiiitiiiiiticiciccectceic i 4.200 08/26/24 1,675,629
BANK OF AMERICA CORP......cuviiiitiiiiiticiciccecte et 6.400 08/28/17 5,576,378
BANK OF AMERICA CORP......cuvitiitiiiiiticiciccicicci et 6.875 04/25/18 2,294,914
BANK OF NEW YORK MELLON CORP/T......ccevviuiirriiniiiiiiieinieiienenns VARIABLE RATE 06/20/17 5,048,212
BANK OF NEW YORK MELLON CORP/T......ccovviuiirriiniiiiinieiniciiinenns 5.450 05/15/19 5,627,921
BANK OF NEW YORK MELLON CORP/T......ccevvimiirriiniiiiiieinieiienenns 3.100 01/15/15 3,002,070

BANK OF NEW YORK MELLON CORP/T......ccovviuiirriiniiiiiiieiniciienenns 3.550 09/23/21 3,149,661
BANK OF NEW YORK MELLON CORP/T......ccvvviuiirriiniiiiiiieinieiiinenns 1.300 01/25/18 4,939,585
BANK OF NEW YORK MELLON CORP/T......ccevviuiirriiniiiiiiieiniciienenns 2.100 08/01/18 5,033,413
BANK OF NEW YORK MELLON CORP/T......ccevvimiirriiniiiiiieinieiienenns 2.200 03/04/19 10,017,075
BANK OF NEW YORK MELLON CORP/T.... 3.650 02/04/24 2,090,083

BARCLAYS BANK PLC.....ccoovviimiiiiiiiiiinenns VARIABLE RATE 12/09/16 1,929,942
BARCLAYS PLC............. 4.375 09/11/24 5,661,738
BARRICK GOLD CORP..... 6.950 04/01/19 23,014,978
BARRICK GOLD CORP........covviiiiriiiiiricieinecicie 4.100 05/01/23 14,182,562
BARRICK NORTH AMERICA FINANCE.... 6.800 09/15/18 6,747,410
BARRICK NORTH AMERICA FINANCE........c.cccoovviniiiiiniiiicniicicicnene, 5.700 05/30/41 5,881,984
BAXTER INTERNATIONAL INC.....ccvooiiiiiiiiiiiicieneeci e 5.375 06/01/18 5,549,411
BAXTER INTERNATIONAL INC.....ccvooiiiiiiiiiiiiiiciciciecnc 4.500 08/15/19 544,844
BAXTER INTERNATIONAL INC.....ccvooiiiiiiiiiiiicinnieici e 4.250 03/15/20 5,392,511
BAXTER INTERNATIONAL INC.....ccoooiiiiiiiiiiiicicnicieicce 2.400 08/15/22 2,140,251
BAXTER INTERNATIONAL INC.....ccooiiiiiiiiiiiicienieici e 0.950 06/01/16 4,991,716
BAXTER INTERNATIONAL INC.....ccvooiiiiiiiiiiiicicnieiciccnc 3.200 06/15/23 5,020,237
BECTON DICKINSON AND CO....oooviiuiiiiiiiiiiiiiiicniccieiccneeie e 3.734 12/15/24 1,519,913
BELGIUM GOVERNMENT BOND........cccociiiiiiiiiiiiiiciiceciccecie e 5.500 03/28/28 553,346
BELGIUM GOVERNMENT BOND.......ccccociiiiiiiiiiiciiiiciciccic e 4.000 03/28/22 1,514,857
BELGIUM GOVERNMENT BOND.......ccccoiiiiiiiiiiiiiciicecicccic i 4.000 03/28/19 564,161
BELGIUM GOVERNMENT BOND 144A.........cccovviviiiiiiinicieiienienne 4.250 09/28/21 4,565,072
BELGIUM GOVERNMENT BOND 144A.........cccovviiiiiiiiniiieniecienne 3.750 09/28/20 8,706,916
BELGIUM GOVERNMENT BOND 144A.........cccovviviiiiiiiiiiicnieicnne 4.250 03/28/41 7,310,039
BELGIUM GOVERNMENT BOND 144A.........cccovviviiiriiiiiicienieicnne 3.500 03/28/15 31,712,613
BELGIUM GOVERNMENT BOND 144A.........cccovviviiiiiiiiicicnieienne 2.600 06/22/24 5,057,346
BELGIUM GOVERNMENT BOND REGS.......ccccoivmiiiiiiiniiniiiiiiicieiene 4.250 09/28/22 33,445,196
BELGIUM GOVERNMENT BOND REGS.......ccccoiiiiiiiiiiiniiiiciiciciene 3.750 06/22/45 11,532,188
BERKSHIRE HATHAWAY FINANCE COR.......cooevvviiiiiiiiiiiicniicicicnne, 5.750 01/15/40 17,809,229
BERKSHIRE HATHAWAY INC......cocooiiiiiiiiiiniiiicniciciecicicece i 2.100 08/14/19 5,020,595
BERRY PLASTICS 12/13 COV-LITE... 0.000 01/06/21 1,036,855
BHP BILLITON FINANCE USALTD....ccovvitieiiiiitiiicciicicciecien e 7.250 03/01/16 5,375,020
BHP BILLITON FINANCE USALTD....ceovviiieiiiiiiiiiicciicicciecien e 6.500 04/01/19 3,166,571
BHP BILLITON FINANCE USA LTD....ccovviiieiiiiiiecicniicicciecien e 3.250 11/21/21 2,052,978
BHP BILLITON FINANCE USALTD.... 3.850 09/30/23 3,142,072
BIG HEART PET BRANDS.... 7.625 02/15/19 1,183,913
BIOMET INC.......cceuvenene 6.500 10/01/20 1,055,000
BIOSCRIP INC 144A.......cooiiiiiiiiiiiicciieiciens 8.875 02/15/21 553,500
BLACKBOARD INC 144A.......c.coiiiiiiiiiiiieiciec et 7.750 11/15/19 2,761,888
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BLUE RACER MIDSTREAM LLC 144A........ccooviiiiiiiiiiiiniiiicicciecienn 6.125 11/15/22 1,331,700
BMC SOFTWARE 8/13 (US.....oeiviiiiiniiiniciiieineiicencsnes s ZERO COUPON 09/10/20 1,390,832
BMC SOFTWARE 8/13 (USD) TL..coveuiriiiiiiiiinieinieiiseinieeneesenennen ZERO COUPON 09/10/20 238,838
BMC SOFTWARE FINANCE INC 144A........cccooiiiiiiiiiiinicicnicnecne 8.125 07/15/21 3,318,200
BNP PARIBAS SA.....oioiiiiiiiiiicie e 4.250 10/15/24 8,522,989
BOEING CAPITAL CORP......ccvveititiiiiitiiiccticectccc et 2.125 08/15/16 5,091,231
BOGOTA DISTRITO CAPITAL....couviiiitieiiiiiiciccieciccie et VARIABLE RATE 07/26/28 89,376
BOGOTA DISTRITO CAPITAL....couviiiitiiiiiiiticiicieeicciccie st VARIABLE RATE 07/26/28 1,145,907
BOGOTA DISTRITO CAPITAL....ccuviiiitiiiiiiiieiiciecicicie e VARIABLE RATE 07/26/28 392,954
BOMBARDIER INC 144A.........coiiiiiiiiiiiniicicniccic e 6.000 10/15/22 1,166,550
BONANZA CREEK ENERGY INC.....ccoovviiiiiiiiiiiiiiiicicicccciene 6.750 04/15/21 1,179,200
BONANZA CREEK ENERGY INC.....ccoovviiiiiiiiiiiiiiiicciciccci e 5.750 02/01/23 280,450
BON-TON DEPARTMENT STORES INC/....ccoovivieiniiiiniciniciiceinees 8.000 06/15/21 384,100
BOPARAN FINANCE PLC REGS......c.cooveviiitiiiiiiiniiiicnicic e 5.500 07/15/21 911,382
BOSTON PROPERTIES LP....cviiiiiiiiiiiiiiiiciciicicicciccic 5.875 10/15/19 5,158,062
BOSTON PROPERTIES LP....cviiiiiiiiiiciiiiciciicicici i 4.125 05/15/21 3,012,429
BOSTON PROPERTIES LP....cviiviiiiiiiiiiiiicicciiciccicicie 3.700 11/15/18 1,185,218
BOSTON PROPERTIES LP....... 3.850 02/01/23 1,569,591
BOSTON SCIENTIFIC CORP.... 6.400 06/15/16 7,061,934
BOSTON SCIENTIFIC CORP.... 6.000 01/15/20 3,496,837
BP CAPITAL MARKETS PLC.... 3.125 10/01/15 4,071,720
BP CAPITAL MARKETS PLC......ccovviiiiiiiiiiiiinenns 4.500 10/01/20 16,742,321
BP CAPITAL MARKETS PLC......ccovviiiiiiiiniiiiinenns 2.500 11/06/22 12,282,450
BP CAPITAL MARKETS PLC......ccoovviiiiiiiiiiiiiinenns 3.814 02/10/24 1,006,110
BP CAPITAL MARKETS PLC....... 2.521 01/15/20 996,013
BRAZIL LOAN TRUST 1 144A.... 5.477 07/24/23 1,761,227
BRAZIL MINAS SPE VIA STAT REGS........ 5.333 02/15/28 909,488
BRAZIL NOTAS DO TESOURO NACION......ccovviiiiriiiiiiiiicnicciciccnnne, 6.000 08/15/24 3,829,212
BRAZIL NOTAS DO TESOURO NACION......ccovveviiriiniiiiiiicniccecciccnne, 6.000 08/15/20 4,328,839
BRAZIL NOTAS DO TESOURO NACION......cccovveiiniiiiiiiiiicniccicniccnnne, 10.000 01/01/23 5,824,396
BRAZIL NOTAS DO TESOURO NACION......ccovviiiiiiiiiiiiiicniccicciccnne, 10.000 01/01/21 5,494,424
BRAZIL NOTAS DO TESOURO NACION......cccovvmiiiriiiiiiiiicniccieniccnne, 10.000 01/01/25 2,238,316
BRAZILIAN GOVERNMENT INTERNATL.....coviiiiiiiiiniiiiciciiciccie 8.250 01/20/34 2,213,843
BRAZILIAN GOVERNMENT INTERNATL.....coviiiiiiiiiiiiiciciecicie 7.125 01/20/37 174,793
BRAZILIAN GOVERNMENT INTERNATL.....ooviiiiiiiiiiiiicieciciie 2.625 01/05/23 2,460,435
BRAZILIAN GOVERNMENT INTERNATL.....cooiiiiiiiiiiiiiciciicicciee 4.250 01/07/25 3,494,000
BRAZILIAN GOVERNMENT INTERNATL.....coviiiiiiiiiniiiienicieciciee 7.125 01/20/37 3,726,450
BTC INTER CORP BD INDEX A2......cooviiiiiiiiiiiiiiiiiicicniecici e 0.000 N/A 3,236,225,209
BTCINTER GOVT BD INDEX A2......oooviiiiiiiiiiiiiiinieciciccic s 0.000 N/A 1,581,356,316
BTC LONG CORP BD INDEX FUND A2.......ccoovviiiiriiiiniiiiciiiciccieenn 0.000 N/A 1,004,386,405
BTC LONG GOVT BD INDEX A2......oooiiiiiiiiiiiiiiciiiciciccieeicci e 0.000 N/A 503,582,680
BUILDERS FIRSTSOURCE INC 144A........coooiiiiiiiiiiiicieiieicieeieine 7.625 06/01/21 3,792,500
BUILDING MATERIALS CORP O 144A........cccooviviiiiiiiiiiniicienicenienne 5.375 11/15/24 947,625
BUILDING MATERIALS HOLDIN 144A.......c.coooviiiiiiiniiiicniiiiciccneens 9.000 09/15/18 5,187,000
BUNDESOBLIGATION.......ooiiiiiiiiiiicicicieic s 0.250 04/13/18 10,152,611
BUNDESOBLIGATION.......ooiiiiitiiiiiiciciccieic s 0.500 02/23/18 2,463,970
BUNDESOBLIGATION.......ooiiiiiiiiiiicicicieic s 1.000 10/12/18 2,644,001
BUNDESREPUBLIK DEUTSCHLAND 5.500 01/04/31 40,240,912
BUNDESREPUBLIK DEUTSCHLAND 5.625 01/04/28 40,354,865
BUNDESREPUBLIK DEUTSCHLAND 4.000 01/04/37 2,402,782
BUNDESREPUBLIK DEUTSCHLAND 4.000 01/04/37 554,488
BUNDESREPUBLIK DEUTSCHLAND 4.750 07/04/40 10,549,248
BUNDESREPUBLIK DEUTSCHLAND 3.250 07/04/42 6,095,837
BUNDESREPUBLIK DEUTSCHLAND 3.250 01/04/20 14,071,507
BUNDESREPUBLIK DEUTSCHLAND 2.250 09/04/20 816,414
BUNDESREPUBLIK DEUTSCHLAND 2.000 01/04/22 6,267,345
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BUNDESREPUBLIK DEUTSCHLAND........cooviiiiiiiiicniicicicciicic e 2.500 07/04/44 9,718,035
BUNDESREPUBLIK DEUTSCHLAND.......cccooviiiiitiiiiniiciciccnicic e 1.500 09/04/22 18,523,585
BUNDESREPUBLIK DEUTSCHLAND........cooviiiiiiiiiiniicicicciicic e 1.500 02/15/23 2,913,955
BUNDESREPUBLIK DEUTSCHLAND........ccoviiiiitiiiiniiciciccei e 1.500 05/15/23 5,298,549
BUNDESREPUBLIK DEUTSCHLAND........ccoviiiiitiiiiiicicicciicic e 2.000 08/15/23 1,375,357
BUNDESREPUBLIK DEUTSCHLAND........cooviiiiiiiiiiniicicicicic e 1.750 02/15/24 12,537,062
BUNDESREPUBLIK DEUTSCHLAND........ccooiiiiiitiiiiniiciciccncic e 1.000 08/15/24 4,921,568
BUNDESSCHATZANWEISUNGEN.........cocoviiiiiiiiiiiinicinceciiee 0.000 06/12/15 847,405
BURLINGTON NORTHERN SANTA FE L...coooiiiiniiiiiiiiiicniciicicciice 3.050 03/15/22 3,018,004
BURLINGTON NORTHERN SANTA FE L...coovviiiiiiiiiiiiiiicniiiicicciice 3.050 09/01/22 13,039,590
BURLINGTON NORTHERN SANTA FE L...coooiiiiiiiiiiiiiicniciicicciice 4.550 09/01/44 3,219,388
BURLINGTON NORTHERN SANTA FE L...coovviiiiiiiiiiiiiiicniciicicciie 7.950 08/15/30 2,476,387
BURLINGTON NORTHERN SANTA FE L...coooviiiiiiiiiiiiiicniciicicciice 5.650 05/01/17 438,612
BURLINGTON NORTHERN SANTA FE L...coooviiiiniiiiiiiiiicnicciciciice 6.150 05/01/37 6,492,621
BURLINGTON NORTHERN SANTA FE L...coovviiiiiiiiiiiiiicniiiiciciice 5.750 03/15/18 1,007,852
BURLINGTON NORTHERN SANTA FE L...coooviiiiniiiiiiiiiciiiiicicciice 4.700 10/01/19 6,632,580
CABLE & WIRELESS 11/14 TlL......ccoouuee ZERO COUPON 12/31/17 2,552,175
CABLEVISION SYSTEMS CORP.......ceovtiitiiiiitiiiiiticic e 8.000 04/15/20 875,750
CABLEVISION SYSTEMS CORP............... 5.875 09/15/22 2,278,125
CALIFORNIA RESOURCES CORP 144A... 5.000 01/15/20 1,752,350
CALIFORNIA RESOURCES CORP 144A... 6.000 11/15/24 3,147,625
CALIFORNIA ST ..ot 7.500 04/01/34 1,858,225
CALIFORNIA ST ..o 7.300 10/01/39 6,238,113
CALIFORNIA ST ..ot 6.200 10/01/19 11,004,674
CALIFORNIAST..... 7.625 03/01/40 7,675,000
CALPINE CORP... 5.375 01/15/23 1,368,550
CALPINE CORP............ 5.750 01/15/25 7,006,500
CALPINE CORP 144A........ooiiiiitiiiiiicicsiciei e 6.000 01/15/22 431,325
CALUMET SPECIALTY PROD 144A........cooviiiiiiiiiiiiniicieniccneeic e 6.500 04/15/21 538,450
CALUMET SPECIALTY PRODUCTS PAR.......ooiiiiiiciiciiciiciccicic i VARIABLE RATE 08/01/20 1,081,600
CANADIAN NATIONAL RAILWAY CO.......covvriviriiiiiiiiiiiicicceciccnne, 5.850 11/15/17 5,293,646
CANADIAN NATIONAL RAILWAY CO.....coovvririniiiiiiiiieiieniceeeiccnne 5.550 03/01/19 5,397,009
CAP GUARD GLOBAL HIGH YIELD......c.cccoviiimiiiiiniiiiiiiiiciccicicne, 0.000 N/A 500,983,743
CAPITAL ONE FINANCIAL CORP.......oioiiiiitiiiiiticicniecciccci i 4.750 07/15/21 3,251,313
CAPITAL ONE FINANCIAL CORP.......viviiiiitiiiiiticiciecci i 3.500 06/15/23 8,521,071
CASCADES INC T44A......coiiiiiiiieiiitectitee st 5.500 07/15/22 970,125
CATALINA MARKETING 4/14.......ccocoviiiiniiiiiieiniciceeneiseenes ZERO COUPON 04/09/21 3,447,911
CATAMARAN CORP.....ovitiitiiiiitictcctc s 4.750 03/15/21 3,890,000
CATERPILLAR FINANCIAL SERVICES.......ccooiiiiiriiiiniiiiciccicicciie 7.050 10/01/18 1,180,368
CATERPILLAR FINANCIAL SERVICES.......ccooiiiiiiiiiiiiiicnicciciccicie 7.150 02/15/19 17,939,072
CATERPILLAR FINANCIAL SERVICES.......ccooviiiiiiiiiniiciciiciciccicie 1.100 05/29/15 2,006,340
CATERPILLAR FINANCIAL SERVICES.......ccooiiiiiiiiiiiiiicnicciciccicie 1.300 03/01/18 2,963,203
CATERPILLAR FINANCIAL SERVICES.......ccooviiiiiriiiiniiciciccicciccnce 3.750 11/24/23 6,351,938
CATERPILLAR FINANCIAL SERVICES......cccooiiiiiiiiiniicicicciciccice 2.750 08/20/21 2,001,703
CATERPILLAR INC....oviiiiiiiiiiticiciccceii e 3.803 08/15/42 1,642,493
CATERPILLAR INC....oviiiiiiiiiiiticicicctccic e 3.400 05/15/24 3,089,377
CATERPILLAR INC....oviiiiiiiiiiticiciccceii e 4.750 05/15/64 2,154,213
CBRE SERVICES INC.. 5.000 03/15/23 76,643
CBS CORP....cvvvveirrininne 5.750 04/15/20 4,522,379
CBS CORP....cvvvveirrinnne 3.375 03/01/22 10,093,012
CBS CORP...ovvitveiiticicciicicciccie 3.700 08/15/24 10,996,272
CBS OUTDOOR AMERICAS CAPI 144A... 5.250 02/15/22 6,835,888
CCO HOLDINGS LLC / CCO HOLDING.... 7.000 01/15/19 648,438
CCO HOLDINGS LLC / CCO HOLDING.... 6.500 04/30/21 2,100,000
CCO HOLDINGS LLC / CCO HOLDING.... 6.625 01/31/22 2,178,125
CCO HOLDINGS LLC / CCO HOLDING.......cveverereveeiirireriererereeesenesenene 5.250 09/30/22 3,935,138

STATE OF WISCONSIN INVESTMENT BOARD 54



CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

FIXED INCOME

NAME COUPON MATURITY FAIR VALUE

CCO HOLDINGS LLC / CCO HOLDING......ccovveuiieriiieirieeieiiierensinns 5.125 02/15/23 1,989,213
CCO HOLDINGS LLC / CCO HOLDING......ccovveuiriiriiireirieieieiinenenninns 5.750 09/01/23 592,313
CCO HOLDINGS LLC / CCO HOLDING......ccovveviririiieirieienieiiieresninns 5.750 01/15/24 338,350
CEMENTOS PACASMAYO SAA 144A........covvvviiiiiiiiiiiciicicicciie 4.500 02/08/23 136,308
CEMEX FINANCE LLC 144A.......coiiiiiiiiiiiiciicci s 9.375 10/12/22 144,950
CEMEX FINANCE LLC 144A.......coiiiiiiiiiiiiciiccei s 6.000 04/01/24 2,598,375
CEMEX SAB DE CV 144A.. ..ottt 6.500 12/10/19 4,687,088
CEMEX SAB DE CV 144A.. ..ottt 7.250 01/15/21 3,571,975
CEMEX SAB DE CV 144A.. ..ottt 5.700 01/11/25 1,382,250
CENTRAIS ELETRICAS BRASIL REGS........coviiiiiiiiiiiiiiiiciciecicieee 7.750 11/30/15 2,461,200
CENTRAL BANK OF NIGERIA......ccocoiiiiiiiiiiiniiiicicciccn 0.010 11/15/20 1,450
CENTURYLINK INC....oooviiiiiiiiiiiiitiicicc e 6.450 06/15/21 1,072,500
CENTURYLINK INC....oooviiiiiiiiiiiiiticicicc e 5.800 03/15/22 887,063
CENTURYLINK INC....oooviiiiiiiiiiiiiitccicccc e 7.650 03/15/42 452,725
CENTURYLINK INC....oooviiiiiiiiiiiiiciciccctcc e 5.625 04/01/20 5,171,938
CEQUEL COMMUNICATIONS HOL 144A........coiviiiiniiiiiiiiiciceieein 5.125 12/15/21 2,022,450
CERAMTEC GROUP GMBH REGS.............. 8.250 08/15/21 1,300,925

CHASE ISSUANCE TRUST A2 A2...... 5.160 04/16/18 4,301,015
CHASE ISSUANCE TRUST A3 A3... 0.790 06/15/17 7,509,975
CHASE ISSUANCE TRUST A5 A..... 0.470 05/15/17 3,624,493
CHASE ISSUANCE TRUST A7 A..... 1.380 11/15/19 5,974,390
CHASE ISSUANCE TRUST A8 A8...... 0.540 10/16/17 13,935,168
CHASE ISSUANCE TRUST A8 A8... 1.010 10/15/18 2,997,836
CHEMTURA CORP.......cccvvrrienins 5.750 07/15/21 2,539,875
CHESAPEAKE ENERGY CORP.... 6.875 11/15/20 790,125
CHESAPEAKE ENERGY CORP.......cccovvviiiiiiinnnns 6.625 08/15/20 3,538,125
CHESAPEAKE ENERGY CORP.... 5.750 03/15/23 1,632,550
CHEVRON CORP....covviiiitiiticticicctccct s 2.355 12/05/22 3,831,751
CHEVRON CORP....couviiiitiiticticiccrcct s 3.191 06/24/23 7,574,504
CHEVRON CORP....couviiiitiiticticicctccct s 1.345 11/15/17 4,999,378
CHEVRON CORP....covviiiitiiticticicctcct s 2.193 11/15/19 5,003,839
CHICAGO IL TRANSIT AUTH SALES......coooiiiiiiiiiiiicciiee 6.899 12/01/40 5,505,546
CHICAGO IL TRANSIT AUTH SALES......coooiiiiiiiiiiicicnciiee 6.200 12/01/40 7,120,140
CHILE GOVERNMENT INTERNATIONAL......cooviiiiiiiiiiiiniicicicecne 2.250 10/30/22 2,829,050
CHINA OVERSEAS FINANCE CA REGS........coovvviiiiiiiiiiiiicniccicicieine 5.500 11/10/20 1,837,556
CHINA RAILWAY RESOURCES H REGS........ccoviiiiiiiiiiiiiiciiciciecie 3.850 02/05/23 726,234
CHINA RESOURCES GAS GROUP LTD......cocieiiiriiiiiiiicniciieiccnieienn 4.500 04/05/22 992,034
CHIQUITA BRANDS INTERNATIONAL.......ooiviiiiiiiiiiniiicicccicine, 7.875 02/01/21 1,718,925
CHS/COMMUNITY HEALTH SYSTEMS L..cooviiiiiiriiniiiiireiniecneeninns 8.000 11/15/19 1,158,238
CHS/COMMUNITY HEALTH SYSTEMS L..cooviiiiiiiiiniiiiieiiecneeninns 5.125 08/15/18 207,000
CHS/COMMUNITY HEALTH SYSTEMS L..ooviiiiiniiiniiiiieiniecnieeninns 6.875 02/01/22 8,490,931
CHUBB CORP/THE......cciviiiiiiiiiiiiicccrc s 5.750 05/15/18 9,128,542
CIGNA CORP....oititieitctctt s 7.650 03/01/23 1,916,970
CIGNA CORP....oititietictectct et 8.500 05/01/19 9,345,294
CIGNA CORP....ooititietictctt s 5.875 03/15/41 2,655,507
CIMPOR FINANCIAL OPERATIO 144A......c.coiviiiiiiiiieiiiiiciccieeieine 5.750 07/17/24 394,830
CINCINNATI BELL INC...coviiiiiiiiiiiiiiiiciciceccc e 8.375 10/15/20 1,055,250
CISCO SYSTEMS INC....... 5.900 02/15/39 12,656,665
CISCO SYSTEMS INC.... 5.500 01/15/40 4,873,766
CIT GROUP INC........... 5.250 03/15/18 4,076,175
CIT GROUP INC...cvviiiiiniiiicicicciccccin 5.000 08/15/22 981,263
CIT GROUP INC........... 3.875 02/19/19 1,945,125
CIT GROUP INC 144A.. 5.500 02/15/19 2,110,000
CITIGROUP INC........... 6.125 11/21/17 6,155,242
CITIGROUP INC..... 6.125 05/15/18 6,206,184
CITIGROUP INC....oviiiiiiiiiiiiiiciccctic et 4.750 05/19/15 4,787,543
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CITIGROUP INC....oviiiiiiiiiitiiiiciccciec i 2.250 08/07/15 5,042,750
CITIGROUP INC....oviiiiiiiiiiiiiiieiccciei e VARIABLE RATE 03/10/17 648,440
CLEAN HARBORS INC.....ooiitiiiiiiiiiiicicniccicic s 5.250 08/01/20 864,300
CLEAR CHANNEL WORLDWIDE HOLDIN.....ccccoviiiiniiiniiiiiienicciecicnn 7.625 03/15/20 5,736,125
CLEAVER-BROOKS INC 144A........coooiiiiiiiitiiieiccecicneic e 8.750 12/15/19 920,938
CLEVELAND ELEC ILLUM CO SER D....ccvviviiniiiiiniiiiciicicniecicicic e 7.880 11/01/17 18,445,368
CLEVELAND ELECTRIC ILLUMINATIN......coiiiiiiiniiiiiiiiic e 8.875 11/15/18 12,489,904
CLEVELAND ELECTRIC ILLUMINATIN......coiiiiiniiiiiiiiiiicnicciciccieiene 5.500 08/15/24 3,668,110
CLOUD PEAK ENERGY RESOURCES LL......coovieiiiiiniiiiiinieiciieciciieie 8.500 12/15/19 1,032,075
CLOUD PEAK ENERGY RESOURCES LL.....c.cooviiiiiiiiiiiiiciciieciccicenie 6.375 03/15/24 1,102,050
CNOOC CURTIS FUNDING NO 1 REGS......ccoovviviririiiiniiiiciiciicniccneens 4.500 10/03/23 641,219
COLGATE-PALMOLIVE CO.....oovviniiiiiiniiitiinicniiciciccieic e 3.150 08/05/15 2,032,280
COLGATE-PALMOLIVE CO.....oovviniiitiiniiitiiiciiciiciccieic e 2.100 05/01/23 4,732,842
COLOMBIA GOVERNMENT INTERNATIO 11.750 02/25/20 635,600
COLOMBIA GOVERNMENT INTERNATIO 10.375 01/28/33 488,787
COLOMBIA GOVERNMENT INTERNATIO 7.375 09/18/37 2,968,650
COLOMBIA GOVERNMENT INTERNATIO 4.375 07/12/21 1,759,780
COLOMBIA GOVERNMENT INTERNATIO 4.000 02/26/24 323,340
COLOMBIA GOVERNMENT INTERNATIO 5.625 02/26/44 571,500
COLOMBIA GOVERNMENT INTERNATIO VARIABLE RATE 06/28/27 229,608
COLOMBIA GOVERNMENT INTERNATIO 7.375 01/27/17 775,250
COLOMBIA GOVERNMENT INTERNATIO 7.375 09/18/37 2,223,375
COLOMBIA GOVERNMENT INTERNATIO 7.375 03/18/19 940,000
COLOMBIA GOVERNMENT INTERNATIO 2.625 03/15/23 185,700
COLUMBUS INTERNATIONAL IN 144A..... 7.375 03/30/21 436,800
COMCAST CORP.....couvetitieieiiicicicciecin 6.500 01/15/15 5,011,500
COMCAST CORP... 6.450 03/15/37 2,580,544
COMUCAST CORP....ootiiticticti ettt 5.875 02/15/18 1,236,332
COMUCAST CORP.....oottiticticte ettt 6.950 08/15/37 13,592,679
COMCAST CORP....ooottitictictccttct sttt 5.700 05/15/18 4,842,015
COMUCAST CORP....ootiitictictt ettt 6.400 03/01/40 8,099,388
COMUCAST CORP....cootiitictictc ettt 3.600 03/01/24 1,566,247
COMCAST CORP....coottitictictt ettt 3.375 02/15/25 5,097,432
COMMSCOPE HOLDING CO INC 144A........coivieiiiiiicniiiieicciecien 6.625 06/01/20 2,575,000
COMMSCOPE INC 144A.......oooiiiiiiiiiieiecitcicsiccc et 5.000 06/15/21 630,400
COMMUNITY HEALTH 1/14 COV-LITE.....cceoiiiriiniiiiircincieecnes ZERO COUPON 01/27/21 1,923,666
CONCHO RESOURCES INC.....ooovviiiiiiiiniciiiiiciciccc e 6.500 01/15/22 3,135,000
CONOCOPHILLIPS....viiiiiiitiiticiictcctctc e 5.200 05/15/18 2,210,688
CONOCOPHILLIPS....viiiiiiitiitictieicciectc e 5.750 02/01/19 6,691,933
CONSOL ENERGY INC....oioviiiiiiiiiiiiiiiciticnieicecciee e 8.250 04/01/20 1,146,438
CONSTELLATION BRANDS INC.....ccoviiiiiiiiiiiiiiiiciccicicieie e 4.250 05/01/23 347,375
CONSTELLATION BRANDS INC.....ccoviiiiiiiiiiniiiiinicicicicicie e 3.875 11/15/19 866,450
CONSTELLIUM NV 144A.......ccoiiiiiiiiiiiiiiiie e 5.750 05/15/24 587,250
CONTINENTAL AIRLINES 2007-1 CL..cviviiiiiniiiiciicieiieeicciccecciecnne, 5.983 10/19/23 498,351
CORP NACIONAL DEL COBRE D 144A.......ccooviiiiiiiiiiicicciiciciee, 6.150 10/24/36 576,607
CORP NACIONAL DEL COBRE D 144A.......coooviiiiiiiiiirieicciicicnieae, 3.000 07/17/22 2,074,050
CORP NACIONAL DEL COBRE D 144A.......ccooviiiiiiiiiiieicciiciciee, 4.500 08/13/23 2,209,037
CORP NACIONAL DEL COBRE D 144A.... 4.875 11/04/44 488,532
CORP NACIONAL DEL COBRE D REGS.... 6.150 10/24/36 1,496,800
CORP NACIONAL DEL COBRE D REGS.... 3.750 11/04/20 531,103
CORP NACIONAL DEL COBRE D REGS.... 3.875 11/03/21 509,397
COSAN LUXEMBOURG SA 144A............ 5.000 03/14/23 570,490
COSTA RICA GOVERNMENT INT 144A.. 4.375 04/30/25 653,840
COSTA RICA GOVERNMENT INT 144A.. 7.000 04/04/44 1,076,040
COSTA RICA GOVERNMENT INT REGS.. 4.250 01/26/23 1,647,000
COSTA RICA GOVERNMENT INT REGS 4.250 01/26/23 3,479,745
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COUNTRY GARDEN HOLDINGS C REGS.......ccocovuiiiiniinieiiiiiiicciienine 11.125 02/23/18 248,159
COUNTRY GARDEN HOLDINGS C REGS.......ccocovuiiiiiiiieiiiicicciieine 7.250 04/04/21 94,700
COVIDIEN INTERNATIONAL FINANCE........cccoeviiiiiiiiiiiicniieiciicenies 6.000 10/15/17 2,236,590
COX COMMUNICATIONS INC 144A.......cooiiiiiiiiieniicicciceicienne, 9.375 01/15/19 9,973,771
COX COMMUNICATIONS INC 144A.......cooiiiiiiiieniecicicciciee, 3.250 12/15/22 6,234,684
COX COMMUNICATIONS INC 144A......ccooiiiiiiiiieiicicciceeienne, 2.950 06/30/23 4,985,529
CPG MERGER SUB LLC 144A.........ooiiiiiiiiiiiicicecici e 8.000 10/01/21 4,626,813
CPIINTERNATIONAL INC....oooviiiiiiiiiticiciecicicecec s VARIABLE RATE 02/15/18 703,838
CREDIT SUISSE/NEW YORK NY....coiiniiiiiiiiiniiiniiiiiecnieeesneesnenees 3.625 09/09/24 5,090,431
CREDIT SUISSE/NEW YORK NY....coiiniiiiiniiiniiiniiiiienesneesnenees 3.000 10/29/21 1,990,703
CROATIA GOVERNMENT INTERN 144A........ccocvviviiiiiiiiiiiiiecicine 6.375 03/24/21 1,173,345
CROATIA GOVERNMENT INTERN 144A........coovviviiiiiiiiiiniicicne 6.000 01/26/24 1,494,493
CROATIA GOVERNMENT INTERN REGS........cocovviiiiiiiiiniiiiiiiiiciene 6.625 07/14/20 2,739,050
CROATIA GOVERNMENT INTERN REGS........cooooviiiiiiiiiiiiiiiiiciciens 6.250 04/27/17 3,447,178
CROATIA GOVERNMENT INTERN REGS........coceviiviiiiiiiiiiiiciiiiiciene 6.000 01/26/24 3,946,883
CROWN CASTLE INTERNATIONAL COR.....oovveniiiiiniiiiiicicciecicieie 4.875 04/15/22 1,333,200
CSX CORP....ovrtieiiticiitcccc e 6.150 05/01/37 2,450,743

CSX CORP............. 7.375 02/01/19 11,094,758
CVS HEALTH CORP... 2.750 12/01/22 9,718,870
CVS HEALTH CORP........cccvevenne 4.000 12/05/23 1,058,356
CVS HEALTH CORP......coovvritiiiiiicnicnnn 3.375 08/12/24 3,024,306
CYRUSONE LP / CYRUSONE FINANCE.... 6.375 11/15/22 4,141,900
DAIMLER FINANCE NORTH AME 144A..... 2.625 09/15/16 5,122,200
DAIMLER FINANCE NORTH AME 144A.......cccoiiiiiiiiiiniiiiciccneen 1.650 04/10/15 3,006,570
DAIMLER FINANCE NORTH AME 144A.......cccooiiiiiiiiiiiniiiiciccneens 2.400 04/10/17 607,406
DAIMLER FINANCE NORTH AME 144A.......cccoivimiiiiiiniiiiciccneen 2.250 07/31/19 498,465
DAIMLER FINANCE NORTH AME 144A..... 1.875 01/11/18 10,034,800
DAIMLER FINANCE NORTH AMERICA.........coovtiiiiiiiiiiiiieiccicinn 8.500 01/18/31 14,777,037
DANA HOLDING CORP......ooviitiitiiiiiiiticicicic et 5.375 09/15/21 824,000
DAVITA HEALTHCARE PARTNERS INC......coovviiiiiiiiiniiiicniccicicnne, 5.750 08/15/22 3,566,900
DAVITA HEALTHCARE PARTNERS INC......cooiviiiiiiiiiiiiiiiciccicicine, 5.125 07/15/24 1,371,900
DEL MONTE FOODS 2/14 COV-LITE....c.ccoeciviiriiiiineinciniieiecnnes ZERO COUPON 08/18/21 729,925
DELL 9/13 (USD) COV-LITE TLB....c.ctrieiiiiriircirieiieiseeeeeeneenen ZERO COUPON 04/29/20 2,114,706
DENBURY RESOURCES INC......ccoviiiiiiiiiiiiiniiiiiiccicciciececiceec s 5.500 05/01/22 1,281,000
DENMARK GOVERNMENT BOND.......cccovviimiiiiiiiiiitiiiciccicci e 3.000 11/15/21 25,351,842
DENMARK GOVERNMENT BOND.......cccooviiiiiiiiiiiiiiiiciccicccne 1.500 11/15/23 702,620
DEUTSCHE BUNDESREPUBLIK INFLAT .....cooviiiiiiiiiiiiiccicicciccic e 0.100 04/15/23 13,884,703
DEUTSCHE TELEKOM INTERNAT 144A......cccoiviiniiiiiiiiiniicieienne, 3.125 04/11/16 5,124,650
DEUTSCHE TELEKOM INTERNATIONAL.......cocviiiiiiiiiiniiiicicciicicn STEPPED RATE 06/15/30 19,225,195
DEUTSCHE TELEKOM INTERNATIONAL.......coviviiiiiiiiiniiiicicciicienn 5.750 03/23/16 5,277,732
DEUTSCHE TELEKOM INTERNATIONAL.......coceiviiiiiiiiiniiiicicciicicnn 6.750 08/20/18 6,958,808
DEVELOPMENT BANK OF MONGO REGS.........ccooevviiiiiiiniiiiiiciciene 5.750 03/21/17 2,304,000
DEXIA CREDIT LOCAL SA/NEW 144A........ccooeviniiniiiinciniiiiecnnes VARIABLE RATE 01/11/17 4,196,636
DIGICEL GROUP LTD 144A.......oooiiiiiiiiiiiiniieicieiieic e 7.125 04/01/22 624,030
DIGITALGLOBE INC 144A......cooviiiiiiiiiieieicie e 5.250 02/01/21 3,671,750
DISCOVERY COMMUNICATIONS LLC....covevviiiiiiiiiiniiiicciiciciccnce 5.625 08/15/19 3,364,120
DISCOVERY COMMUNICATIONS LLC....ccvovviiiiiiiiiiiiiiiciiciciccnce 5.050 06/01/20 3,296,473
DISCOVERY COMMUNICATIONS LLC..... 4.375 06/15/21 5,288,136
DISH DBS CORP.... 5.875 07/15/22 1,383,750
DISH DBS CORP.... 5.000 03/15/23 3,889,350
DISH DBS CORP......ccovvriieiiriiniiiicnicnn 5.125 05/01/20 11,722,263
DOMINICAN REPUBLIC INTERN 144A... 5.875 04/18/24 3,901,500
DOMINICAN REPUBLIC INTERN REGS... 7.500 05/06/21 6,985,356
DOMINICAN REPUBLIC INTERN REGS... 5.875 04/18/24 1,020,000
DOMINICAN REPUBLIC INTERN REGS... 9.040 01/23/18 807,745
DOMINICAN REPUBLIC INTERN REGS 7.500 05/06/21 3,587,519
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DOMINION GAS HOLDINGS LLC......coviviiiiiiiiniiiiiicicciciciecicieie 3.600 12/15/24 3,055,770
DOMINION RESOURCES INC/VA.......cceoiviiiriiiiiiiinicincenneenennes 5.200 08/15/19 6,841,912
DOMINION RESOURCES INC/VA.......cceovriiniiiiiiinieincenseiennes VARIABLE RATE 10/01/54 5,563,125
DOMINION RESOURCES INC/VA.......cceciviiriiiiiiinicinceninieeennes 3.625 12/01/24 5,061,594
DOW CHEMICAL CO/THE.....coviiiiniiiniiiiieinieisene s 7.375 11/01/29 2,422,723
DOW CHEMICAL CO/THE.....cciiiiiiriiiniiiiieiniciicecsne e 8.550 05/15/19 20,258,974
DOW CHEMICAL CO/THE.....cciviiiiniiiniiiinieiicicecneesiesssenesnias 9.400 05/15/39 3,059,889
DOW CHEMICAL CO/THE.....coniiiiiniiiniiiiiieinieicene e 4.250 11/15/20 4,651,261
DOW CHEMICAL CO/THE.....cciniiiiiniiiniiiiircinieieecnneesesne e 3.000 11/15/22 11,212,440
DOW CHEMICAL CO/THE.....coniiiiniiiniiiiineinieicece s 4.250 10/01/34 4,949,067
DREAMWORKS ANIMATION SKG 144A.........cccooiiiniiniiiiiiiiiiciciens 6.875 08/15/20 300,325
DS SERVICES OF AMERICA IN 144A.......ccooiiiiiiiiiniiiciceeicnne, 10.000 09/01/21 5,191,725
DUKE ENERGY CAROLINAS LLC.....coviiiiiiiiiiniciiciciccicie e 6.050 04/15/38 6,665,741
DUPONT FABROS TECHNOLOGY LP......cccveviiiiiiiiniiiiiiiiciieeiciceie 5.875 09/15/21 3,871,250
DYNEGY FINANCE | INC/ DY 144A.......ccooviiniiniiiinicineinieeieneenes 6.750 11/01/19 1,159,950
DYNEGY FINANCE | INC/ DY 144A......ccccoviniiriiiicineinceienennes 7.375 11/01/22 2,218,150
DYNEGY FINANCE | INC/ DY 144A..... 7.625 11/01/24 637,500
EAGLE SPINCO INC... 4.625 02/15/21 3,766,313
EATON CORP........... 1.500 11/02/17 794,308
EATON CORP......ccocvvvienrens 2.750 11/02/22 2,354,395
EDP FINANCE BV 144A................... 6.000 02/02/18 8,658,080
El DU PONT DE NEMOURS & CO.....oovevmiiiiitiiiiiiiiicniicicicici e 4.900 01/15/41 5,412,291
EI DU PONT DE NEMOURS & CO........... 2.800 02/15/23 11,316,411
EL SALVADOR GOVERNMENT IN 144A..... 5.875 01/30/25 838,295
EL SALVADOR GOVERNMENT IN REGS..... 8.250 04/10/32 912,000
EL SALVADOR GOVERNMENT IN REGS..... 7.375 12/01/19 1,110,000
EL SALVADOR GOVERNMENT IN REGS..... 5.875 01/30/25 1,847,750
EL SALVADOR GOVERNMENT IN REGS......c.occveviiiiniiiiiiiniiiiiinieiee 7.750 01/24/23 726,000
EL SALVADOR GOVERNMENT IN REGS......c..covviiiiniiiniiniiiiiiieiiieiene 7.650 06/15/35 1,643,000
EL SALVADOR GOVERNMENT IN REGS......c.ccoviiiiniiiiiiiiiciiiiiciene 5.875 01/30/25 467,773
ELECTRICITE DE FRANCE SA 144A.......ccooiiiiiiiiiiiiieicnecicicieine 6.500 01/26/19 2,340,920
EMATUM VIA MOZAMBIQUE EMA REGS........cccooviiiiniiiiiiiiicienn 6.305 09/11/20 2,925,600
EMECO PTY LTD 144A.....coiiiiiiiiiiiitieiciicceei et 9.875 03/15/19 3,059,000
EMERSON ELECTRIC CO....ccvviuiiiiiiiiiciicciicicnicci e 5.250 10/15/18 2,948,021
EMPRESA DE TRANSPORTE DE REGS.......cccovviviiiiiiiiiiiiiiicnicice 4.750 02/04/24 1,367,451
EMPRESA NACIONAL DEL PETR REGS.......ccocvviviiiiiiiiicniicicnicicne 4.375 10/30/24 1,369,435
ENEL FINANCE INTERNATIONA 144A.......ccooiiiiiiiiiiniiiiiciecicn 6.800 09/15/37 2,780,846
ENEL FINANCE INTERNATIONA 144A.......ccooiiiiiiiiiiiniiiieiccicicnn 6.000 10/07/39 13,530,470
ENELSPA T44A. ..ottt VARIABLE RATE 09/24/73 11,282,705
ENERGY TRANSFER EQUITY LP...cvooviiiiiiiiiiiiiiciiciccci e, 5.875 01/15/24 2,689,750
ENERGY TRANSFER PARTNERS LP.....c.cooviiiiiiiiiiiiiiiicieciciicie 4.650 06/01/21 1,045,018
ENERGY TRANSFER PARTNERS LP.......coviiiiiiiiiiiiiiiiiiciiciciccicie 4.150 10/01/20 22,712,556
ENISPA TA4A. ..ot 5.700 10/01/40 7,440,149
ENTEGRISINC 144A.......coiiiiiiiiiiiiictiici st 6.000 04/01/22 329,063
ENTERPRISE PRODUCTS OPER.......cociiiiiiiiiiiiciciccicicccccie 3.750 02/15/25 1,996,009
ENTERPRISE PRODUCTS OPERATING.......c.cocviiiiiiiciieicniciicic i 6.875 03/01/33 2,237,347
ENTERPRISE PRODUCTS OPERATING.......c.covveiiiriiiiiicienicciicic e 7.550 04/15/38 6,787,590
ENTERPRISE PRODUCTS OPERATING.......c.ccceeviiiinieiinenns 6.450 09/01/40 996,747
ENTERPRISE PRODUCTS OPERATING.......c.coceeviiiinieiinenne 3.200 02/01/16 3,068,362
ENTERPRISE PRODUCTS OPERATING.......c.ccceeviiiinieiinenns 4.050 02/15/22 3,108,134
ENTERPRISE PRODUCTS OPERATING.......c.cccoeviiiinieiinenns 3.350 03/15/23 10,772,115
ENTERPRISE PRODUCTS OPERATING.... 3.900 02/15/24 5,062,247
EP ENERGY LLC / EVEREST ACQUIS....... 9.375 05/01/20 767,600
EP PETROECUADOR VIA NOBLE REGS... VARIABLE RATE 09/24/19 3,575,045
EQUINIX INC.....ooiiiiiiiiiiiiiiiicicct et 4.875 04/01/20 865,650
EQUINIX INC.....ooiiiiiiiiiiiiiiiciccc et 5.375 04/01/23 2,725,000

STATE OF WISCONSIN INVESTMENT BOARD

58



CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

FIXED INCOME

NAME COUPON MATURITY FAIR VALUE

ERICKSON INC....ooiiiiiiiiiiiiiiiciciccci e 8.250 05/01/20 611,600
ERP OPERATING LP...ovioiiiiiiiiiiiiiiicicicc s 4.625 12/15/21 4,905,932
ESALGMBH 144A........ooiiiiiiiiiiiiiiiticic e 6.250 02/05/23 787,373
ESKOM HOLDINGS SOC LTD 144A.......cccooviiiiiiiiiniicieniecieicceeien 6.750 08/06/23 666,075
ESKOM HOLDINGS SOC LTD REGS........coceviiiiiiiiiiieiicniccicniccncnne 5.750 01/26/21 1,708,500
ESKOM HOLDINGS SOC LTD REGS........cocevviiiiiiiiiieiiiiiicicniccncine 6.750 08/06/23 1,452,500
EXELON GENERATION CO LLC.....covieiiiiiiiiicniiciicicciicicsiecciec e 6.200 10/01/17 6,681,382
EXELON GENERATION CO LLC.....oovieiiiiiiiiiiniiciiciccicic st 4.000 10/01/20 2,079,482
EXELON GENERATION CO LLC.....covieiiiiiiiiiiniicniciccicic it 4.250 06/15/22 36,379,626
EXPORT-IMPORT BANK OF IND REGS.........ccovvivriniiniiiiiniiiiciciienn 4.000 08/07/17 4,364,136
EXPORT-IMPORT BANK OF KOREA........cccoviiiiiiiiiiiiiicicicicn 4.000 01/11/17 1,152,958
FCA US LLC / CG CO-ISSUER INC....coviviiiiiiiiiiinieiincinceeessnec e 8.250 06/15/21 1,234,863
FEDERAL EXPRESS CORP 1998 PASS......cccoiiiiiniiiiiiiciiciccieciciceniee 6.720 07/15/23 1,823,902
FEDERAL HOME LN BK CONS BD......ccovviiiiiiiiiiniiicnicciciccciccc 5.250 12/11/20 35,434,860
FEDERAL HOME LN BK CONS BD.......c.covviiiitiiiiiiiiicniicicicccicceen 5.625 03/14/36 13,867,567
FEDERAL HOME LN MTG CORP.......ovviiriitiitiiiiiticiccicicici e 5.250 04/18/16 15,914,742
FEDERAL NATL MTG ASSN........... 2.250 03/15/16 17,602,891

FEDERAL NATL MTG ASSN.... 5.375 06/12/17 22,114,024

FEDEX CORP......ccvrviriinienene 8.000 01/15/19 1,988,516
FELCOR LODGING LP...... 6.750 06/01/19 2,077,400
FELCOR LODGING LP......... 5.625 03/01/23 1,757,250
FHLMC POOL #1J-1056.... VARIABLE RATE 05/01/38 1,022,348
FHLMC POOL #1Q-0403.. VARIABLE RATE 01/01/38 1,573,700
FHLMC POOL #1Q-1114.. VARIABLE RATE 03/01/38 744,673
FHLMC POOL #C9-1746... 4.500 12/01/33 1,781,316
FHLMC POOL #G0-3073...... 5.500 07/01/37 7,074,653
FHLMC POOL #G0-5580........ccceevvmiiniiniiiiiiiiniicicicnnn 6.500 04/01/39 2,615,487
FHLMC POOLH#GO-7074.....cooviiiiiiiiiiiiiieiccicccice s 5.500 01/01/40 6,489,274
FHLMC POOLHGI-1713iciiiiiiiiiiiiiiiciccc e 5.500 06/01/20 3,332,261
FHLMC POOL#G1-3700.......c.ccciiimiiniiiiiiiiiiiniicicicsei e 5.500 07/01/22 3,530,584
FHLMC POOLHGI1-4667......c.covviiriiiiiiiiiiiiiiciiicicciecen e 4.000 02/01/27 4,788,611
FHLMC POOL#G1-8006........ccceeiiiiiriiiiiiiiiiiticienicceei e 5.500 08/01/19 877,553
FHLMC POOLH#HO-1774. ..ot 6.500 09/01/37 58,338
FHLMC POOL#HO-9158.......cootiiiiiiiiiiiiiicicicccc e 6.500 10/01/37 90,174
FHLMC POOL#HO-9197.....cooiiiiiiiiiiiiiiciciccicci 6.500 10/01/38 179,434
FHLMC POOL#J1-0827......ccoviiiiiiiiiiiiiiiiciiciicccc e 4.500 10/01/24 3,741,720
FHLMC POOL#J1-3193. ..ot 4.000 10/01/25 8,326,907
FHLMC POOL #Q2-1922.....ccuiviiiiiiiiiiiiiiiiieicicceciceic e 4.500 10/01/43 14,971,754
FHLMC MULTICLASS MTG 2869 ZJ.....ccoovviimiiiiiiiiiiiiicicciicicciecnei e 6.000 10/15/34 2,240,460
FHLMC MULTICLASS MTG 2953 DZ.....ccoovviiiiiiiiiniicienicciciccieeien 5.000 03/15/35 4,808,100
FHLMC MULTICLASS MTG 4319 MA.....ccocoiiiiiiiiicinniecicicccin, VARIABLE RATE 03/15/44 3,950,158
FHLMC MULTICLASS MTG 51 Aot VARIABLE RATE 09/25/43 297,980
FINANCING OF INFRASTRUCUR REGS.......cccoviviieiiiiiicniiiicnicicie 9.000 12/07/17 811,200
FINLAND GOVERNMENT BOND 144A........cccooviiiiiiiiiiiiniiiiciiieiene 2.625 07/04/42 1,235,994
FINLAND GOVERNMENT BOND 144A........cccooviiiiiiiiiiiinieiicieeine 1.500 04/15/23 5,873,984
FIRST DATA CORP....oovvitiititicicctcccct s 12.625 01/15/21 997,500
FIRST DATA CORP.....ovitiititicicctccccce s 10.625 06/15/21 5,577,563
FIRST DATA CORP 144A.. 8.250 01/15/21 3,878,750
FIRST DATA CORP 144A.........cccvvvurnenn 6.750 11/01/20 416,325
FIRST QUANTUM MINERALS LT 144A... 7.250 05/15/22 2,758,500
FNMA POOL #0256492........cccovvimiiiiiniiiiniicnieinenen 6.000 11/01/36 1,425,401
FNMA  POOL #0257295......ccccvviiiiiiiiiinieicniiceeien 6.000 07/01/28 450,819
FNMA POOL #0745452......c.covviviiiiiiiinieieniicicicnen 5.500 07/01/20 1,275,048
FNMA POOL #0823687......cccovvvviiiiiiinieieniicieicn VARIABLE RATE 07/01/35 81,436
FNMA POOL #0888736......cccovevuiiniiiriniiieniicieien 6.000 10/01/37 1,999,410
FNMA  POOL H0O888787.....cceeviirieniiiiiiniiiiciciectecicieic st 6.500 10/01/37 58,336
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FNMA  POOLH0889072......c.cooviitiiniiiiiniiiicicniccieciccnr e 6.500 12/01/37 1,344,840
FNMA  POOL#0903010......ccevuiiriiiiiiiiiiiiienicinecicsie e 5.500 12/01/36 2,204,901
FNMA  POOLH0917956......cccvuiiiiiiiiiiiiiiiiciicinecicireic e VARIABLE RATE 05/01/37 7,183,000
FNMA  POOLH0931694........ccoviiiiiiiiiniiiiciciccenec e 6.000 05/01/22 645,036
FNMA  POOL #0952320......cccmiiiiiiiniiiiiiiiieniciieeicsieeie e 6.500 10/01/37 53,914
FNMA  POOL #0AA3520......ccciiiiiiiiiiriiiiciieiesicceic e VARIABLE RATE 03/01/37 2,247,487
FNMA  POOL #OADOI130......c.coiiiiiiiniiiiiieiiiciicie et 6.500 08/01/39 818,095
FNMA  POOLH#OADOILB3.......cooviiiiiiiiiiciiiieciic e 6.000 11/01/34 2,873,120
FNMA  POOL #OADOA20........cccoeietiiieiiitieiiciieie et 6.000 11/01/23 1,563,959
FNMA  POOLHOAEO379....coooiiiiiiiiiniiiicicicccic e 5.500 08/01/24 7,844,551
FNMA  POOLHOAEOQB20........ccoovviiviiniiiiiiiitiiicciccecsicei e 5.500 05/01/24 675,399
FNMA  POOL HOALOSS52......c.coovieiiiiieiiiiiiieciccicc e 6.000 06/01/38 3,527,712
FNMA  POOLHOALOO9OL.....cooiiiiniiiiiniiiiitieiccicc e 6.000 07/01/38 1,599,763
FNMA  POOL #OALL900.......c.ccceeviiriiniiiiiriiieciicie et 4.500 08/01/26 6,716,479
FNMA  POOLHOALAB2S........coveeviiiiitiiiiiticiccic e VARIABLE RATE 11/01/43 13,937,860
FNMA  POOLHOALS441. ..ottt 4.500 09/01/41 9,565,272
FNMA POOL #0A02296..... VARIABLE RATE 02/01/44 2,424,647
FNMA POOL #0AS0909...... 4.500 11/01/43 2,848,228
FNMA POOL #0MA1193..... 4.000 09/01/32 5,607,696
FNMA POOL #OMA1960........cccevvirienenne 4.000 06/01/34 5,728,174
FNMA POOL #OMA389%4........... 4.000 09/01/31 5,861,081
FNMA GTD REMIC P/T 02-90 Al.... 6.500 06/25/42 1,263,726
FNMA GTD REMIC P/T 02-T19 Al... 6.500 07/25/42 827,787
FNMA GTD REMIC P/T 03-W6 3A... 6.500 09/25/42 120,187
FNMA GTD REMIC P/T 04-W14 1AF.. VARIABLE RATE 07/25/44 259,420
FNMA GTD REMIC P/T 04-W15 1A2.. 6.500 08/25/44 4,670
FNMA GTD REMIC P/T 04-W2 2A1.... 6.500 02/25/44 6,728,372
FNMA GTD REMIC P/T 04-W8 3A.....ccciiriiiniiiiiciniciiecnisenneees 7.500 06/25/44 759,284
FNMA GTD REMIC P/T 04-W9 2AT......cconiimiiiiiiiicinieiiccnineenenes 6.500 02/25/44 77,562
FNMA GTD REMIC P/T 06-W1 1A3......cciiiiiiiiiiiiiiiicinnccnieenees 7.500 12/25/45 986,425
FNMA GTD REMIC P/T 14-M13 ASQ2......ccceeirirriiiriinreiriiiieineinnes 1.648 11/25/17 3,020,010
FONDO DE TITULIZACI 17 A2 REGS........coiiviiiiiiiiiniiiicicsiecicienie VARIABLE RATE 12/17/49 471,810
FORD MOTOR CO....oovviiiiniiniiiiiiii ittt 4.750 01/15/43 2,106,562
FORD MOTOR CREDIT CO LLC.....covieiiiiiiiiniiniiiniiiccicicciecicicnic i 8.125 01/15/20 1,238,741
FORD MOTOR CREDIT CO LLC.....covieiiiiiiiiniiniiiiiiicicicceccieie e 5.625 09/15/15 2,450,620
FORD MOTOR CREDIT CO LLC.....covieiiiiiiiiniiniiiniiiicicicceciccic i 5.750 02/01/21 21,802,049
FORD MOTOR CREDIT CO LLC.....covieiiiiiiiiniiniiiniiicciiciccecicieeie 5.875 08/02/21 13,931,672
FORD MOTOR CREDIT CO LLC.....covieiiiiiiiiniiiiiniciiciicicciececiencie 2.750 05/15/15 2,516,725
FORD MOTOR CREDIT CO LLC.....covieiiiiiiiiiiniiiniciccicieciecicicie 3.000 06/12/17 5,128,543
FORD MOTOR CREDIT CO LLC.....covieiiiiiiiiiniiiiiniiicciicicceciccieieie 4.250 09/20/22 6,150,675
FORD MOTOR CREDIT CO LLC.....coviiiiiiiiiiiiiiiniiicciicicciciciecie 1.700 05/09/16 1,506,053
FORD MOTOR CREDIT CO LLC.....covieiiiiiiiiiiniiiniiicciciececicicnc e 4.375 08/06/23 2,135,971
FORD MOTOR CREDIT CO LLC.....covieiiiiiiiiiiniiiniiiiciiciccecicicicie 1.684 09/08/17 4,956,332
FRANCE (GOVT OF)...cuiiiiiiiiiiniiiiiciiieiiecic e 3.500 04/25/15 14,675,448
FRANCE (GOVT OF)...cuiiiiiiiiiiiiiiniiiceinitet e 3.750 04/25/21 11,742,567
FRANCE (GOVT OF) BDS.....cotriiiiiiiiiiiiiiiieinicenircnnnes s 5.500 04/25/29 19,909,471
FRANCE GOVERNMENT BOND OA REGS.......cccovveviiniiiiiiiiinieniiiicnn 3.250 05/25/45 18,243,034
FRANCE GOVERNMENT BOND OAT 5.750 10/25/32 13,098,932
FRANCE GOVERNMENT BOND OAT 4.250 04/25/19 4,278,900
FRANCE GOVERNMENT BOND OAT 4.750 04/25/35 26,086,835
FRANCE GOVERNMENT BOND OAT 4.000 10/25/38 9,201,059
FRANCE GOVERNMENT BOND OAT 3.750 10/25/19 14,186,739
FRANCE GOVERNMENT BOND OAT 3.500 04/25/26 4,588,664
FRANCE GOVERNMENT BOND OAT 2.500 10/25/20 33,595,460
FRANCE GOVERNMENT BOND OAT 1.100 07/25/22 11,017,812
FRANCE GOVERNMENT BOND OAT 4.500 04/25/41 2,844,216
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FRANCE GOVERNMENT BOND OAT.....c.coviiiiniiiiiiiiicnicciecicieeieiene 3.500 04/25/20 14,194,116
FRANCE GOVERNMENT BOND OAT.....c.coviiiiiiiiiiiiieniccieciciceieiene 3.000 04/25/22 13,313,331
FRANCE GOVERNMENT BOND OAT.....c.coviiiiiiiiiiiiicniccieciciceie e 1.750 05/25/23 12,325,306
FRANCE GOVERNMENT BOND OAT.....c.coviiiiiiiiiiiiienieciecicieeieiene 2.250 10/25/22 34,230,182
FRANCE GOVERNMENT BOND OAT.....c.covimiiniiiiiiiiienicciecicieie e 1.000 05/25/18 9,380,470
FRANCE GOVERNMENT BOND OAT......coviiiiniiiiiiiiienicciecicieeie e 0.250 07/25/24 8,980,072
FRANCE GOVERNMENT BOND OAT.....c.coviiiiiiiiiiiiieniccieciciceieiene 2.250 05/25/24 12,105,494
FRANCE GOVERNMENT BOND OAT.....c.coviiiiiiiiiiiiieniccieciciceie e 1.000 05/25/19 3,393,955
FRANCE GOVERNMENT BOND OAT.....c.coviiiiniiiiiiiiienicciecicieie e 2.500 05/25/30 278,654
FRANCE GOVERNMENT BOND OAT.....c.coviiiiniiiiiiiiienicciiciciceie e 1.750 11/25/24 9,605,392
FRENCH TREASURY NOTE BTAN.....ccoiiiiiiiiiiiiiciecicircc e 2.000 07/12/15 18,339,663
FRENCH TREASURY NOTE BTAN.....cccoiiiiitiiiiiiiiciccircic s 2.500 07/25/16 12,579,950
FRESENIUS MEDICAL CARE US 144A........coooiiviiiiiiiiiiiicniccicic e 5.625 07/31/19 133,438
FRESENIUS MEDICAL CARE US 144A........ccooiiiiiiiiiiiiiiicniciicicciee 4.125 10/15/20 1,291,425
FRESENIUS MEDICAL CARE US 144A........coooiiviiiiiiiiiiiicniciicic e 4.750 10/15/24 1,267,550
FRESENIUS MEDICAL CARE US 144A........cooovviiiiiiiicieniiiieicieen 5.750 02/15/21 586,438
FRONTIER COMMUNICATIONS CORP... 9.000 08/15/31 1,436,910
FRONTIER COMMUNICATIONS CORP.......ccevvrrriiiiiriiiiiieinicnne 7.125 03/15/19 1,379,700
FRONTIER COMMUNICATIONS CORP... 6.250 09/15/21 1,497,450
FTS INTERNATIONAL INC 144A.... 6.250 05/01/22 1,040,250
GABONESE REPUBLIC 144A......... 6.375 12/12/24 209,404
GABONESE REPUBLIC REGS..... 8.200 12/12/17 475,288
GABONESE REPUBLIC REGS..... 6.375 12/12/24 1,443,710
GAMESTOP CORP 144A........ 5.500 10/01/19 1,679,188
GANNETT CO INC........... 7.125 09/01/18 1,032,500
GANNETT CO INC....oovrviiiiiciiiicnicne 5.125 07/15/20 12,240,000
GANNETT CO INC....oovrviiiiiicieiiicne, 5.125 10/15/19 14,826,250
GANNETT CO INC..oooiiiiiiiciiiticicicctcci s 6.375 10/15/23 2,300,200
GANNETT CO INC 144A. ..ottt 4.875 09/15/21 496,250
GATES GLOBAL 6/14 (USD)...c.oeviiriiiiniiiiiiieiiiciiceineeneeisnessnes ZERO COUPON 07/05/21 4,316,101
GAZPROM OAO VIA GAZ CAPIT 144A.......cooviiniiiiiiiiiiicieniceci 6.510 03/07/22 170,098
GAZPROM OAO VIA GAZ CAPIT 144A.......cooviiiiiiiiiiniiciesicecin 9.250 04/23/19 264,051
GAZPROM OAO VIA GAZ CAPIT 144A.......cooviiiiiiiiieniiciecicecn 4.300 11/12/15 433,693
GC PASTOR HIPOTECARI5 A2 REGS.......cccooviiiiieiiiicienicciciccecinn VARIABLE RATE 06/21/46 1,390,670
GENCORP INC....ooiiiiiiiiiiiticcccct e 7.125 03/15/21 4,178,727
GENERAL ELECTRIC CAPITAL CORP......covvvtiiiiitiiiciiciciccicic e 5.550 05/04/20 8,066,432
GENERAL ELECTRIC CAPITAL CORP......covvvtiiiiitiinicnticicniccicic e 5.625 09/15/17 2,768,894
GENERAL ELECTRIC CAPITAL CORP......covivtiiiiitiiiciiciciccieic e 5.875 01/14/38 6,317,570
GENERAL ELECTRIC CAPITAL CORP......ccvivtiiiiitiiniciicicniccicic e 5.500 01/08/20 20,821,318
GENERAL ELECTRIC CAPITAL CORP......covvvtiiiiiticicniicicniccici e 4.375 09/16/20 21,886,885
GENERAL ELECTRIC CAPITAL CORP......covvvtiiiiitiiicticiciciicic e 4.625 01/07/21 1,113,650
GENERAL ELECTRIC CAPITAL CORP......covivtiiiiitiiicniicniciccicic e 4.650 10/17/21 10,347,996
GENERAL ELECTRIC CAPITAL CORP......covivtiiiiitiiicnticnicniccicic e 1.625 07/02/15 5,031,400
GENERAL ELECTRIC CAPITAL CORP......covivtiiiiitiinicniicicniccicic e 6.750 03/15/32 13,628,491
GENERAL MILLS INC...ovoiviiiiiiiiiiiciccicictcc e 5.200 03/17/15 5,046,950
GENERAL MOTORS CO....oviiiiniiiiciiiiicieciccici et 3.500 10/02/18 13,489,500
GENERAL MOTORS CO....uvoiiiniiiiiiiciicnecictcic e 4.875 10/02/23 6,420,000
GENERAL MOTORS FINL CO.. 3.250 05/15/18 2,132,663
GENON ENERGY INC.....coovvvviiiiiiiiiiinne 9.500 10/15/18 3,432,750
GEORGIA GOVERNMENT INTERN REGS... 6.875 04/12/21 3,619,050
GEORGIA POWER CO........ 4.300 03/15/42 5,292,800
GERMANY (FED REP) BDS........ 6.250 01/04/24 22,029,095
GIBRALTAR INDUSTRIES INC.......... VARIABLE RATE 02/01/21 1,710,275
GLP CAPITAL LP / GLP FINANCING..... 4.375 11/01/18 2,673,838
GLP CAPITAL LP / GLP FINANCING......c.ctctirinrrrererereeieinrerenenenene 4.875 11/01/20 2,571,750
GOLDMAN SACHS GROUP INC/THE.....c.ccocumrririrereiiiininnenerereeineneaes 7.500 02/15/19 1,190,069
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GOLDMAN SACHS GROUP INC/THE......ccouviiiriinriiniiiiieinieiienenns 5.375 03/15/20 1,121,001
GOLDMAN SACHS GROUP INC/THE......ccouvuiriiriinriiniiiiieinieiienenns VARIABLE RATE 11/15/18 4,155,327
GOLDMAN SACHS GROUP INC/THE......ccoeuiiiriiniiiniiiiieineiinenns 3.850 07/08/24 5,116,193
GOLDMAN SACHS GROUP INC/THE......ccouviiiriinriiniiiiieinieiienens 5.950 01/18/18 13,324,384
GOLDMAN SACHS GROUP INC/THE......ccouiiiiiiniiiniiiiieinieiiinenns 6.150 04/01/18 13,443,889
GOLDMAN SACHS GROUP INC/THE......ccouiuiiiriinriiniiiiieinieiiinenns 5.250 07/27/21 2,243,264
GOLDMAN SACHS GROUP INC/THE......ccouvuiiiriinriiniiiiieinieiinenns 5.750 01/24/22 11,509,270
GOLDMAN SACHS GROUP INC/THE......ccoueuiiiriinriiniiiiieinieiinenns 3.300 05/03/15 4,032,480
GOLDMAN SACHS GROUP INC/THE......ccouvuiiiriinriiniiiiieinieeiinenns 2.625 01/31/19 10,038,054
GOODYEAR TIRE & RUBBER CO/THE.......ccceeiririiiiriinriinicieinees 7.000 03/15/28 1,775,025
GOODYEAR TIRE & RUBBER CO/THE.......ccceeiriiiiiiiiiniiiniiecnees 7.000 05/15/22 1,782,000
GOODYEAR TIRE & RUBBER CO/THE.......ccceceiririiiiriiniiiniieiees 6.500 03/01/21 1,086,500
GOVERNMENT OF CANADA 5.750 06/01/29 6,272,610
GOVERNMENT OF CANADA 4.250 12/01/21 1,685,343
GOVERNMENT OF CANADA 4.250 12/01/26 1,796,938
GOVERNMENT OF CANADA 5.750 06/01/33 924,501
GOVERNMENT OF CANADA 4.000 06/01/16 5,398,796
GOVERNMENT OF CANADA 4.000 06/01/17 5,827,799
GOVERNMENT OF CANADA 4.000 06/01/41 229,265
GOVERNMENT OF CANADA 3.750 06/01/19 1,911,658
GOVERNMENT OF CANADA 3.500 06/01/20 4,792,536
GOVERNMENT OF CANADA 2.750 06/01/22 932,382
GOVERNMENT OF CANADA 3.250 06/01/21 2,872,118
GOVERNMENT OF CANADA 1.500 12/01/44 6,956,309
GOVERNMENT OF CANADA 3.500 12/01/45 2,927,865
GOVERNMENT OF CANADA 1.500 06/01/23 7,994,514
GRAY TELEVISION INC........... 7.500 10/01/20 1,874,600
GRIFFON CORP......outiitiiiitictict s 5.250 03/01/22 2,073,794
GRIFOLS WORLDWIDE OPERATI 144A........cccoviiiiiiniiiiiniiiicniccneenn 5.250 04/01/22 976,679
GROUP 1 AUTOMOTIVE INC 144A........cooiiiiiiiiniicieiecieic e 5.000 06/01/22 537,625
GUATEMALA GOVERNMENT BOND REGS........ccccoviviiniiiiiiiiiiiiiiiens 5.750 06/06/22 2,110,388
GUATEMALA GOVERNMENT BOND REGS........ccccovimiiniiniiiiiiiiiiiiens 4.875 02/13/28 501,320
HALCON RESOURCES CORP.......ccocoviiiitiiniinticicicciicic e 9.750 07/15/20 4,612,500
HALCON RESOURCES CORP.......ccocoviiiitiitiiiiciciccicic e 9.250 02/15/22 811,250
HALYARD HEALTH INC 144A......ccooiiiiiiiiiiiicicce e 6.250 10/15/22 989,625
HARRAH'S 2/12 EXTENDED B6 TLB......cccceuiriiiiiiieiiciniiineieens ZERO COUPON 03/01/17 0
HCA HOLDINGS INC....oooviiiiiiiiiiiiiiiicicicct e 7.750 05/15/21 1,922,325
HCA HOLDINGS INC....oooviiiiiiiiiiiiiiiiciciceciie e 6.250 02/15/21 1,331,250
HCA INC. ..ot e 8.360 04/15/24 381,875
HCA INC...oiiic e 6.500 02/15/16 8,350,000
HCA INC. ..ot e 3.750 03/15/19 4,305,375
HCA INC...oiiic e 4.250 10/15/19 4,379,725
HCA INC. ..ot e 5.875 03/15/22 289,080
HCA INC NT it 7.500 11/06/33 4,971,750
HD SUPPLY INC...ooiiiiiiiiiiiiitecccccr s 7.500 07/15/20 1,220,338
HEALTH NET INC/CA ..ottt 6.375 06/01/17 3,483,000
HEALTHSOUTH CORP......ooviitiiiiiiiiicicciccii e 5.750 11/01/24 1,086,800
HEITMAN DEBT SEP ACCOUNT I..... 0.000 N/A 21,515,776
HEITMAN DEBT SEP ACCOUNT II.......... 0.000 N/A 84,142,440
HEITMAN DEBT SEP ACCOUNT IIl......... 0.000 N/A 47,675,642
HELLENIC REPUBLIC GOVERNM REGS.. VARIABLE RATE 02/24/37 47,946
HELLENIC REPUBLIC GOVERNM REGS.. VARIABLE RATE 02/24/29 51,494
HELLENIC REPUBLIC GOVERNM REGS.. VARIABLE RATE 02/24/28 51,931
HELLENIC REPUBLIC GOVERNM REGS.. VARIABLE RATE 02/24/24 57,010
HELLENIC REPUBLIC GOVERNM REGS.. VARIABLE RATE 02/24/41 48,402
HELLENIC REPUBLIC GOVERNM REGS VARIABLE RATE 02/24/30 50,803
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HELLENIC REPUBLIC GOVERNM REGS........cccooiiiiiiiiiiiiiiiiciicicins VARIABLE RATE 02/24/23 57,477
HELLENIC REPUBLIC GOVERNM REGS.......ccccoiiiiiiiiiiiiiiiicciicicins VARIABLE RATE 02/24/27 50,020
HELLENIC REPUBLIC GOVERNM REGS.......ccccoiiiiiiiiiiiiiiiiciicieine VARIABLE RATE 02/24/31 50,338
HELLENIC REPUBLIC GOVERNM REGS.......ccccoiiiiiiiiiiiiiciciiicicins VARIABLE RATE 02/24/32 49,644
HELLENIC REPUBLIC GOVERNM REGS........cccoiiiiiiiiiiiiiiiiciiicicins VARIABLE RATE 02/24/42 48,625
HELLENIC REPUBLIC GOVERNM REGS........cccociiiiiiiiiiiiiiiiciieicins VARIABLE RATE 02/24/25 53,741
HELLENIC REPUBLIC GOVERNM REGS.......ccccoiiiiiiiiiiiiiiiiciicicins VARIABLE RATE 02/24/34 49,013
HELLENIC REPUBLIC GOVERNM REGS........cccoiiiiiiiiiiiiiiiiciiicicins VARIABLE RATE 02/24/40 48,363
HELLENIC REPUBLIC GOVERNM REGS........cccoviiiiiiiiiiiiiiiciiiciciens VARIABLE RATE 02/24/26 51,430
HELLENIC REPUBLIC GOVERNM REGS.......ccccoiiiiiiiiiiiiniiiciicicins VARIABLE RATE 02/24/39 48,315
HELLENIC REPUBLIC GOVERNM REGS........c.coiiiiiiiiiiiiiiiiciicicnns VARIABLE RATE 02/24/36 48,412
HELLENIC REPUBLIC GOVERNM REGS.......ccccoiiiiiiiiiiiiiiiciiiciciens VARIABLE RATE 02/24/35 48,793
HELLENIC REPUBLIC GOVERNM REGS........cccoiiiiiiiiiiiiiiiciicicins VARIABLE RATE 02/24/33 49,583
HELLENIC REPUBLIC GOVERNM REGS........cccoiiiiiiiiiiiiiiiciicicins VARIABLE RATE 02/24/38 48,266
HELLENIC REPUBLIC GOVERNMENT B......coooviviiiiiiiiiiiiiicicnicicnne VARIABLE RATE 10/15/42 13,341
HESS CORP ..ttt e 7.875 10/01/29 6,411,123
HEWLETT-PACKARD CO..... 5.500 03/01/18 3,954,867
HEWLETT-PACKARD CO........ 3.300 12/09/16 3,717,892
HILLSHIRE BRANDS CO/THE..... 2.750 09/15/15 5,036,050
HILLSHIRE BRANDS CO/THE........... 4.100 09/15/20 15,822,175
HILTON HOTELS 9/13 COV-LITE............ ZERO COUPON 10/26/20 1,672,552
HILTON WORLDWIDE FINANCE LLC/.... 5.625 10/15/21 2,957,350
HIPOCAT 11 FONDO DE 11 A2 REGS..... VARIABLE RATE 01/15/50 739,602
HISTORICTW INC.....cooviiiiniiiiiniiie 6.625 05/15/29 14,577,184
HOLOGIC INC................. 6.250 08/01/20 2,017,600
HOME DEPOT INC/THE.. 5.875 12/16/36 6,520,804
HONDURAS GOVERNMENT INTER REGS.. 7.500 03/15/24 4,265,910
HORNBECK OFFSHORE SERVICES INC......cccoovviiiiiiiiiiiiiciicicicnne, 5.875 04/01/20 376,125
HORNBECK OFFSHORE SERVICES INC......cccovviiiiiiiiiiiiiciccicicnnne, 5.000 03/01/21 565,800
HOSTESS BRANDS COV-LITE TL...coviiiiiiiiiiiiiiicicciciccicicciciee ZERO COUPON 04/09/20 980,287
HOT TOPICINC 144A.......ooiiiiiiiiiiieiciteic s 9.250 06/15/21 1,262,600
HSBC HOLDINGS PLC.....couviiiiiiiiiiiiicniiciciccccc e 6.500 05/02/36 11,815,836
HSBC HOLDINGS PLC.....couviiiiiiiiiiiiiciticiciccccec et 5.100 04/05/21 16,788,000
HSBC HOLDINGS PLC.....couviiiiiiiiiiiicicniicicicccice i 4.000 03/30/22 10,630,655
HUB HOLDINGS LLC / HUB HO 144A.........ccccoviniiiiiinicinicieenes 8.125 07/15/19 1,287,000
HUB INTERNATIONAL 10/13 (USD)....civeuirieiiiiiciniciniiiieeinieeienenns ZERO COUPON 10/02/20 3,533,169
HUB INTERNATIONAL LTD 144A.......cccooiiiiiiiiiniiciesieciecceie v 7.875 10/01/21 1,534,290
HUNGARY GOVERNMENT BOND.......ccceoiiiiiiiiiiitiiiiiiciccieccicenie 7.500 11/12/20 2,714,628
HUNGARY GOVERNMENT BOND.......ccceoiiiiiriiiiiiiiiiniicicciecicieiee 6.000 11/24/23 2,724,768
HUNGARY GOVERNMENT BOND.......ccceoiiiiiniiiiiiiiiiiiciciieccicene 7.000 06/24/22 1,835,068
HUNGARY GOVERNMENT INTERN REGS......c.cocoviiiiiiniiiiiiiiiicne, 5.000 03/30/16 225,935
HUNGARY GOVERNMENT INTERNATION......ccccoviviiiiiiiiiiiiiiiciciee 6.250 01/29/20 491,079
HUNGARY GOVERNMENT INTERNATION......cccoviviiiiiiiiiiiiiiicicie 6.375 03/29/21 1,432,342
HUNTINGTON INGALLS INDUST 144A........cocoviiiiiiniiiinniiiienicceenn 5.000 12/15/21 1,933,250
HUNTSMAN INTERNATIONAL L 144A........cooiiiiiiniiiiiicniiiiciccieen 5.125 11/15/22 561,450
IASIS HEALTHCARE LLC / IASIS Cucovviiieircicciirineseee s 8.375 05/15/19 1,260,000
ICAHN ENTERPRISES LP / ICAHN E...cooviririiiiinininieieiecceneseenennes 4.875 03/15/19 6,164,550
ICAHN ENTERPRISES LP / ICAHN E..... 5.875 02/01/22 562,453
IGATE CORP......cvevvririiiiciieiiins 4.750 04/15/19 388,000
IHEARTCOMMUNICATIONS INC.. 9.000 12/15/19 9,391,975
IHS INC 144A..... 5.000 11/01/22 702,900
ILLINOIS ST..... 4.961 03/01/16 2,265,763
ILLINOIS ST..uviiiiiiiitieiicticiciee e 5.365 03/01/17 7,145,921
ILLINOIS ST..viiiiiiiiniiiiiicieciee, 5.665 03/01/18 10,101,652
IM PASTOR 3 FONDO DE 3 A REGS.... VARIABLE RATE 03/22/43 693,702
IM PASTOR 4 FONDO DE 4 AREGS......cocoiviiiiiiiniiniiciciccieicee VARIABLE RATE 03/22/44 1,217,161
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INDIAN RAILWAY FINANCE CO REGS......cccovvviiiiiiiinieiinieciciiccieine 3.917 02/26/19 2,472,312
INDONESIA GOVERNMENT INTE 144A.......ccooviiiiiiiiiiiniicicnienene, 3.375 04/15/23 1,314,495
INDONESIA GOVERNMENT INTE REGS......c.cooveviiiiiiiiniiiiiiicininienis 6.875 03/09/17 1,666,708
INDONESIA GOVERNMENT INTE REGS......ccooviviiiiiiiiniiiiiiiieicineenies 6.625 02/17/37 2,223,000
INDONESIA GOVERNMENT INTE REGS......coooviviiiiiiiiniiiiiiieicinienies 3.750 04/25/22 2,167,000
INDONESIA GOVERNMENT INTE REGS......ccooviviiiiiiiiiniiiiiiicicinienie 3.375 04/15/23 4,819,500
INDONESIA GOVERNMENT INTE REGS......ccooviviiiiiiiiiiiiiiiieciciiceies 8.500 10/12/35 1,152,310
INDONESIA GOVERNMENT INTE REGS......ccooviviiiniiiiiniiiiiiieiciiienie 6.625 02/17/37 776,880
INDONESIA GOVERNMENT INTE REGS......ccooviviiiiiiiiiiiiiniicicinieniee 7.750 01/17/38 6,045,116
INDONESIA GOVERNMENT INTE REGS......coovviviiiiiiiiniiiiniieiciiieniee 11.625 03/04/19 1,471,873
INDONESIA GOVERNMENT INTE REGS......coooviviiiiiiiiiniiiiiieeicinieiee 5.875 03/13/20 165,018
INDONESIA GOVERNMENT INTE REGS......coooviviiiriiiiiniiiiiieeiciicenie 4.875 05/05/21 1,350,944
INDONESIA GOVERNMENT INTE REGS......ccovviviiiiiiiiniiiiniiciciieeies 3.750 04/25/22 554,555
INDONESIA GOVERNMENT INTE REGS......coovviviiiiiiiniiiiiniiiiiiiieniee 5.375 10/17/23 3,181,710
INDONESIA TREASURY BOND.........coviiiiitiiiiiicicnicciciccc 8.375 03/15/34 6,152,190
INDONESIA TREASURY BOND.........coviiiiitiiiiiicicniciciccic 7.000 05/15/22 272,072
INDONESIA TREASURY BOND........cccoeviiiiiiiiiiinicienen 8.375 03/15/24 3,288,928
INDONESIA TREASURY BOND.........cccoeviiiriiiiiiiicienn 7.875 04/15/19 78,810
INDONESIA TREASURY BOND........cccooviiiiiiiiiiinicicnen 9.000 03/15/29 3,104,480
INDONESIA TREASURY BOND............ 8.750 02/15/44 2,516,715
INEOS GROUP HOLDINGS SA 144A. 5.875 02/15/19 1,838,150
INKIA ENERGY LTD 144A................ 8.375 04/04/21 27,560
INTERACTIVE DATA 4/14 COV-LITE.... ZERO COUPON 05/02/21 244,168
INTEREP NATIONAL RADIO SALES I.... 0.000 07/01/08 4
INTERNATIONAL BANK FOR RECONST.. 3.375 04/30/15 6,705,484
INTERNATIONAL BUSINESS MACHINE.. 6.500 01/15/28 6,575,646
INTERNATIONAL BUSINESS MACHINE........c.ccoviiiiiiiiiiiiene 5.700 09/14/17 7,233,246
INTERNATIONAL BUSINESS MACHINE........c.cooiiiiiiiiiiiiiiiciicice 7.625 10/15/18 1,562,536
INTERNATIONAL BUSINESS MACHINE........c.cooiiiiiiiiiiiiiiiciicicie 5.600 11/30/39 6,033,893
INTERNATIONAL BUSINESS MACHINE........cccooiiiiiiiiiiiiiciciicicie 1.950 07/22/16 5,085,890
INTERNATIONAL BUSINESS MACHINE........c.cooiiiiiiiiiiiiiiicciiice 0.550 02/06/15 10,002,100
INTERNATIONAL BUSINESS MACHINE........cccooiiiiiiiiiiiiiiiiiiiicie 1.625 05/15/20 6,199,446
INTERNATIONAL BUSINESS MACHINE........c.cooiviiiiiiiiiiiiiciicicie 3.625 02/12/24 11,434,029
INTERNATIONAL LEASE FINANCE CO......oovvvviiiiiiiiiiicniicieiccieie 8.250 12/15/20 707,335
INTERNATIONAL LEASE FINANCE CO......ooovvviiiiiiiiiiicniccicniciece 6.250 05/15/19 8,029,875
INTESA SANPAOLO SPA 144A.........coiviiiiiiiiiiiiicicieicneeins 5.017 06/26/24 7,861,131
IQOR 2/14 COV-LITE TLB...cotviiiiiiiiiiciiciicieee s ZERO COUPON 04/01/21 3,487,260
IRELAND GOVERNMENT BOND......c.cocuiiiiitiiiiiiiiiiiecicicccicce 4.500 04/18/20 6,854,255
IRELAND GOVERNMENT BOND......c.cocuiviiitiiiiiiiiinieciciccccice 4.500 10/18/18 4,620,066
IRELAND GOVERNMENT BOND......c.cocviviiitiiiiitiiincieciciccicici e 4.400 06/18/19 18,513,238
IRELAND GOVERNMENT BOND......ccoviiiiiiiiiiiiiiiieciciccci e 5.400 03/13/25 667,321
IRELAND GOVERNMENT BOND......c.cocviviiitiiiiitiiincieciciccicici e 5.000 10/18/20 6,056,732
IRELAND GOVERNMENT BOND......ccoviiiiiiiiiiiiiiiinicciciccc e 4.600 04/18/16 5,126,408
IRELAND GOVERNMENT BOND REGS.......c.cooeviiiiiiiiiiiiicniccicicnne, 3.900 03/20/23 738,684
ISLE OF CAPRI CASINOS INC.....cvvviiiiiitiiiiiiiicniecici e 5.875 03/15/21 1,903,125
ISTAR FINANCIAL INC....ooviiiiiiiiiiiiicitictciccccccc e 7.125 02/15/18 1,669,500
ISTAR FINANCIAL INC....ooviiiiiiiiiiiiiiciticici e 5.000 07/01/19 3,225,250
ISTAR FINANCIAL INC..... 4.000 11/01/17 549,463
ITALY (REP OF) BTP.....cevvvreiriciininnne 4.500 02/01/20 24,708,269
ITALY BUONI POLIENNALI DE 144A... 4.750 08/01/23 4,511,488
ITALY BUONI POLIENNALI DE 144A........ccooiiiiiiiiiiiiieieciiccin 5.000 03/01/25 1,550,292
ITALY BUONI POLIENNALI DE 144A... 4.750 09/01/44 9,878,683
ITALY BUONI POLIENNALI DE REGS... 5.250 08/01/17 37,903,786
ITALY BUONI POLIENNALI DE REGS... 5.000 08/01/39 18,207,800
ITALY BUONI POLIENNALI DE REGS... 2.100 09/15/21 5,671,602
ITALY BUONI POLIENNALI DE REGS......ccooiiiiiiiiiiiiiiiiciciccne 5.000 09/01/40 21,296,988
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ITALY BUONI POLIENNALI DEL TES 5.250 11/01/29 48,921,431
ITALY BUONI POLIENNALI DEL TES 4.250 02/01/15 29,130,066
ITALY BUONI POLIENNALI DEL TES 3.750 08/01/15 12,332,007
ITALY BUONI POLIENNALI DEL TES 4.000 02/01/17 6,485,538
ITALY BUONI POLIENNALI DEL TES 4.500 02/01/18 13,499,661
ITALY BUONI POLIENNALI DEL TES 4.500 08/01/18 13,702,358
ITALY BUONI POLIENNALI DEL TES 4.500 03/01/19 28,539,483
ITALY BUONI POLIENNALI DEL TES 4.750 09/01/21 12,226,946
ITALY BUONI POLIENNALI DEL TES 4.250 09/01/19 14,642,818
ITALY BUONI POLIENNALI DEL TES 4.250 03/01/20 5,631,322
ITALY BUONI POLIENNALI DEL TES 4.750 05/01/17 5,305,145
ITALY BUONI POLIENNALI DEL TES 3.000 04/15/15 9,747,853
ITALY BUONI POLIENNALI DEL TES 3.000 11/01/15 8,648,261
ITALY BUONI POLIENNALI DEL TES 3.750 03/01/21 13,926,329
ITALY BUONI POLIENNALI DEL TES 4.000 09/01/20 841,145
ITALY BUONI POLIENNALI DEL TES 5.500 09/01/22 17,862,733
ITALY BUONI POLIENNALI DEL TES.... 5.500 11/01/22 45,135,248
ITALY BUONI POLIENNALI DEL TES.... 4.500 05/01/23 1,770,156
ITALY BUONI POLIENNALI DEL TES.... 2.750 12/01/15 4,694,701
ITALY BUONI POLIENNALI DEL TES.... 3.500 11/01/17 18,043,941
ITALY BUONI POLIENNALI DEL TES.... 2.250 05/15/16 18,596,981
ITALY BUONI POLIENNALI DEL TES.... 3.500 06/01/18 9,518,097
ITALY BUONI POLIENNALI DEL TES.... 4.500 03/01/24 5,960,651
ITALY BUONI POLIENNALI DEL TES.... 3.500 12/01/18 26,045,844
ITALY BUONI POLIENNALI DEL TES.... 3.750 05/01/21 9,872,580
ITALY BUONI POLIENNALI DEL TES.... 2.500 05/01/19 13,583,171
ITALY BUONI POLIENNALI DEL TES.... 3.750 09/01/24 3,250,786
ITALY BUONI POLIENNALI DEL TES 1.500 08/01/19 11,172,620
ITALY BUONI POLIENNALI DEL TES 1.050 12/01/19 5,705,386
ITALY GOVERNMENT INTERNATIONAL......covovviiiiiiiiiniiiicicciicieie 3.125 01/26/15 7,009,940
IVORY COAST GOVERNMENT IN REGS........ccovevviiiiiiiiiiiiniicicnicnne, 5.750 12/31/32 8,440,290
JAMAICA GOVERNMENT INTERNATION.....coovviiiiiiiiiiicniiiicicciecn 7.625 07/09/25 2,166,285
JAPAN FINANCE ORGANIZATION FOR.......ccoeviiiiiiiiiiiiciiceciccce 5.000 05/16/17 5,446,836
JAPAN GOVERNMENT FIVE YEAR BON.....ccooviiiiiiiiiiiiiiiiccicicce 0.500 12/20/15 5,029,531
JAPAN GOVERNMENT FIVE YEAR BON.....ccoovviiiiiiiiiiiiiciicicice 0.100 12/20/17 25,110,471
JAPAN GOVERNMENT FIVE YEAR BON.....ccoovviiiiiiiiiiiiiciicicice 0.400 06/20/18 4,567,672
JAPAN GOVERNMENT FIVE YEAR BON.....ccoovviiiiiiiiiiiiiiiiicicicce 0.200 06/20/19 3,700,888
JAPAN GOVERNMENT OF....ccooiiiiiiiiiiiiiiiiicicicci s 1.900 03/22/21 14,886,091
JAPAN GOVERNMENT TEN YEAR BOND 1.800 06/20/17 10,893,907
JAPAN GOVERNMENT TEN YEAR BOND 1.700 09/20/17 43,649,441
JAPAN GOVERNMENT TEN YEAR BOND 1.500 12/20/17 34,860,835
JAPAN GOVERNMENT TEN YEAR BOND 1.500 09/20/18 44,036,447
JAPAN GOVERNMENT TEN YEAR BOND 1.300 12/20/18 4,385,504
JAPAN GOVERNMENT TEN YEAR BOND 1.400 06/20/19 8,854,497
JAPAN GOVERNMENT TEN YEAR BOND 1.100 06/20/20 30,025,888
JAPAN GOVERNMENT TEN YEAR BOND 1.300 03/20/20 17,790,399
JAPAN GOVERNMENT TEN YEAR BOND 1.200 12/20/20 9,812,611
JAPAN GOVERNMENT TEN YEAR BOND 1.300 03/20/21 18,880,119
JAPAN GOVERNMENT TEN YEAR BOND 1.500 06/20/19 32,009,807
JAPAN GOVERNMENT TEN YEAR BOND 1.200 06/20/21 24,177,379
JAPAN GOVERNMENT TEN YEAR BOND 1.300 03/20/19 13,194,044
JAPAN GOVERNMENT TEN YEAR BOND 1.400 03/20/20 26,815,462
JAPAN GOVERNMENT TEN YEAR BOND 1.000 09/20/20 2,553,098
JAPAN GOVERNMENT TEN YEAR BOND 1.000 03/20/22 13,301,513
JAPAN GOVERNMENT TEN YEAR BOND 1.000 12/20/21 4,432,545
JAPAN GOVERNMENT TEN YEAR BOND 1.100 12/20/21 17,577,766
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JAPAN GOVERNMENT TEN YEAR BOND......ccooiviiiiiiiiiiiieiccicicnn 0.700 12/20/22 5,646,887
JAPAN GOVERNMENT TEN YEAR BOND......c.cociviiiiiiiiiinieicciicien 0.900 03/20/22 5,284,874
JAPAN GOVERNMENT TEN YEAR BOND........cociviiiiiiiiiiiieiciicinn 0.800 06/20/22 12,249,751
JAPAN GOVERNMENT TEN YEAR BOND......c.cociviiiiiiiiiiieiccicicnn 0.800 09/20/22 11,379,540
JAPAN GOVERNMENT TEN YEAR BOND......c.cocvviiiiiiiiiiiicicinicienn 0.800 12/20/22 3,501,163
JAPAN GOVERNMENT TEN YEAR BOND.......c.cociviiiiiiiiiiiiciccicienn 0.600 03/20/23 13,786,729
JAPAN GOVERNMENT TEN YEAR BOND......c.cocvviiiiiiiiiiiciciicienen 0.800 06/20/23 6,127,036
JAPAN GOVERNMENT TEN YEAR BOND......c.cocvviiiiiiiiiieicciicienn 0.800 09/20/23 4,201,796
JAPAN GOVERNMENT TEN YEAR BOND......c.cocvviiiiiiiiiiiieiccicienn 0.600 12/20/23 6,452,833
JAPAN GOVERNMENT TEN YEAR BOND......ccoovviiiiiiiiiiiiciccnicicnn 0.600 03/20/24 7,735,818
JAPAN GOVERNMENT TEN YEAR BOND......ccocvviiiiiiiiiiiieicciieicn 0.600 06/20/24 1,287,952
JAPAN GOVERNMENT THIRTY YEAR B.....covririiiiiiiiiiiciciciice, 2.500 09/20/34 10,503,690
JAPAN GOVERNMENT THIRTY YEAR B.....coviiviiiiiiiiiiiicicicice, 2.300 06/20/35 6,124,559
JAPAN GOVERNMENT THIRTY YEAR B.....covoviiiiiiiiiiicicicieice, 2.400 03/20/37 25,989,615
JAPAN GOVERNMENT THIRTY YEAR B.....coovviiiiiiiiiiiiiciccice, 2.000 09/20/41 2,945,727
JAPAN GOVERNMENT THIRTY YEAR B.....ooviiviiiiiiiiiiiiciciccie, 2.200 03/20/41 5,092,914
JAPAN GOVERNMENT THIRTY YEAR B..... 2.300 03/20/40 5,172,984
JAPAN GOVERNMENT THIRTY YEAR B..... 2.000 03/20/42 28,015,074
JAPAN GOVERNMENT THIRTY YEAR B..... 1.900 09/20/42 8,680,295
JAPAN GOVERNMENT THIRTY YEAR B..... 1.800 03/20/43 20,800,499
JAPAN GOVERNMENT THIRTY YEAR B..... 1.900 06/20/43 4,540,609
JAPAN GOVERNMENT THIRTY YEAR B..... 1.800 09/20/43 5,202,740
JAPAN GOVERNMENT THIRTY YEAR B..... ZERO COUPON 03/20/44 3,978,509
JAPAN GOVERNMENT THIRTY YEAR B..... 1.700 06/20/44 4,346,603
JAPAN GOVERNMENT THIRTY YEAR B..... 1.700 09/20/44 7,109,856
JAPAN GOVERNMENT TWENTY YEAR B... 2.000 06/21/21 4,695,025
JAPAN GOVERNMENT TWENTY YEAR B 2.000 12/20/24 21,568,782
JAPAN GOVERNMENT TWENTY YEAR B 2.100 12/20/24 293,679
JAPAN GOVERNMENT TWENTY YEAR B 2.000 09/20/25 16,333,670
JAPAN GOVERNMENT TWENTY YEAR B 2.100 03/20/26 9,908,336
JAPAN GOVERNMENT TWENTY YEAR B 2.300 06/20/26 10,822,711
JAPAN GOVERNMENT TWENTY YEAR B 2.000 03/20/27 2,962,717
JAPAN GOVERNMENT TWENTY YEAR B 2.400 06/20/28 5,172,276
JAPAN GOVERNMENT TWENTY YEAR B 2.200 12/20/29 10,150,965
JAPAN GOVERNMENT TWENTY YEAR B 2.200 03/20/31 16,245,681
JAPAN GOVERNMENT TWENTY YEAR B 1.800 06/20/31 1,927,453
JAPAN GOVERNMENT TWENTY YEAR B 1.900 12/20/28 17,662,354
JAPAN GOVERNMENT TWENTY YEAR B 2.100 09/20/29 5,018,933
JAPAN GOVERNMENT TWENTY YEAR B 2.200 03/20/30 15,235,580
JAPAN GOVERNMENT TWENTY YEAR B 1.900 06/20/31 5,860,027
JAPAN GOVERNMENT TWENTY YEAR B 1.800 06/20/30 14,500,562
JAPAN GOVERNMENT TWENTY YEAR B 1.800 09/20/31 3,850,536
JAPAN GOVERNMENT TWENTY YEAR B 1.800 09/20/30 25,131,706
JAPAN GOVERNMENT TWENTY YEAR B 2.200 06/20/29 7,104,333
JAPAN GOVERNMENT TWENTY YEAR B 2.100 03/20/30 10,034,363
JAPAN GOVERNMENT TWENTY YEAR B 1.800 03/20/32 9,601,651
JAPAN GOVERNMENT TWENTY YEAR B 1.700 12/20/31 7,111,848
JAPAN GOVERNMENT TWENTY YEAR B 1.600 03/20/32 3,734,134
JAPAN GOVERNMENT TWENTY YEAR B 1.800 12/20/32 2,870,211
JAPAN GOVERNMENT TWENTY YEAR B 1.700 09/20/32 4,723,049
JAPAN GOVERNMENT TWENTY YEAR B 1.500 06/20/32 6,429,817
JAPAN GOVERNMENT TWENTY YEAR B 1.500 03/20/33 4,568,747
JAPAN GOVERNMENT TWENTY YEAR B 1.700 12/20/32 5,186,592
JAPAN GOVERNMENT TWENTY YEAR B 1.700 06/20/33 13,155,060
JAPAN GOVERNMENT TWENTY YEAR B 1.700 09/20/33 15,768,977
JAPAN GOVERNMENT TWENTY YEAR B 1.600 12/20/33 6,914,049
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JAPAN GOVERNMENT TWENTY YEAR B......cooviiiiiiiiiiiciicicice 1.500 03/20/34 14,127,501
JAPAN GOVERNMENT TWENTY YEAR B......cooviviiiiiiiiiciicicicce 1.400 09/20/34 6,645,439
JAPAN GOVT CNV BDS....cooiiiiiiiiiiiiiiciccic i 1.500 03/20/19 2,658,829
JAPAN GOVT OF CNV BDS......cviiiiiiiiiiiciicicicccic 2.500 12/21/20 6,420,322
JAPANESE GOVERNMENT CPI LINKED.......cccovviieiiiiiiiiiiiicniccnccne 1.000 06/10/16 27,327,203
JAPANESE GOVERNMENT CPI LINKED.......ccovviieiiiiiiiiiiiicniccnicie 0.100 03/10/24 903,438
JCPENNEY CORP INC....oooviiiiiiiiiiiicicnicicicccr e 5.650 06/01/20 468,875
JEFFERIES FINANCE LLC /J 144A.......ccooiiiiiiiiiiciniciecinccs 6.875 04/15/22 3,586,800
JOHN DEERE CAPITAL CORP......covritiiiiiiiiitcciciccecc e 3.150 10/15/21 8,219,811
JOHN DEERE CAPITAL CORP......oovritiiiiiiciiitcciciceccc e 2.300 09/16/19 5,023,067
JOHNSON & JOHNSON......ooviiiiiiitiiiiiicicceci 2.150 05/15/16 5,096,885
JOHNSON & JOHNSON......ooviiiiiiitiiiiiiciccc e 4.375 12/05/33 3,377,495
JOHNSON & JOHNSON DEB........ccovviiiiiiiiiiiiiinicciciccecicci 4.950 05/15/33 5,971,177
JOHNSON CONTROLS INC 6.000 01/15/36 6,054,111
JOHNSON CONTROLS INC 5.500 01/15/16 5,235,781
JOHNSON CONTROLS INC 4.250 03/01/21 7,459,037
JOHNSON CONTROLS INC 2.600 12/01/16 3,065,076
JOHNSON CONTROLS INC 3.750 12/01/21 7,270,564
JOHNSON CONTROLS INC 3.625 07/02/24 2,017,486
JOHNSON CONTROLS INC 4.950 07/02/64 2,077,071
JPMORGAN CHASE & CO...... 3.700 01/20/15 5,008,400
JPMORGAN CHASE & CO......... 3.400 06/24/15 3,038,820
JPMORGAN CHASE & CO......... 2.600 01/15/16 5,083,612
JPMORGAN CHASE & CO......... 4.350 08/15/21 11,032,957
JPMORGAN CHASE & CO......... 4.500 01/24/22 2,179,837
JPMORGAN CHASE & CO......... 3.250 09/23/22 20,144,019
JPMORGAN CHASE & CO......... 3.200 01/25/23 19,994,269
JPMORGAN CHASE & CO.....oovviniiiiiiiitiiiiiicicnicici e 3.375 05/01/23 4,632,053
JPMORGAN CHASE & CO.....oovviniiiiiiiiiiiiiiicicicici e 2.000 08/15/17 2,018,941
KAISA GROUP HOLDINGS LTD 144A.......ccoiiiiiiiiiinicniiciciccieeicins 8.875 03/19/18 79,433
KAZAKHSTAN GOVERNMENT INT 144A........coooniiiiiiiiiiiiieicinieine 3.875 10/14/24 930,633
KAZAKHSTAN TEMIR ZHOLY FI REGS.......ccccoviiieiiiiiiiniiiiciccicienn 6.950 07/10/42 3,481,200
KAZMUNAIGAZ FINANCE SUB BV.......cooviiiiiiiiiniiiicicciciccicicees 11.750 01/23/15 852,380
KAZMUNAYGAS NATIONAL COJ 144A......cooiiiiiiiiiiiccicicice, 4.400 04/30/23 2,019,561
KAZMUNAYGAS NATIONAL COJ 144A......cooiiiiiiiiiiieiciiciciee, 5.750 04/30/43 515,760
KAZMUNAYGAS NATIONAL CO J 144A......cooiiiiiiiiiiieicciicicice, 9.125 07/02/18 685,969
KAZMUNAYGAS NATIONAL CO J 144A......cooiiiiiiiiiiiccicieiee, 6.375 04/09/21 423,714
KAZMUNAYGAS NATIONAL COJ 144A......cooiiiiiiiiiiiicciicieiee, 4.875 05/07/25 300,965
KAZMUNAYGAS NATIONAL CO J REGS......cccooiiiiiiiiniiiiiniciiciicicie 7.000 05/05/20 1,458,068
KAZMUNAYGAS NATIONAL CO J REGS......ccooiiiiiiiiiiiiiicicciicicie 6.375 04/09/21 3,288,585
KAZMUNAYGAS NATIONAL CO J REGS......ccoviiiiiiiniiiiiicicciicicie 5.750 04/30/43 2,905,560
KB HOME......coiiiiiiiiicct e 7.000 12/15/21 1,588,339
KCA DEUTAG UK FINANC PL 144A........coooiiiiiiiiiiienieciciccecienne, 7.250 05/15/21 1,004,650
KENYA GOVERNMENT INTERNAT 144A........coooviiiiiiiiiniiiecicinieine 6.875 06/24/24 1,016,075
KENYA GOVERNMENT INTERNAT REGS.......ccoivviiiiiiiiiniiiiciccieenn 6.875 06/24/24 2,713,025
KFW 4.500 07/16/18 11,053,611
KFW 5.500 12/07/15 2,771,333
KIMBERLY-CLARK CORP.........cccuevvirnins 5.300 03/01/41 2,469,107
KINDER MORGAN ENERGY PARTNERS..... 6.500 04/01/20 1,137,227
KINDER MORGAN ENERGY PARTNERS..... 6.500 02/01/37 5,547,869
KINDER MORGAN ENERGY PARTNERS..... 6.950 01/15/38 2,319,324
KINDER MORGAN ENERGY PARTNERS..... 6.850 02/15/20 2,844,763
KINDER MORGAN ENERGY PARTNERS..... 6.500 09/01/39 3,325,427
KINDER MORGAN ENERGY PARTNERS..... 3.500 03/01/16 2,045,404
KINDER MORGAN ENERGY PARTNERS..... 4.150 02/01/24 3,488,401
KINDER MORGAN ENERGY PARTNERS.......ccccciviiiiitiiiiiicicciccicie 3.500 03/01/21 12,244,205
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KINDER MORGAN INC/DE......ccecuviiuiiiriiiiiiieiniccicceeinesnes 7.000 06/15/17 1,104,100
KINDER MORGAN INC/DE......ccectviiiiiiriiniiiiiiinciccsreinnesses 4.300 06/01/25 1,904,053
KINDER MORGAN INC/DE......ccccuviiuiiiiiinieiiiiineciccsnesnneses 5.300 12/01/34 2,024,957
KINDER MORGAN INC/DE 144A........ccccoviiinriiniiiniicinicenicenennes 5.000 02/15/21 5,799,951
KINDER MORGAN INC/DE 144A........ccccoviiiiiiniiiiiciniecniecieiennen 5.625 11/15/23 3,452,137
KINDRED HEALTHCARE INC 144A.......ccocoiitiiiiiiiiiiiiicicniccicieene 8.000 01/15/20 1,482,188
KINDRED HEALTHCARE INC 144A.......ccocoiiiiiiiiiiiiiiiieicnieeicienies 8.750 01/15/23 4,116,656
KINETIC CONCEPTS INC / KClI USA.....coooiiriiiiiiiiiinieinceecnienne STEPPED RATE 11/01/18 1,065,750
KINETIC CONCEPTS INC / KClI USA.....coooiiiiiniiiiiiinieicencienne 12.500 11/01/19 712,725
KLXINC T44A. ..ottt 5.875 12/01/22 6,206,450
KOHL'S CORP.......oviiiiiiiiiciinicic e 7.250 06/01/29 18,099,750
KOHL'S CORP.......oviiiiiiiiiiiiicic 6.250 12/15/17 6,684,655
KOHL'S CORP.......ooviiiiiiiiiiiicicc e 3.250 02/01/23 6,770,153
KOMMUNALBANKEN AS......oooviiiiiiiiiiiiiiiiieiecciei e VARIABLE RATE 02/20/18 964,868
KOMMUNALBANKEN AS T44A.......ccooiiiiiiiiiiiiciicicniecici e VARIABLE RATE 03/27/17 1,268,732
KONINKLUKE PHILIPS NV....ooiiiiiiiiiiiiiiiicciciccci v 5.750 03/11/18 9,234,867
KOREA TREASURY BOND...... 5.750 09/10/18 6,702,826
KOREA TREASURY BOND... 3.375 09/10/23 2,066,876
KROGER CO/THE............... 7.000 05/01/18 11,340,987
KROGER CO/THE......cceevnirriirnenns 6.800 12/15/18 5,819,379
KROGER CO/THE......cceevrirriirnenns 5.400 07/15/40 5,699,008
KROGER CO/THE......ccoeiririiirieincnenns 2.200 01/15/17 8,115,563
KRONOS WORLDWIDE 2/14 COV-LITE.. ZERO COUPON 02/18/20 1,185,045
LA QUINTA 2/14 COV-LITE TLB............. ZERO COUPON 04/14/21 1,057,167
LADDER CAPITAL FINANCE HO 144A..... 5.875 08/01/21 10,540,250
LAFARGE SA......ccccoiiiiiiiiiiiicicicn 6.500 07/15/16 6,353,790
LAFARGE SA................ 7.125 07/15/36 7,192,000
LANDRY'S INC 144A......c.cooiiiiiiiiiiiiiii i 9.375 05/01/20 1,521,100
LAREDO PETROLEUM INC.....ccoooiiiiiiiiiiiiiciiniicici e 7.375 05/01/22 579,700
LAREDO PETROLEUM INC.....ccviviiiiiiiiiniiiinniiciciciciccc e 5.625 01/15/22 546,875
LEAR CORP ..ottt 5.375 03/15/24 173,825
LEHMAN BRTH HLD ESC.......coiiiiiiiiiiiiiiiiiciiieciccccieie ZERO COUPON 05/17/13 731,250
LENNAR CORP....oooitiitiitictiitctcc e 6.950 06/01/18 988,200
LENNAR CORP....oviiiiitiitictiitictcctcc e STEPPED RATE 11/15/22 1,033,900
LEVEL 3 COMMUNICATIONS 144A.......cccoiiiiiiiiiiiniiiiciccicicnne, 5.750 12/01/22 4,125,625
LEVEL 3 COMMUNICATIONS INC.....oooviiiiiiiiiiiiciciiicic e 8.875 06/01/19 1,277,541
LEVEL 3 ESCROW 144A........cooiiiiitiiiiiiiiiniicietcectc e 5.375 08/15/22 1,512,525
LEVEL 3 FINANCING INC....oooiiiiiiiiiiiicicniicccc e 8.625 07/15/20 447,681
LEVEL 3 FINANCING INC....oooiiiiiiiiiiiicicnicicicccnc e 7.000 06/01/20 1,696,538
LEVI STRAUSS & CO....ooviiiiniiiiiiiiiicicicctei i 6.875 05/01/22 1,951,125
LIFEPOINT HOSPITALS INC....oooiiiiiiiiiiiciicicicecc e 6.625 10/01/20 633,000
LIFEPOINT HOSPITALS INC....oooiiiiiiiiiiiciiicicccc e 5.500 12/01/21 4,217,813
LIN TELEVISION CORP 144A.........ccoiiiiiiiiiniiniiiiinieciei e 5.875 11/15/22 1,267,200
LINN ENERGY LLC / LINN ENERGY....ccooeiriiriiiiiiniiiniiiiieineiinenns 7.750 02/01/21 1,015,213
LINN ENERGY LLC / LINN ENERGY ....ocvevruiininiirerereiiiinieneneneneeinenenes 6.500 09/15/21 433,350
LISTRINDO CAPITAL BV 144A........coooiiiiiiniiiiiiiniiciei e 6.950 02/21/19 211,000
LITHUANIA GOVERNMENT INTE REGS........cccoviiiiiiiiiiniiiiciccicien 5.125 09/14/17 1,736,000
LITHUANIA GOVERNMENT INTE REGS........cocoiiiiiiiiiiniiiieiccicicnn 6.625 02/01/22 929,775
LLOYDS BANK PLC 144A........ 6.500 09/14/20 5,330,112
LOCKHEED MARTIN CORP.... 4.250 11/15/19 7,057,157
LOCKHEED MARTIN CORP.............. 3.350 09/15/21 5,165,732
LOS ANGELES CA UNIF SCH DIST.... 5.750 07/01/34 14,732,683
LOUISIANA-PACIFIC CORP.............. 7.500 06/01/20 731,488
LOWE DEBT SEPARATE ACCOUNT.. ZERO COUPON 12/31/22 76,151,451
LOWE'S COS INC 3.750 04/15/21 4,250,045
LOWE'S COS INC 5.125 11/15/41 5,868,923
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LOWE'S COS INC....oviiiiiiiiiiiiciciic s 3.800 11/15/21 3,201,926
LUKOIL INTERNATIONAL FINA 144A........ccooviiiiiniiiiiiiniiiieicciecien 3.416 04/24/18 96,900
MACQUARIE GROUP LTD 144A.......ccooiiiiiiiiiiiniiciciccectcieie s VARIABLE RATE 01/31/17 2,230,818
MACY'S RETAIL HOLDINGS INC.....ccoviiiiiiiiiiiicniiiciccnccsieieine 6.900 04/01/29 4,729,685
MACY'S RETAIL HOLDINGS INC.....ccoviiiiiiiiiiiiiiniiicicciiciceiiene 7.000 02/15/28 1,260,036
MACY'S RETAIL HOLDINGS INC.....coouiiiiiiiiiiiiiiiiiicicciniciceins 3.875 01/15/22 3,140,694
MACY'S RETAIL HOLDINGS INC.....ccoviiiiiiiiiiiniiiiiiciecinscicienene 4.375 09/01/23 2,145,640
MACY'S RETAIL HOLDINGS INC.....ccoviiiiiiiiiiiiiiiiiciccinccicieins 4.500 12/15/34 6,079,995
MACY'S RETAIL HOLDINGS INC.....ccoviiiiiiiiiiiiiiiiiiciecinicieeinns 6.700 09/15/28 6,265,057
MACY'S RETAIL HOLDINGS INC.....ccoviiiiiiiiiiiiiiiiicicciccieieine 6.900 01/15/32 6,258,243
MAJAPAHIT HOLDING BV REGS........cccoviiiiiiiiiiniicicnicicicccicnn, 7.750 01/20/20 625,050
MALAYSIA GOVERNMENT BOND.......c.cooeiiiiiiiiiiiiiciicicicicie 3.502 05/31/27 78,601
MALAYSIA GOVERNMENT BOND......c.cooeiiiiiiiiiiiiciiciciciie 5.248 09/15/28 186,083
MALAYSIA GOVERNMENT BOND......c.cooiiiiiiiiiiiiiiciicicicicien 4.378 11/29/19 11,966,981
MALAYSIA GOVERNMENT BOND.......c.coceeiiiiiiiniiiiciicicici e 3.580 09/28/18 4,258,687
MALAYSIA GOVERNMENT BOND.......c.cooiiiiiiiiiiiiiciiciciciie 3.197 10/15/15 17,108,348
MALAYSIA GOVERNMENT BOND.......... 3.480 03/15/23 3,862,718
MALLINCKRODT INTERNATIONA 144A.... 5.750 08/01/22 1,094,288
MARATHON OIL CORP........covvvrenrinnnne 6.800 03/15/32 7,441,066
MARATHON OIL CORP.....cveiviitiitiiiiiticicctccc e 5.900 03/15/18 5,019,314
MARATHON OIL CORP........covvvvrenrennnne 2.800 11/01/22 10,172,869
MARKWEST ENERGY PARTNERS LP /....... 4.500 07/15/23 481,250
MASONITE INTERNATIONAL CO 144A.. 8.250 04/15/21 1,969,538
MASTEC INC.....oooviiiiiiiiiiiiiciceie 4.875 03/15/23 1,964,600
MASTR RESECURITIZATI 4 A1 144A.......... VARIABLE RATE 06/27/36 2,567,544
MATTERHORN MOBILE HOLDING REGS...... 8.250 02/15/20 969,931
MECCANICA HOLDINGS USAIN 144A...... 6.250 07/15/19 1,765,800
MEDIACOM BROADBAND LLC / MEDIA.......ccceoiiriiriiiiinreennne 5.500 04/15/21 361,800
MEDIACOM LLC / MEDIACOM CAPITA.....ccooviiiriiniiininiienees 7.250 02/15/22 1,489,163
MEG ENERGY CORP 144A........cooviiiiiiiiiiiiniicic et 6.500 03/15/21 5,520,625
MEG ENERGY CORP 144A........cooiiiiiiiiniiiiiniicic e 7.000 03/31/24 429,875
MERCER INTERNATIONAL INC 144A.........coiiiiiiiiiiiiiiiicieeicicee 7.750 12/01/22 1,199,813
MERCK & CO INC.....ooiniiiiitiiiiiticiccic st 3.875 01/15/21 5,342,361
MERCK SHARP & DOHME CORP.........cccevtiiiiiiitiiiiiiciciecicieie e 5.850 06/30/39 2,586,793
METALSA SADE CV 144A......cciiiiiiiiiiiiiciicicteicsec e 4.900 04/24/23 145,885
MEXICAN BONOS.......ooiiiiiiiiiitiiiiniicici e 8.000 12/07/23 2,606,814
MEXICAN BONOS.......oooiiiiiiiiitiiiiiiciciiei e 10.000 12/05/24 7,263,527
MEXICAN BONOS.......oooiiiiiiiiitiiiiiiciciie e 7.500 06/03/27 379,569
MEXICAN BONOS.......ooiiiiiiiiitiiiiiiciciie s 8.500 12/13/18 18,087,936
MEXICAN BONOS.......ooiiiiiiiiiitiiiiniiciciei e 6.500 06/10/21 3,068,933
MEXICAN BONOS.......oooiiiiiiiiitiiiiiiciciei e 8.500 11/18/38 7,788,957
MEXICAN BONOS.......ooiiiiiiiiiitiiiiniiciciei e 6.500 06/09/22 2,280,497
MEXICAN BONOS.......oooiiiiiiiiitiiiiiiciciei e 8.500 05/31/29 9,668,082
MEXICAN BONOS.......ooiiiiiiiiiitiiiiiicict e 8.000 06/11/20 9,330,416
MEXICAN BONOS.......oootiiiiiiiitiiiiiicici i 7.750 05/29/31 4,404,989
MEXICAN BONOS.......ooitiiiiiiiitiiiciicicieei e 6.250 06/16/16 214,277
MEXICAN BONOS.......oootiiiiiiiitiiiiciicict e 7.750 11/13/42 15,402,406
MEXICAN BONOS........... 4.750 06/14/18 542,229
MEXICAN UDIBONOS.........cccovveiririnninne. 4.500 11/22/35 1,756,476
MEXICO GOVERNMENT INTERNATIONA..... 6.750 09/27/34 683,783
MEXICO GOVERNMENT INTERNATIONA........ccoiiiiiiiiiiiinens 6.050 01/11/40 3,055,320
MEXICO GOVERNMENT INTERNATIONA........ccoiiiiiiiiiiiinens 5.125 01/15/20 5,512,500
MEXICO GOVERNMENT INTERNATIONA........ccoiiiiiiiiiiiiens 4.750 03/08/44 2,132,955
MEXICO GOVERNMENT INTERNATIONA........ccoiiiiiiiiiiiiens 4.000 10/02/23 1,454,288
MEXICO GOVERNMENT INTERNATIONA........cooiiiiiiiiiiiiens 5.550 01/21/45 3,652,840
MEXICO GOVERNMENT INTERNATIONA.........coviiviiiiiiniiiiiiieieie 6.050 01/11/40 11,435,050
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MEXICO GOVERNMENT INTERNATIONA.........coviviiiiiiiniiiiiiieicie 5.950 03/19/19 13,464,850
MEXICO GOVERNMENT INTERNATIONA.........coviviiiiiiiiiiiiiiiicicie 4.000 10/02/23 2,178,750
MGM RESORTS INTERNATIONAL.......ccoiviiiiiiiiiiiiciceciciicine 7.625 01/15/17 3,006,225
MGM RESORTS INTERNATIONAL.......coiviiiiiiiiiiiiiicieciciicine 6.625 12/15/21 5,092,500
MGM RESORTS INTERNATIONAL........oociviiiiiiiiiiiinieiccciciine 6.000 03/15/23 1,537,650
MICRO FOCUS 10/14 COV-LITE TLB.....ccvvvrriiriiiicciicinrecneee ZERO COUPON 11/19/21 569,722
MICRON TECHNOLOGY INC 144A.......cccoimiiiiiiiiiiiiicnicicicee e 5.875 02/15/22 3,806,250
MIDAS INTERMEDIATE HOLDCO 144A........ccooiviiniiiiiniiiiciccecicnn 7.875 10/01/22 3,244,650
MIDSTATES PETROLEUM CO INC / Moottt 10.750 10/01/20 620,100
MIRANT AMERICAS ESC GEN INC....ccoooviiiiiiiiiiiiiciccicicicicn 7.625 05/01/06 0
MOBILE CHALLENGER INTERME REGS.........ccccoviviiiiiiiiiiniiciciiennne, 8.750 03/15/19 796,364
MONGOLIA GOVERNMENT INTER REGS.......ccocvviiiiiiiiiiniiiicnicnne, 5.125 12/05/22 1,969,400
MORGAN STANLEY 5.500 07/24/20 3,388,853
MORGAN STANLEY 2.125 04/25/18 9,996,372
MORGAN STANLEY 3.750 02/25/23 7,683,172
MORGAN STANLEY 5.750 01/25/21 2,294,126
MORGAN STANLEY 6.000 04/28/15 3,048,540
MORGAN STANLEY 4.100 01/26/15 5,009,900
MORGAN STANLEY 5.500 01/26/20 23,040,809
MOROCCO GOVERNMENT INTERN 144A.... 4.250 12/11/22 1,126,913
MOTOROLA SOLUTIONS INC......cccovrvvinnnens 3.750 05/15/22 32,052,463
MOTOROLA SOLUTIONS INC.... 4.000 09/01/24 1,006,025
MPG HOLDCO I INC 144A........ 7.375 10/15/22 1,107,250
MRC 11/13 COV-LITE TL.... . ZERO COUPON 11/08/19 1,540,253
MSCIINC 144A.......oovviiiininn 5.250 11/15/24 2,628,900
MUNI ELEC AUTH OF GEORGIA... 6.637 04/01/57 517,031
MUNI ELEC AUTH OF GEORGIA... 6.655 04/01/57 1,779,435
MURPHY OILUSA INC....cooiiiiiiiiiiiiiiticiciccicc e 6.000 08/15/23 1,567,500
MYRIAD INTERNATIONAL HOLD 144A........ccooiiiiiiiiiiiiiiiiiicicine 6.000 07/18/20 5,844,875
NATIONAL CINEMEDIA LLC.....ooviiiiiiiiiiiciciicicicic 6.000 04/15/22 2,250,000
NATIONAL RURAL UTILITIES COOPE........cccvviiiiniiiicicnicciicicciecicn 10.375 11/01/18 26,795,689
NATIONAL RURAL UTILITIES COOPE........ccoovviiieiiiicniciiiciccnecicn 3.050 03/01/16 5,131,644
NATIONAL RURAL UTILITIES COOPE........ccoovviiiiiiiienicicciicicciecicn 3.400 11/15/23 5,141,812
NATIONAL RURAL UTILITIES COOPE........ccoovviiiiniiiiiicnicciicicciecicn 2.300 11/15/19 4,968,868
NATIONAL RURAL UTILS......ooviiiiiiiiiiiiicicccci e 6.550 11/01/18 5,845,800
NAVIENT CORP.....ooviiiiiiiiiiciicictcc e 5.000 10/26/20 3,807,250
NAVIENT CORP.....oovviiiitiiiicticitccicct s 8.450 06/15/18 1,170,750
NAVIENT CORP.....oovviiiitiititicietc e 6.000 01/25/17 5,054,188
NAVIENT CORP.....couviiiitiiiiticitcciccc s 4.625 09/25/17 3,451,000
NAVIENT CORP.....oouviiiitiiticiicictct s 3.875 09/10/15 2,342,438
NAVIENT CORP.....oovviiiitiititiciicc s 5.500 01/15/19 7,356,888
NCR CORP....oititiiiticttitc s 5.000 07/15/22 1,452,750
NEFF RENTAL 6/14 COV-LITE 2ND.....ccocuvriiniiiiiiniinieenicisnesseees ZERO COUPON 06/09/21 2,082,609
NETHERLANDS GOVERNMENT BO 144A........cccooiviiiriiiiicniiiicienn 4.000 01/15/37 9,949,920
NETHERLANDS GOVERNMENT BO 144A........cccooiiiiiiiiiiicniiciciienn 3.750 01/15/42 5,587,812
NETHERLANDS GOVERNMENT BO 144A........cccooiiiiiiiiiiicniicicienn 3.500 07/15/20 20,210,658
NETHERLANDS GOVERNMENT BO 144A........cccooiiiiiiiiiiicniicicienn 2.250 07/15/22 21,452,013
NETHERLANDS GOVERNMENT BOND......... 5.500 01/15/28 566,145
NETHERLANDS GOVERNMENT BOND...... 2.750 01/15/15 13,319,601
NEW ALBERTSON'S 6/14 COV-LITE....... ZERO COUPON 06/27/21 1,775,394
NEW JERSEY ST TURNPIKE AUTH.......... 7.102 01/01/41 12,182,772
NEW SOUTH WALES TREASURY CORP..... 5.000 08/20/24 5,795,107
NEW YORK CITY NY MUNI WTR FIN............ 5.440 06/15/43 5,656,529
NEW ZEALAND GOVERNMENT BO REGS..... 5.500 04/15/23 7,408,148
NEWPAGE CORP.......ccovviiiiiiiiiriinienne 11.375 12/31/14 75
NEWS AMERICA INC....oovviiiiiiiiitiiiiiicicncc e 6.150 03/01/37 13,251,374
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NEXSTAR BROADCASTING INC.....ccoooviiiiiiiiiiiiiiiiiciieicicccieeine 6.875 11/15/20 1,763,750
NEXTEER AUTOMOTIVE GROUP 144A.........c.coooviiiiiiniiiiiiiiiciciene 5.875 11/15/21 1,240,000
NGL ENERGY PARTNERS LP / 144A......ccceciniiniiiiniiiniciieinees 6.875 10/15/21 3,260,350
NGL ENRGY PART LP/FIN CO 144A.......ccecuviiiiiiiniinncinicieeeinees 5.125 07/15/19 4,574,400
NIGERIA GOVERNMENT INTERN 144A........cccovvviiiiiiiniiiiciieicienn 6.375 07/12/23 331,103
NIGERIA GOVERNMENT INTERN REGS........cccovviviiiiiiiiiiiiiciiene 6.750 01/28/21 1,253,510
NOKIA OYJ.ciiiiiiiiiiiiiitit e 5.375 05/15/19 3,210,000
NORBORD INC 144A......coooiiiiiiiiiiieiiitecicei s 5.375 12/01/20 1,348,300
NORDIC INVESTMENT BANK.....ccviiiiiiitiiieiiciciicicic e 5.150 07/26/17 3,486,930
NORDSTROM INC.....ooiiiiiiiiiitiiiiiiicicniccet ettt 6.250 01/15/18 4,511,320
NORFOLK SOUTHERN CORP.......cc.coiimiiiiiiiiiiiiiciciccecicceic e 6.000 03/15/39 6,432,721
NORFOLK SOUTHERN CORP.......cc.couiimiiiiitiiiiiticicicceccicieic e 5.750 04/01/18 1,341,707
NORFOLK SOUTHERN CORP.......cc.coiimiiiiitiiiiitiiiciccicicei e 5.750 01/15/16 2,097,331
NORFOLK SOUTHERN CORP.......cc.coiimiiiiitiiiiiticicicciccicccic e 4.837 10/01/41 123,116
NORTHERN STATES POWER CO/MN.....c.ccoviiiiniiiiiiiiinnciniiiinecnnnes 6.250 06/01/36 7,692,747
NORTHROP GRUMMAN CORP.......ccceoviriiiiiriiiiiicicnieccice, 3.500 03/15/21 5,205,533
NORWAY GOVERNMENT BOND..... 4.250 05/19/17 792,843
NORWAY GOVERNMENT BOND........... 3.750 05/25/21 307,971
NOSTRUM OIL & GAS FINANCE 144A... 6.375 02/14/19 305,300
NOVA CHEMICALS CORP 144A.... 5.000 05/01/25 352,338
NRG ENERGY INC.......ccoueenennee. 6.250 07/15/22 1,896,738
NSTAR ELECTRIC CO...uooniiiiiiiiiciiciicecictec et 5.625 11/15/17 8,872,115
NSTAR ELECTRIC CO.....oovivviinriiiiniiiineens 2.375 10/15/22 4,882,077
NUANCE COMMUNICATIONS INC 144A...... 5.375 08/15/20 902,250
NUMERICABLE-SFR SAS 144A................... 6.000 05/15/22 864,730
NUMERICABLE-SFR SAS 144A..... 6.250 05/15/24 423,150
OASIS PETROLEUM INC............ 7.250 02/01/19 2,253,800
OASIS PETROLEUM INC......ootiiiiiiiiiiiiiicicniccci e 6.875 01/15/23 1,365,000
OASIS PETROLEUM INC......ootiiiiiiiiiiiiiiicictciei e 6.875 03/15/22 2,784,600
OCP SATABA. ...ttt 5.625 04/25/24 454,650
ODEBRECHT DRILLING NORBE 144A..........cocooiiiiiiiiiiiiicniccecien 6.350 06/30/21 98,549
ODEBRECHT OFFSHORE DRILLI 144A..........cooviviiiiiiiiiiicciiciciee, 6.750 10/01/22 250,092
OFFSHORE GROUP INVESTMENT LTD....ccoovviviiiiiiiinieiiiiiiiciicciciene 7.125 04/01/23 1,434,200
OMNICARE INC....ooiiiiiiiiiiiciiciciccci e 4.750 12/01/22 602,438
OMNICARE INC....ooiiiiiiiiiiiiiicicicci i 5.000 12/01/24 497,125
ORTHO-CLINICAL 5/14 COV-LITE......cciviriiniiiriiiiiicincensceees ZERO COUPON 06/30/21 3,518,420
OSHKOSH CORP......otiitiiiiitiiiccticic it 5.375 03/01/22 402,900
OUTERWALL INC...oviiiiiiiitiiiiiicicciciciccc s 6.000 03/15/19 1,142,600
PACIFIC DRILLING SA 144A........cooiiiiiiiiiiiniiiiciccecicci i 5.375 06/01/20 1,169,525
PACIFIC RUBIALES ENERGY C 144A........cooiiiiiiiiiiiiiicicniecicieeine 5.125 03/28/23 287,438
PANAMA GOVERNMENT INTERNATIONA........ccovviiiiiiiiicicniccieie 8.875 09/30/27 574,658
PANAMA GOVERNMENT INTERNATIONA........ccovviiieiiiiiieiicceie 9.375 04/01/29 2,193,360
PANAMA GOVERNMENT INTERNATIONA........ccoviiiiiiiicienieccine 9.375 01/16/23 452,100
PANAMA GOVERNMENT INTERNATIONA........ccovviiiiiiiicicniccneine 8.125 04/28/34 1,302,315
PANAMA GOVERNMENT INTERNATIONA........ccoviiiiiiiniiiicniceneines 5.200 01/30/20 80,483
PANAMA GOVERNMENT INTERNATIONA........ccovviniiiiiiiciccicieine 7.250 03/15/15 216,675
PANAMA GOVERNMENT INTERNATIONA........ccoviiiiiiiiiicnicneine 7.125 01/29/26 7,131,750
PANAMA GOVERNMENT INTERNATIONA... 5.200 01/30/20 771,750
PARAGON OFFSHORE PLC 144A..... 6.750 07/15/22 1,558,550
PARKER DRILLING CO.................. 6.750 07/15/22 1,203,750
PEABODY ENERGY CORP......cciiiiiiiiiiticicicciciceccciee s 6.250 11/15/21 1,987,875
PEPSIAMERICAS INC....cviiviiiiiiiiiiticici et 4.875 01/15/15 16,143,544
PEPSICO INC....cutiiiiiiiiciiiicctcc e 1.250 08/13/17 4,982,307
PEPSICO INC.....cooeviiiiniiiiinieine 3.600 03/01/24 5,203,794
PERMIAN HOLDINGS INC 144A... 10.500 01/15/18 489,000
PERSTORP HOLDING AB 144A........ccoooviiiiiiiiiiciinieciciccctcccn 11.000 08/15/17 3,459,400
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PERTAMINA PERSERO PT REGS........cooiviiiiiiiiiiiiicicniecicicecicine, 6.500 05/27/41 562,375
PERTAMINA PERSERO PT REGS........cccoviiiiiiiiiiiiicicnicciciecicnne, 6.000 05/03/42 1,220,313
PERTAMINA PERSERO PT REGS........cocoviiiiiiiiiiiicicnicciciccecicine, 4.300 05/20/23 286,500
PERTAMINA PERSERO PT REGS........cocoviiiiitiiiiniiiicnieiciecicin, 5.625 05/20/43 3,948,000
PERUVIAN GOVERNMENT INTERNATIO.....ccceeviiiiiiiniiiiiiiciciicnne, 8.750 11/21/33 3,573,960
PERUVIAN GOVERNMENT INTERNATIO.....ccceeviiiiiiiiiiiiiiiiiciicne, 7.350 07/21/25 475,200
PERUVIAN GOVERNMENT INTERNATIO.....cccoviiiiiiiiiiiiciiiiciicnne, VARIABLE RATE 08/12/37 697,789
PETCO HOLDINGS INC 144A.......cooiiiiiiiiiiiiiiccici e 8.500 10/15/17 598,850
PETROBRAS GLOBAL FINANCE BV.......cocoviiiiiiiiiciiniiciciccicice, 6.875 01/20/40 190,992
PETROBRAS GLOBAL FINANCE BV.......cooiviiiiiiiiiiiiiniiicccicine, 5.375 01/27/21 12,292,003
PETROBRAS GLOBAL FINANCE BV.......cocoviiiiiiiiiiciiiiiciciccicie, 4.375 05/20/23 1,606,873
PETROBRAS GLOBAL FINANCE BV.......coooviiiiiiiiiiiiiniiciciccicice, 7.250 03/17/44 89,397
PETROBRAS GLOBAL FINANCE BV.......coooviiiiiiiiiiiiniicicciccecice, 6.250 03/17/24 2,753,714
PETROBRAS GLOBAL FINANCE BV.......coooviiiiiiiiiiiiniiciciccecicie, 6.750 01/27/41 363,828
PETROBRAS GLOBAL FINANCE BV.......cociviiiiiiiiiicieniiciciccicicne, 7.875 03/15/19 1,758,510
PETROBRAS GLOBAL FINANCE BV.......coooviiiiiiiiiiiiniicicciccicie, 5.750 01/20/20 637,369
PETROBRAS GLOBAL FINANCE BV.................. 6.875 01/20/40 1,110,684
PETROBRAS GLOBAL FINANCE BV..... 4.875 03/17/20 1,122,612
PETRO-CANADA.........cccoeiiiiiiiiiiniein 6.050 05/15/18 5,581,442
PETROLEOS DE VENEZUELA SA REGS........cccoviiiiiiiiiiniiiniciiinicicins 5.250 04/12/17 1,356,975
PETROLEOS DE VENEZUELA SA REGS........cccoviiiiiiiniiiiiiiiciiicicie 8.500 11/02/17 5,539,877
PETROLEOS DE VENEZUELA SA REGS........ccooiiiiiiiiiiiiiicicinicicie 9.000 11/17/21 662,711
PETROLEOS DE VENEZUELA SA REGS........cccoviiiiiiiiiiiiiiiicinieicie 9.750 05/17/35 543,894
PETROLEOS DE VENEZUELA SA REGS........cccoviiiiniiiiiiiiiiicinicicie 6.000 11/15/26 150,502
PETROLEOS DE VENEZUELA SA REGS.... 6.000 05/16/24 2,411,053
PETROLEOS MEXICANOS............c.cu. 6.625 06/15/38 629,453
PETROLEOS MEXICANOS........ccooviiiiiiiiiiiiieiiiicienn 5.750 03/01/18 574,388
PETROLEOS MEXICANOS........coovitiiiiiiiitiiiiciiciccci e 6.500 06/02/41 631,125
PETROLEOS MEXICANOS........covviiiiiiiiitiiiiciicicccci e 6.375 01/23/45 5,873,625
PETROLEOS MEXICANOS........cooiiiiitiiiiitiiiiiicicccccicec v 6.625 06/15/35 635,250
PETROLEOS MEXICANOS........covviiiiiiiiiiiiicniiciciceci e 5.750 03/01/18 259,200
PETROLEOS MEXICANOS 144A........cooivviiniiiiiiiiiciicicieeic e 4.250 01/15/25 5,717,250
PETROLEOS MEXICANOS REGS.......c.coviiiiiiiiiiiiciciccici e 6.375 08/05/16 92,018
PRIZER INC...oviiiiiiiciiciiicttct s 4.650 03/01/18 3,268,810
PRIZER INC..coviiiiiiiiiciicicctc s 6.200 03/15/19 18,799,152
PRIZER INC...oviiiiiiiiiiicct s 3.400 05/15/24 5,164,769
PHARMACIA CORP......cvtiiiitiiniiticicctct e VARIABLE RATE 12/01/18 6,246,054
PHILIPPINE GOVERNMENT INTERNAT......coiiiiiiiiiiiiiicieiciee 9.500 02/02/30 1,345,500
PHILIPPINE GOVERNMENT INTERNAT......coiiiiiiiiiiiiiiicieeicie 7.750 01/14/31 2,131,375
PHILIPPINE GOVERNMENT INTERNAT......coiiiiiiiiiiiiiciccieeicie 7.750 01/14/31 2,160,000
PHILIPPINES (REP OF) BDS......cvviiiiiiiiiniiniiiiieinieeeesesneene e 9.375 01/18/17 3,152,331
PHILIPPINES(REPUBLIC OF) BDS......ccceoinieiiniiiiiiriinieinnceisiecnecsnnes 9.875 01/15/19 523,000
PINNACLE ENTERTAINMENT INC....ooovviiiiiiiiiiiicicicieicccin 6.375 08/01/21 1,751,000
PIONEER ENERGY SERVICES CORP.......ccocovivtiiiiiiiiciicicicciei e 6.125 03/15/22 733,400
PLAINS ALL AMERICAN PIPELINE L.....cccooviiiiiiiiiiiiiiiiiniiciciccneie 3.600 11/01/24 2,940,254
POLAND GOVERNMENT BOND......c.cociviiiiiiiiiiiiicicciciceci e 5.250 10/25/17 3,070,101
POLAND GOVERNMENT BOND......c.coceiiiiiiiiiiiiiiiciccicicieci e 5.500 10/25/19 11,667,568
POLAND GOVERNMENT BOND........ccccoiiiiniiiniiiiinicienens 5.250 10/25/20 4,325,530
POLAND GOVERNMENT BOND........cccceuiiiiniiiniiiiinicieinene 5.000 04/25/16 4,394,426
POLAND GOVERNMENT BOND........ccccoiiiiniiiniiiiinicienens 4.750 10/25/16 1,776,351
POLAND GOVERNMENT BOND........cccevviiiiniiiniiniiinieienene 3.750 04/25/18 1,485,642
POLAND GOVERNMENT BOND........cccevviiiiniiiniiniiinieienene 4.000 10/25/23 6,286,109
POLAND GOVERNMENT INTERNATIONA........c.ccvvviiinnnns 5.000 03/23/22 4,032,720
POLAND GOVERNMENT INTERNATIONA.... 6.375 07/15/19 1,755,000
PORT AUTH OF NEW YORK & NEW JE...... 4.458 10/01/62 10,083,585
PORTUGAL OBRIGACOES DO TE 144A.......cooviiiiiiiiciciiieciciieie 3.350 10/15/15 3,714,660
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PORTUGAL OBRIGACOES DO TE 144A.......cooviiiiiiiiiiiciiiiecicciicine 4.950 10/25/23 6,112,211
PORTUGAL OBRIGACOES DO TE 144A.......cooviiiiiiiiiiiiieiieciciecne 6.400 02/15/16 3,869,907
POST HOLDINGS INC.....oooviiiiiiiiiiiiiiiicitiieieecn e 7.375 02/15/22 1,795,000
PRAXAIR INC....oviiiiiiiiiiiiciccici e 4.500 08/15/19 4,254,565
PRAXAIR INC....oviiiiiiiiiiiicticic e 2.200 08/15/22 16,009,755
PRAXAIR INC....ooviiiiiiiiiiiiiticicci e 1.250 11/07/18 4,865,433
PREMIER FOODS FINANCE PLC REGS........cocoviiiiiiiiiniiiiiicciicicine 6.500 03/15/21 1,070,269
PRESTIGE BRANDS INC 144A........cooiiiiiiiiiiiniiiicniicicicii e 5.375 12/15/21 491,250
PROCTER & GAMBLE CO/THE......ccceiiriiiniiiiiieinieeieecsneenecnnns 5.550 03/05/37 6,420,633
PROSPECT MEDICAL HOLDINGS 144A........c.cooiviiiiiiiiiiniiiniiiciciens 8.375 05/01/19 608,475
PROVIDENT FUNDING ASSOCIA 144A.......cccooviiiiiiiniiiiiiiicienienne, 10.125 02/15/19 672,000
PROVIDENT FUNDING ASSOCIA 144A.......cccoiviiiiiiiiiiiiniicicnienne, 6.750 06/15/21 1,741,150
QEP RESOURCES INC......ooviiiiiiiiiiiiiiiiciciccciei e 6.875 03/01/21 5,663,125
QEP RESOURCES INC......ooviiiiiiiiiiiiiticiciccicc e 5.375 10/01/22 2,286,900
QEP RESOURCES INC......ooviiiiiiiiiiiiiticiciccnecicc e 5.250 05/01/23 514,250
QUEBECOR MEDIA INC......oootiiiiiiiiiiiiicieicicci e 5.750 01/15/23 1,298,575
QUEENSLAND TREASURY CORP REGS...... 6.250 02/21/20 6,923,522
QUEENSLAND TREASURY CORP REGS...... 6.000 07/21/22 2,939,964
QUIKSILVER INC / QS WHOLE 144A...... 7.875 08/01/18 695,200
QUIKSILVER INC / QS WHOLESALE.... 10.000 08/01/20 274,000
R&R PIK PLCREGS........ccovvvuririiniinnne 9.250 05/15/18 972,880
RAYONIER AM PRODUCTS INC 144A.... 5.500 06/01/24 1,297,575
REALOGY GROUP LLC / REALO 144A.... 5.250 12/01/21 3,364,850
REED ELSEVIER CAPITALINC.............. 8.625 01/15/19 1,362,263
REED ELSEVIER CAPITAL INC.............. 3.125 10/15/22 7,303,059
REGENCY ENERGY PARTNERS LP /R..... 4.500 11/01/23 825,750
REGENCY ENERGY PARTNERS LP /R..... 5.750 09/01/20 827,063
REGENCY ENERGY PARTNERS LP / Ru.cooviiiiciiiiiiiiciniccce 5.875 03/01/22 598,500
REGENCY ENERGY PARTNERS LP / Ru.coouviiiiiiiiiiiiciniciicce 5.000 10/01/22 2,438,100
RENTECH NITROGEN PARTNERS 144A..........ccovviiiiiiiiiiiiniiniieiciens 6.500 04/15/21 1,081,350
REPUBLIC OF ARMENIA REGS........ccooviiiiiiiiiiiicicniciicic e 6.000 09/30/20 3,977,000
REPUBLIC OF AZERBAIJAN IN 144A........coooiiiiiiiiiiiicniiiiciccieeie e 4.750 03/18/24 1,224,195
REPUBLIC OF GHANA 144A........coiiiiiiiiiiiieeiceccsieci e 7.875 08/07/23 625,300
REPUBLIC OF GHANA 144A........coiiiiiiiiiiiiiiiiiccteci e 8.125 01/18/26 260,850
REPUBLIC OF GHANA REGS......coooiiiiiiiiiiciiceciici e 8.500 10/04/17 232,501
REPUBLIC OF GHANA REGS......coooiiiiiiitiiiciicecccicic i 7.875 08/07/23 1,480,000
REPUBLIC OF GHANA REGS......coooiiiiiiiiiiciicecicciceccieeine 8.125 01/18/26 3,330,000
REPUBLIC OF HONDURAS REGS.......cocoiiiiiiiiiiiiiiciciicnicicceic e 8.750 12/16/20 1,159,145
REPUBLIC OF IRAQ REGS.......coiviiiiiiiiiiiiiicicniccic e 5.800 01/15/28 1,416,995
REPUBLIC OF LATVIA REGS.......coiiiiiiiiiiniiiicicniei e 2.750 01/12/20 2,757,132
REPUBLIC OF PARAGUAY 144A........ccoiiiiiiiiiiiiiicniicicnicieic e 4.625 01/25/23 422,240
REPUBLIC OF PARAGUAY 144A........ccoviiiiiiiiiiiiiicniicicieic e 6.100 08/11/44 1,844,580
REPUBLIC OF PARAGUAY REGS.......ccooviiiiiiiiiiicicitecicicccci 6.100 08/11/44 2,875,500
REPUBLIC OF PARAGUAY REGS.......ccooviiiiiitiiiiicicniecicie e 4.625 01/25/23 588,700
REPUBLIC OF SERBIA 144A........cooviiiiiiiiiiiiiciicicici e 5.875 12/03/18 972,653
REPUBLIC OF SERBIA REGS.......ccooviiiiiiniiiiiiciiiecicice e 7.250 09/28/21 38,083
REPUBLIC OF SERBIA REGS.......ccooviiiiiitiiiiiticicniicicicec e 5.250 11/21/17 1,694,550
REPUBLIC OF SERBIA REGS...... 5.875 12/03/18 983,078
REPUBLIC OF SOUTH AFRICA............. 5.875 09/16/25 1,689,375
REPUBLIC OF TRINIDAD & TO 144A... 4.375 01/16/24 1,325,000
REX ENERGY CORP 144A.................... 6.250 08/01/22 5,084,625
REYNOLDS GROUP ISSUER INC / RE... VARIABLE RATE 02/15/21 1,783,500
RHP HOTEL PROPERTIES LP / RHP..... 5.000 04/15/21 1,353,200
RIALTO HOLDINGS LLC / RIA 144A..... 7.000 12/01/18 7,600,320
RICE ENERGY INC 144A.................. 6.250 05/01/22 6,072,900
RIO TINTO ALCAN INC....ooitiiiiiiiiiiiiicicciccccc e 6.125 12/15/33 3,618,656
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RIO TINTO FINANCE USA LTD....cuviviiiiiiiiiicicniecicic e 6.500 07/15/18 5,717,814
RIO TINTO FINANCE USA LTD...ccuviviiiiiiiiiicicniiciciccnecicceei e 5.200 11/02/40 2,181,243
RIO TINTO FINANCE USA PLC.....ooviiiiiiiiiiiiinieciciccic e 3.500 03/22/22 8,037,455
RIO TINTO FINANCE USA PLC.....ooviiiiiiiiiiiiiiiiiicicccice i 2.875 08/21/22 17,316,935
RIO TINTO FINANCE USA PLC.....ooviiiiiiiiiiiiiticicicccin e 1.375 06/17/16 9,830,707
RIO TINTO FINANCE USA PLC.....ooviiiiiiiiiiiiiticiciccicce i 2.250 12/14/18 4,798,895
RIS POWER HOLDINGS LLC 144A........cooiiiiiiiiiiiiicicniccecicieie s 5.125 07/15/19 1,165,250
RKI EXPLORATION & PRODUCT 144A........coovviiiiniiniiiiiniiiieiccneenn 8.500 08/01/21 1,699,788
ROMANIA (REPUBLIC OF) 144A.......c.ccooiniiniiiiiiiieinccneeenes 4.875 01/22/24 2,469,504
ROMANIAN GOVERNMENT INTER REGS.......ccccoviiiiniiiiiniiiiiiiiniens 6.750 02/07/22 3,461,640
ROMANIAN GOVERNMENT INTER REGS.......cccoviviiviiiiiniiiiiniiiicns 6.750 02/07/22 5,861,678
ROMANIAN GOVERNMENT INTER REGS.......cccoviviiviiiiiniiiiiniiiniens 6.125 01/22/44 1,453,500
ROSE ROCK MIDSTREAM LP / ROSE......ccccceniriiniiiniiiiniciiccncnnes 5.625 07/15/22 691,900
ROSETTA RESOURCES INC....ccvviiiiiiiiiiiiicicecicnececn e 5.625 05/01/21 4,319,272
ROSETTA RESOURCES INC....cvviiiiiiiiiiiiciicicicieiceci e 5.875 06/01/22 202,500
ROYAL BANK OF SCOTLAND GROUP P.......ccoviiiiiiiiiiniiiiiiiciieieinens 6.000 12/19/23 2,922,480
ROYAL BANK OF SCOTLAND GROUP P..... 6.125 12/15/22 21,164,132
RR DONNELLEY & SONS CO.....coovvvvviiiiiniiieniiinicien 7.000 02/15/22 370,013
RR DONNELLEY & SONS CO......... 7.875 03/15/21 442,000
RSI HOME PRODUCTS INC 144A..... 6.875 03/01/18 653,125
RUSSIAN FEDERAL BOND - OFZ...... 6.400 05/27/20 92,203
RUSSIAN FEDERAL BOND - OFZ...... 7.600 04/14/21 78,731
RUSSIAN FEDERAL BOND - OFZ...... 7.500 02/27/19 170,170
RUSSIAN FEDERAL BOND - OFZ...... 6.800 12/11/19 139,079
RUSSIAN FEDERAL BOND - OFZ...... 7.050 01/19/28 2,424,242
RUSSIAN FEDERAL BOND - OFZ...... 7.000 08/16/23 1,161,333
RUSSIAN FEDERAL BOND - OFZ.......... 6.700 05/15/19 203,856
RUSSIAN FOREIGN BOND - EU REGS.......cccoiviiiiiiiiiiiniiiicicciicicine VARIABLE RATE 03/31/30 17,035,934
RUSSIAN FOREIGN BOND - EU REGS.......cccoiviiiiiiiniiniiiicicicicie 12.750 06/24/28 911,271
RUSSIAN FOREIGN BOND - EU REGS.......cccoiviiiiiiiiiniiiiciciicicine 5.000 04/29/20 929,750
RUSSIAN FOREIGN BOND - EU REGS.......cccoiviiiiiiiiiiiniiiicicicicine 3.250 04/04/17 4,956,328
RUSSIAN FOREIGN BOND - EU REGS.......ccccouiviiiiiiiiiiiniiiiciciicicie 4.875 09/16/23 4,276,800
SABINE PASS LIQUEFACTION LLC......coviiiiiiiniiiiiicicniccicicccicie, VARIABLE RATE 02/01/21 6,833,288
SABINE PASS LIQUEFACTION LLC......coviviiiiiniiiiiiiicniecicic e, 6.250 03/15/22 842,450
SAFEWAY INC...oovtiiiiiiiiiiiiiei et 3.950 08/15/20 6,090,000
SAFEWAY INC...oovviiiiiiiiiiiiicci e 3.400 12/01/16 1,015,900
SAMSON INVESTMENT CO.....oovviiiitiiiiiiiiiiiiciciceciccec s VARIABLE RATE 02/15/20 671,296
SAN DIEGO CNTY CAWTR AUTH FIN....coiiiiiiiiiiiiiiiiiicicciciciee 6.138 05/01/49 5,233,130
SANDRIDGE ENERGY INC.....coovviiiiiiiiiiiiiiicicecicci e 7.500 03/15/21 1,011,200
SBA COMMUNICATIONS CORP......coivtiiniiiiiiiiticiciccecici e 5.625 10/01/19 1,533,750
SBA TELECOMMUNICATIONS INC.....oooiiiiiiiiiiiiiiciicic e 5.750 07/15/20 1,017,800
SCHAEFFLER HOLDING FINANC 144A.......ccoooiiimiiiiiiiniiiieiccnecienn 6.250 11/15/19 494,400
SCHAEFFLER HOLDING FINANC 144A........coovimiiiiiiiniiiieiccnecienn 6.750 11/15/22 209,000
SEALED AIR CORP 14AA........oiiiiiiiiiiiinticicic ettt 5.125 12/01/24 459,550
SENEGAL GOVERNMENT INTERN REGS........cccoviiiiiiiiiiiiiiiiiiiniiie 8.750 05/13/21 1,619,108
SENSATA TECHNOLOGIES BV 144A.........ccoooviiiiiiiiiicieciciccnecien 5.625 11/01/24 674,375
SERVICE CORP INTERNATIONAL/US......oovrirereiiiiririeeeieicineneseenenenene 5.375 05/15/24 2,040,000
SERVICEMASTER 7/14 COV-LITE........ ZERO COUPON 07/01/21 2,605,171
SERVICEMASTER CO LLC/THE............ 7.000 08/15/20 6,852,735
SIGNODE INDUSTRIAL GROUP 144A.. 6.375 05/01/22 2,262,000
SINCLAIR TELEVISION GROUP 144A... 5.625 08/01/24 425,700
SINCLAIR TELEVISION GROUP INC..... 6.125 10/01/22 2,192,713
SINGAPORE GOVERNMENT BOND.... 3.500 03/01/27 502,739
SINOCHEM OFFSHORE CAPITAL 144A... 3.250 04/29/19 521,360
SINOCHEM OVERSEAS CAPITAL 144A... 4.500 11/12/20 4,163,225
SINOCHEM OVERSEAS CAPITAL REGS........cocevviviiiiiiiiiiiiiiicicciecnn 4.500 11/12/20 358,025
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SINOCHEM OVERSEAS CAPITAL REGS........ccovevviviiiiiiiiiiniiiiiciciieenn 4.500 11/12/20 1,372,953
SINOPEC CAPITAL 2013 LTD 144A......cooiiiiiiiiiiciciececicceeic e 3.125 04/24/23 410,911
SINOPEC GRP OVERSEA 2014 144A........cooovvviiviiiiiiiiiienieiicicieeine 4.375 04/10/24 442,653
SKILLSOFT 4/14 COV-LITE 2ND.....coveiviiiiiiriiiieiieeiniecsesnieensnenens ZERO COUPON 04/22/22 3,424,905
SLM PRIVATE EDUCATI A A2A 144A.......ooovviiiiiiiiiiiiiiecicicicie 1.770 05/17/27 6,910,943
SLM PRIVATE EDUCATIO C A2 144A......cooiviiiiiiiiiiicniicieniccnci e 3.310 10/15/46 1,554,975
SM ENERGY CO...oouviiiiniiiiiiiiiicniciccte et 6.625 02/15/19 58,800
SM ENERGY CO...ooviiiiniiiiiiiiticnicicciiec v 6.500 01/01/23 3,552,000
SM ENERGY CO...oouviiiiniiiiiiiiticiciccct et 5.000 01/15/24 255,175
SM ENERGY CO 144A. ...ttt 6.125 11/15/22 84,600
SMITHFIELD FOODS INC.....ooviiiiiiiiiiiiiiiniecici e 6.625 08/15/22 851,675
SOURCEHOV 10/14 TLB....cotriiiriiieiiriiieiniciceiecnee e ZERO COUPON 10/29/19 3,880,000
SOUTH AFRICA GOVERNMENT BOND.......ccoviiviiiiiiiiieiiiiiciciecie 10.500 12/21/26 4,849,689
SOUTH AFRICA GOVERNMENT BOND.......ccooviiviiiiiiiiieiiiiiciciiecie 8.000 12/21/18 10,486,033
SOUTH AFRICA GOVERNMENT BOND.......ccovviviiiiiiiiiiiiiiiiciciiiee 6.750 03/31/21 5,046,482
SOUTH AFRICA GOVERNMENT BOND.......ccoviiniiiiiiiiiiiiiiiciciiceie 6.250 03/31/36 336,730
SOUTH AFRICA GOVERNMENT BOND.......ccovviniiiniiiiiiiiiiieicieenie 7.000 02/28/31 1,675,447

SOUTH AFRICA GOVERNMENT BOND.......ccovviiiiiiiiiiiiiiiieicinieie 6.500 02/28/41 7,560,783
SOUTH AFRICA GOVERNMENT BOND...... 8.000 01/31/30 2,880,318
SOUTH AFRICA GOVERNMENT INTERN............. 6.875 05/27/19 1,137,313
SOUTH AFRICA GOVERNMENT INTERN............. 4.665 01/17/24 1,134,024
SOUTH AFRICA GOVERNMENT INTERN............. 5.875 09/16/25 1,445,625
SOUTH AFRICA GOVERNMENT INTERN.... 6.875 05/27/19 3,884,500
SOUTH CAROLINA ELEC & GAS CO........... 5.300 05/15/33 8,828,036
SOUTH CAROLINA ELECTRIC & GAS... 6.625 02/01/32 6,689,906
SOUTHWEST AIRLINES CO.......cccecveunenee 5.125 03/01/17 5,354,026
SPAIN GOVERNMENT BOND.... 5.750 07/30/32 30,324,105
SPAIN GOVERNMENT BOND.......cociviiiiiiiiiiiiiniiciciceic e 4.200 01/31/37 1,061,877
SPAIN GOVERNMENT BOND.......cociviiiiiiiiiiiiiticicieec e 3.800 01/31/17 7,763,475
SPAIN GOVERNMENT BOND.......ccoiviiiiiiiiiiiiniiciciccic e 4.100 07/30/18 42,057,950
SPAIN GOVERNMENT BOND.......cocviviiiniiiiiiiiiniicicicc e 5.500 04/30/21 3,079,892
SPAIN GOVERNMENT BOND.......cooiviiiiiiiiiiiiiecicicic e 4.850 10/31/20 16,235,011
SPAIN GOVERNMENT BOND.......cociviiiiiiiiiiiiniecicieec e 4.700 07/30/41 1,947,670
SPAIN GOVERNMENT BOND.......cociiiiiiiiiiiiiiniiciciccc e 3.000 04/30/15 4,877,663
SPAIN GOVERNMENT BOND.......ccciiiiiiiiiiiiiiiiciciccc e 3.250 04/30/16 12,559,351
SPAIN GOVERNMENT BOND.......cocviiiiiiiiiiiiiiiicicii e 4.000 04/30/20 20,215,812
SPAIN GOVERNMENT BOND.......cocviviiiiiiiitiiiiniecicicic e 4.250 10/31/16 6,471,015
SPAIN GOVERNMENT BOND.......ccoviviiiiiiiiiiiiniiciciccc e 5.850 01/31/22 27,129,660
SPAIN GOVERNMENT BOND.......cociiiiiiiiiiiiicniicicicic e 2.100 04/30/17 8,534,681
SPAIN GOVERNMENT BOND.......cooiiiiiiiiiiiiiiiticicicic e 2.750 04/30/19 3,414,448
SPAIN GOVERNMENT BOND.......cocviviiiiiiiiniiiiiticiciccc e 1.400 01/31/20 3,602,506
SPAIN GOVERNMENT BOND 144A........cccoviiiiiiiiiiiiieiicicnicecne 4.650 07/30/25 4,635,883
SPAIN GOVERNMENT BOND 144A........ccooviiiiiiiiiiiiiiniicicniceneci e 4.300 10/31/19 13,686,260
SPAIN GOVERNMENT BOND 144A........cccovviiiiiiiiiiiiiniicicnicencne 5.900 07/30/26 3,404,839
SPAIN GOVERNMENT BOND 144A........cccovvviiiiiiiiiiiiniiciciccncie 4.400 10/31/23 1,204,474
SPAIN GOVERNMENT BOND 144A........ccooviviiiiiiiiiiiiniicicnicccie 5.400 01/31/23 10,932,715
SPAIN GOVERNMENT BOND 144A........cccovvviiiiiiiiiiiiniicicicccie 3.750 10/31/18 3,106,499
SPAIN GOVERNMENT BOND 144A........ccoovvviiiiiiiiiiiiniicicniccecine 5.150 10/31/44 3,468,180
SPAIN GOVERNMENT BOND 144A........cccovvviiiiiiiiiiiiniiciciccecnne 3.800 04/30/24 9,994,041
SPAIN GOVERNMENT BOND 144A........ 2.750 10/31/24 6,809,064
SPAIN GOVERNMENT INTERNAT 144A.... 4.000 03/06/18 3,024,816
SPCM SA 144A.......coviviiiiiiiiicine, 6.000 01/15/22 1,060,800
SPECTRUM BRANDS INC............. 6.375 11/15/20 1,423,013
SPECTRUM BRANDS INC 144A.... 6.125 12/15/24 664,825
SPRINGLEAF FINANCE CORP....... 5.750 09/15/16 1,631,350
SPRINGLEAF FINANCE CORP.....c.oovtiitiiiiticieniicicicccstccc e 6.500 09/15/17 945,000
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SPRINGLEAF FINANCE CORP.....coovtiiiiiiiiiciiiticicicciccci e 6.000 06/01/20 2,405,700
SPRINGLEAF FINANCE CORP.....coovviitiiiiiicicniiciciccic e 5.250 12/15/19 558,600
SPRINT CAPITAL CORP.....ooviitiiniiticicntcicicc e 8.750 03/15/32 3,120,188
SPRINT COMMUNICATIONS INC.....oooviiiiiiiiiiiiniiiiciccieciciceicens 6.000 12/01/16 4,602,488
SPRINT CORP ..ttt 7.250 09/15/21 9,535,825
STANDARD PACIFIC CORP.....oooiiitiiiiiticicitecicicecc 8.375 01/15/21 203,850
STANDARD PACIFIC CORP.....oooviitiiniiiticictcicicc e 5.875 11/15/24 587,000
STATE OIL CO OF THE AZERB REGS.......ccceoviiiiiiiiiieciiciicicice 5.450 02/09/17 240,435
STATE OIL CO OF THE AZERB REGS.......cccoovviiiiiiiiiiiciciiciccicne 4.750 03/13/23 1,932,060
STEARNS HOLDINGS INC 144A.......oooiiiiiiiiiiiiiiicicecii e 9.375 08/15/20 435,000
STYROLUTION 10/14 (USD)...cutriiviiiiiinieiiniiiiinieinieiesrecnneeseesenens ZERO COUPON 11/07/19 3,594,263
SUMMIT MIDSTREAM HOLDINGS LLC......coovviviiiiiiiiiiiiiicniciece 5.500 08/15/22 1,672,000
SUN PRODUCTS CORP/THE 144A.........ccccoviiiiiinieiniiiiieniecninns 7.750 03/15/21 1,271,725
SUPERVALU INC.....ooiiiiiiiiiitiiiicisici et 7.750 11/15/22 543,900
SVENSK EXPORTKREDIT AB......coovviiiiiiiiiiiiiiiicic e 1.750 10/20/15 3,031,890
SVENSK EXPORTKREDIT AB......coovviiiiiiiiiiiiiiiicie i VARIABLE RATE 01/23/17 311,147
SVENSK EXPORTKREDIT AB......coooviiiiiiiiiiiiiniicicciccnecne VARIABLE RATE 06/12/17 2,252,790
SVENSK EXPORTKREDIT AB......... VARIABLE RATE 11/09/17 3,741,635
SWEDEN GOVERNMENT BOND... 5.000 12/01/20 1,133,637
SWEDEN GOVERNMENT BOND............ 4.250 03/12/19 449,265
SWEDEN GOVERNMENT BOND............ 3.500 03/30/39 2,641,408
SWEDEN GOVERNMENT BOND............ 1.500 11/13/23 270,664
SWEDEN GOVERNMENT BOND............ 2.500 05/12/25 294,857
SWEDEN INFLATION LINKED BOND...... 0.250 06/01/22 6,719,094
TARGET CORP......covviiviiiiiinicien 6.500 10/15/37 14,465,274
TCI COMMUNICATIONS INC..... 7.875 02/15/26 6,454,694
TELECOM ITALIA CAPITAL SA... 7.175 06/18/19 12,285,850
TELECOM ITALIA CAPITAL SA. ..ottt 7.200 07/18/36 1,773,750
TELECOM ITALIA CAPITAL SA. ..ottt 6.999 06/04/18 15,723,150
TELECOM ITALIA CAPITAL SA. ..ottt 7.721 06/04/38 2,635,860
TELECOM ITALIASPA 144A.......cooiiiiiiiiitiiiiiecictcic e 5.303 05/30/24 3,928,500
TELEFONICA EMISIONES SAU......cooviiiiiiiiiiiciiiciicc 7.045 06/20/36 24,933,926
TELEFONICA EMISIONES SAU......covviiiiiiiiiiiciiici i 4.949 01/15/15 4,053,807
TELEFONICA EMISIONES SAU......coviiiiiiiiiiiciiciciccicc e 3.729 04/27/15 2,017,640
TELEFONICA EMISIONES SAU......coiiiiiiiiiiiiciiiiciceci 5.134 04/27/20 16,757,827
TELEFONICA EMISIONES SAU......cooiiiiiiiiiiiiciicii i 5.462 02/16/21 1,123,462
TELEFONICA EMISIONES SAU......covviiiiiiiiiiiciiiciic 3.192 04/27/18 4,112,638
TENET HEALTHCARE CORP.....coiitiiiiiiiiciiciciccic i 6.000 10/01/20 7,237,614
TENET HEALTHCARE CORP......cviitiiiiiiiiciiciciccicc i 8.000 08/01/20 580,250
TENET HEALTHCARE CORP......cooiitiiiiiiiiiiticiciccic e 6.250 11/01/18 108,500
TENET HEALTHCARE CORP......cooitiiiiiiiiiiiciciccic e 8.125 04/01/22 1,380,113
TENET HEALTHCARE CORP 144A........ccooviiiiiiiiiiiiiiiiicicieeicieeine 5.000 03/01/19 2,403,000
TESORO LOGISTICS LP / TES 144A.......cctniiiiiiiiiiiiiiicretnieiinens 5.500 10/15/19 744,375
TESORO LOGISTICS LP / TES 144A.......cconiiiiniiiiiiniiiieieinieiinens 6.250 10/15/22 922,688
TESORO LOGISTICS LP / TESORO Lu..cvuvvieiiniiiiiereieiiiineenerereneeinenenes 5.875 10/01/20 477,190
TESORO LOGISTICS LP / TESORO Lu..cvuveriiiniiirereiciiiineererereieeesenenes 6.125 10/15/21 718,200
TIME WARNER CABLE INC......ooviiiiiiiiiiiiiicicicciccc i 6.750 07/01/18 9,016,055
TIME WARNER CABLE INC.......ccccvvviiniiiinns 8.750 02/14/19 22,726,584
TIME WARNER CABLE INC.......ccccvviiiiiiiinns 8.250 04/01/19 19,239,403
TIME WARNER CABLE INC.... 5.000 02/01/20 8,833,932
TIME WARNER COS INC..... 6.950 01/15/28 6,414,059
TIME WARNER INC......... 7.700 05/01/32 20,299,982
TIME WARNER INC.. 4.700 01/15/21 2,627,429
T-MOBILE USAINC... 6.464 04/28/19 3,884,400
T-MOBILE USAINC... 6.633 04/28/21 2,103,813
T-MOBILE USA INC.....oootiiiiiiiiiiiiiciici i 6.542 04/28/20 516,250
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T-MOBILE USA INC.....ooitiiiiiiiiiiiiicicc et 6.731 04/28/22 2,430,800
T-MOBILE USA INC.....ooitiiiiiiiiiiiiicici e 6.125 01/15/22 730,800
T-MOBILE USA INC.....oootiiiiiiiiiiiiicicci et 6.500 01/15/24 656,000
TOSCO CORP....vtitittctctetcet e 7.800 01/01/27 19,953,705
TOSCO CORP ...ttt 8.125 02/15/30 15,995,170
TPC GROUP INC 144A.......cooiiiiiiiiiiiiiisticicic et 8.750 12/15/20 5,183,425
TRANSCANADA PIPELINES LTD...uviiiiiiiiiiiiciicicicccicccni 7.125 01/15/19 7,428,458
TRANSCANADA PIPELINES LTD..cuviiiiiiiiiiiciiciicnicceicccicr 3.400 06/01/15 3,535,385
TRANSCANADA PIPELINES LTD...uviiiiiiiiiiiciicnicicceiccccnc 5.850 03/15/36 1,117,737
TRANSCANADA PIPELINES LTD..cuviiiiiiiiiiiciiciciccciccicrc 6.200 10/15/37 12,954,633
TRANSCANADA PIPELINES LTD...uviiiiiiiiiiiciicicnicceicceic v 3.750 10/16/23 1,001,903
TRANSCANADA PIPELINES LTD..cuviiiiiiiiiiiciicicsicieiccciccic 4.625 03/01/34 4,954,744
TRANSDIGM 2/13 COV-LITE TLC..oeirieiiiiiiiircinicineniecice e ZERO COUPON 02/28/20 1,785,589
TRANSDIGM INC....couviiiiiiiiiiiiiicicii e 6.000 07/15/22 1,201,988
TRANSDIGM INC....ooviiiiiiiiiiiiiicicii e 6.500 07/15/24 4,020,000
TRANSNET SOCLTD REGS......ooiiiiiiiiiiiciiiiiiicicccsiceci e 4.500 02/10/16 5,944,715
TRANSNET SOC LTD REGS..... 4.000 07/26/22 1,228,500
TRAVELERS COS INC/THE.. 6.750 06/20/36 1,553,717
TREEHOUSE FOODS INC.... 4.875 03/15/22 521,438
TRIBUNE 12/13 TL.ooviivrciinnee ZERO COUPON 12/27/20 1,732,018
TRINIDAD DRILLING LTD 144A.............. 7.875 01/15/19 1,385,700
TRINSEO MATERIALS OPERATING SC.... 8.750 02/01/19 2,369,134
TULLOW OIL PLC 144A.......cocoviiieiiiienns 6.000 11/01/20 210,820
TURKEY GOVERNMENT INTERNATIONA.. 7.375 02/05/25 5,396,955
TURKEY GOVERNMENT INTERNATIONA........cccovreniiiinnnne 7.000 06/05/20 970,042
TURKEY GOVERNMENT INTERNATIONA........cccovinniiiinnnne 7.000 03/11/19 792,877
TURKEY GOVERNMENT INTERNATIONA........cccevieniiiinnnne 6.000 01/14/41 460,810
TURKEY GOVERNMENT INTERNATIONA........coiiiiiiiiiiciiciicien 6.250 09/26/22 1,484,431
TURKEY GOVERNMENT INTERNATIONA........coiiiiiiiiiiiiiciiiccie 7.000 09/26/16 3,517,043
TURKEY GOVERNMENT INTERNATIONA........cooiiiiiiiiiiiiciiciccieen 7.500 07/14/17 3,683,625
TURKEY GOVERNMENT INTERNATIONA........coiiiiniiiiiiiiiiieicciec 5.625 03/30/21 1,768,988
TURKEY GOVERNMENT INTERNATIONA........coiiiiiiiiiiiiiciiiciee 6.250 09/26/22 1,027,125
TXU/TCEH 4/11 EXTENDED TLB....oooiciiiciiiniciiceineccees ZERO COUPON 10/10/17 2,008,641
TYCO ELECTRONICS GROUP SA......ccoiiiiiiiiiiiiiicicniciec 6.550 10/01/17 6,843,830
U S TREASURY BOND.......coooiiiiiiiiiiticiccticic v 8.750 08/15/20 6,736,716
U S TREASURY BOND.......coeoiiiiitiiiiitiiiciicctccie i 6.000 02/15/26 46,117,075
U S TREASURY BOND.......coooiiiiiiiiiiticiccici e 6.750 08/15/26 122,115,611
U S TREASURY BOND.......coooiiiiiiiiiciiciiiiccccr v 5.500 08/15/28 1,707,962
U S TREASURY BOND.......cooiiiiiiiiiiiticicciici e 5.375 02/15/31 6,975,600
U S TREASURY BOND.......coooiiiiiiiiiitiiicciici v 3.500 02/15/39 10,347,570
U S TREASURY BOND.......coooiiiiiiiiiiticiccic e 4.375 11/15/39 65,584,000
U S TREASURY BOND.......coooiiiiiiiiiitiiicciici v 4.625 02/15/40 6,796,100
U S TREASURY BOND.......coooiiiiiiiiiiticiccic e 3.875 08/15/40 46,419,279
U S TREASURY BOND.......coooiiiiiiiiiiiciccicicc v 4.250 11/15/40 9,066,120
U S TREASURY BOND.......coooiiiiiiiiiiticicnici v 3.750 08/15/41 41,608,726
U S TREASURY BOND.......cocoiiiiiiiiiiticicciiccccr v 3.125 11/15/41 8,639,680
U S TREASURY BOND.......coooiitiiiiiiiticicctici v 3.125 02/15/42 8,616,560
U S TREASURY BOND...... 2.750 08/15/42 11,002,531
U S TREASURY BOND...... 2.750 11/15/42 30,990,391
U S TREASURY BOND...... 3.125 02/15/43 5,372,050
U S TREASURY BOND...... 2.875 05/15/43 67,339,717
U S TREASURY BOND...... 3.625 08/15/43 22,712,240
U S TREASURY BOND...... 3.375 05/15/44 54,298,264
U S TREASURY BOND...... 3.125 08/15/44 44,129,531
U S TREASURY BONDS.... 8.000 11/15/21 15,302,870
U S TREASURY BONDS........cotiiiiiiiiiiiiiiicicnice e 7.125 02/15/23 15,202,220
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U S TREASURY BONDS........cotiiiiiiiitiiiiiiiicnicici e 6.875 08/15/25 10,113,880
U S TREASURY BONDS........ootiiiiiiitiiiiiiiicniici e 6.125 11/15/27 78,142,463
U STREASURY BONDS........coiiiiiiiitiiiiiiiicnei e 3.000 11/15/44 3,152,580
U S TREASURY NOTE 2.000 11/30/20 35,499,551
U S TREASURY NOTE 0.625 12/15/16 999,380
U S TREASURY NOTE 0.250 12/31/15 5,998,800
U S TREASURY NOTE 2.750 02/15/24 24,083,472
U S TREASURY NOTE 1.500 02/28/19 14,457,948
U S TREASURY NOTE 0.750 03/15/17 33,588,239
U S TREASURY NOTE 1.625 03/31/19 39,166,144
U S TREASURY NOTE 1.625 04/30/19 6,722,244
U S TREASURY NOTE 2.375 08/15/24 15,573,717
U S TREASURY NOTE 0.500 08/31/16 85,136,955
U S TREASURY NOTE 1.500 10/31/19 7,948,160
U S TREASURY NOTE 1.625 12/31/19 9,485,940
U S TREASURY NOTE 3.125 05/15/19 23,453,980
U S TREASURY NOTE 3.625 08/15/19 5,453,300
U S TREASURY NOTE 3.000 08/31/16 83,556,165
U S TREASURY NOTE 3.375 11/15/19 27,089,750
U S TREASURY NOTE 2.750 11/30/16 74,837,521
U S TREASURY NOTE 3.250 12/31/16 7,351,610
U S TREASURY NOTE 2.250 01/31/15 5,008,350
U S TREASURY NOTE 3.625 02/15/20 10,968,000
U S TREASURY NOTE 2.375 02/28/15 7,024,991
U S TREASURY NOTE 1.750 07/31/15 121,102,799
U S TREASURY NOTE 2.625 08/15/20 42,813,019
U S TREASURY NOTE 1.250 08/31/15 52,264,859
U S TREASURY NOTE 1.875 08/31/17 7,159,391
U S TREASURY NOTE 1.875 09/30/17 97,178,349
U S TREASURY NOTE 2.625 11/15/20 15,653,851
U S TREASURY NOTE 1.375 11/30/15 16,160,000
U S TREASURY NOTE 3.625 02/15/21 8,809,680
U S TREASURY NOTE 2.625 04/30/18 3,136,050
U S TREASURY NOTE 3.125 05/15/21 24,677,390
U S TREASURY NOTE 1.375 09/30/18 10,889,318
U S TREASURY NOTE 2.000 11/15/21 1,003,320
U S TREASURY NOTE 0.875 01/31/17 18,054,181
U S TREASURY NOTE 1.375 02/28/19 3,181,984
U S TREASURY NOTE 1.000 03/31/17 15,065,099
U S TREASURY NOTE 1.500 03/31/19 9,997,700
U S TREASURY NOTE 0.375 04/15/15 36,032,396
U S TREASURY NOTE 0.875 04/30/17 109,118,820
U S TREASURY NOTE 1.250 04/30/19 24,310,703
U S TREASURY NOTE 1.750 05/15/22 72,727,939
U S TREASURY NOTE 0.625 05/31/17 29,826,599
U S TREASURY NOTE 0.375 06/15/15 77,090,082
U S TREASURY NOTE 0.500 07/31/17 94,890,242
U S TREASURY NOTE 0.875 07/31/19 41,179,949
U S TREASURY NOTE 1.625 08/15/22 56,174,666
U S TREASURY NOTE 0.250 08/15/15 100,037,003
U S TREASURY NOTE 0.625 08/31/17 35,647,199
U S TREASURY NOTE 1.000 09/30/19 21,395,880
U S TREASURY NOTE 0.625 09/30/17 179,395,525
U S TREASURY NOTE 0.375 11/15/15 98,092,114
U S TREASURY NOTE 1.625 11/15/22 10,663,070
U S TREASURY NOTE 0.250 12/15/15 140,000,000
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U S TREASURY NOTE 0.750 12/31/17 29,585,178
U S TREASURY NOTE 0.875 01/31/18 19,834,399
U S TREASURY NOTE 0.250 01/31/15 73,401,608
U S TREASURY NOTE 0.375 02/15/16 64,015,356
U S TREASURY NOTE 2.000 02/15/23 8,957,430
U S TREASURY NOTE 0.250 02/28/15 130,032,503
U S TREASURY NOTE 1.250 02/29/20 32,789,464
U S TREASURY NOTE 0.750 02/28/18 63,107,202
U S TREASURY NOTE 0.750 03/31/18 49,230,500
U S TREASURY NOTE 0.625 04/30/18 103,348,854
U S TREASURY NOTE 1.125 04/30/20 4,559,000
U S TREASURY NOTE 1.750 05/15/23 19,945,065
U S TREASURY NOTE 0.250 05/15/16 12,966,980
U S TREASURY NOTE 0.250 05/31/15 9,505,985
U S TREASURY NOTE 1.000 05/31/18 9,307,128
U S TREASURY NOTE 1.375 05/31/20 21,289,653
U S TREASURY NOTE 0.375 06/30/15 45,061,647
U S TREASURY NOTE 1.375 06/30/18 14,028,420
U S TREASURY NOTE 2.000 07/31/20 7,085,330
U S TREASURY NOTE 0.625 08/15/16 22,027,500
U S TREASURY NOTE 2.500 08/15/23 4,744,669
U S TREASURY NOTE 2.000 09/30/20 12,120,000
U S TREASURY NOTE 0.625 10/15/16 38,010,260
U S TREASURY NOTE 0.625 11/15/16 26,996,760
U S TREASURY NOTE 2.500 05/15/24 23,677,348
U S TREASURY NOTE 2.000 05/31/21 45,202,052
U S TREASURY NOTE VARIABLE RATE 07/31/16 26,411,830
U S TREASURY NOTE 1.625 07/31/19 31,689,303
U S TREASURY NOTE 2.250 07/31/21 3,670,020
U S TREASURY NOTES.....cciiiiiiiiiiiciciceciicc e VARIABLE RATE 01/31/16 1,809,547
UKRAINE GOVERNMENT INTERN REGS........cocoovviviiiiiiiiiiiiiiiiicine 6.580 11/21/16 1,349,120
UKRAINE GOVERNMENT INTERN REGS........cccoovviviiniiiiiiiiiiiiiicins 6.750 11/14/17 560,014
UKRAINE GOVERNMENT INTERN REGS........cocooviiviiiiiiiiriiiiiiiiicie 6.875 09/23/15 71,000
UKRAINE GOVERNMENT INTERN REGS........coceovviviiiiiiiiiiiiiiicicine 6.250 06/17/16 840,456
UKRAINE GOVERNMENT INTERN REGS........cocoovviviiiiiiiiiiiiiiiiiicins 4.950 10/13/15 200,112
UNION ELECTRIC CO...coviiniiiiiniiiiciiciccecicieic e 6.400 06/15/17 7,351,930
UNION ELECTRIC CO...coviiniiiieniiticniciccecictetc e 8.450 03/15/39 6,764,444
UNION PACIFIC CORP.....ccuvititiiiiiticniccit et 4.163 07/15/22 17,455,428
UNION PACIFIC CORP.....ccuvitiitiiiiiticnicic et 3.646 02/15/24 4,200,021
UNION PACIFIC RAILROAD CO 2003.......c.cooveriiimiiiiinieiiiiiiiciieeie s 4.698 01/02/24 2,741,919
UNITED KINGDOM GILT....coviiiiiiiiiiiiiiiiicicciciccci e 2.750 01/22/15 35,796,435
UNITED KINGDOM GILT REGS 4.250 06/07/32 57,324,560
UNITED KINGDOM GILT REGS VARIABLE RATE 03/07/36 1,022,037
UNITED KINGDOM GILT REGS VARIABLE RATE 12/07/38 27,874,938
UNITED KINGDOM GILT REGS VARIABLE RATE 12/07/27 3,487,175
UNITED KINGDOM GILT REGS 4.500 12/07/42 4,400,325
UNITED KINGDOM GILT REGS 4.750 12/07/30 1,262,306
UNITED KINGDOM GILT REGS 4.500 03/07/19 46,819,562
UNITED KINGDOM GILT REGS 4.000 03/07/22 22,856,718
UNITED KINGDOM GILT REGS 4.250 09/07/39 8,337,427
UNITED KINGDOM GILT REGS 2.000 01/22/16 16,485,501
UNITED KINGDOM GILT REGS 3.750 09/07/21 1,791,724
UNITED KINGDOM GILT REGS 4.500 09/07/34 418,555
UNITED KINGDOM GILT REGS 3.750 09/07/20 6,189,431
UNITED KINGDOM GILT REGS 4.250 12/07/40 10,466,409
UNITED KINGDOM GILT REGS 3.750 07/22/52 2,037,131
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UNITED KINGDOM GILT REGS.......coovvviiitiiiiiriiiiiicicnieci e 1.000 09/07/17 19,660,661
UNITED KINGDOM GILT REGS.......cooviiiiiiiiiiiiiiiiicicniii e 1.750 09/07/22 48,381,214
UNITED KINGDOM GILT REGS.......coovvviiiiiiiiiiiiiiiicicnicicicecnn 3.250 01/22/44 38,662,508
UNITED KINGDOM GILT REGS.......coovviiiiiiiiiiiiiiniicicniici e 5.000 03/07/25 2,032,703
UNITED KINGDOM GILT REGS.......cooviiiiiiiiiiiiiiiniicicnicicic e 1.750 07/22/19 3,679,624
UNITED KINGDOM GILT REGS.......cooviviiiiiiiiiiiiniicicnicci e 3.500 01/22/45 1,506,546
UNITED RENTALS NORTH AMERICA L....ccuooiiiiiiiiiiiiiiiciicicciccicie 8.250 02/01/21 4,501,700
UNITED RENTALS NORTH AMERICA L....ccvooiiiiiiiiiiiiiiciiciciccicie 6.125 06/15/23 5,439,000
UNITED STATES TREASURY NOTE........cccoviiiiiiiiiiiiiiciciiciccecn 1.375 07/31/18 40,037,598
UNITEDHEALTH GROUP INC......ooooviiiiiniiiiiiiiiiicicic e 3.375 11/15/21 8,817,849
UNITYMEDIA HESSEN GMBH & 144A........cccooiiiiiiiiiiiniiiiciieicine 5.000 01/15/25 7,719,250
UNITYMEDIA KABELBW GMBH 144A.........cccooiviiiiiiiiiiniiiicicceens 6.125 01/15/25 283,938
UNIV OF CALIFORNIA CA REVENUES........cccooiviiiiiiiiiiniiiiiicecinn 5.770 05/15/43 4,113,056
UNIVERSAL HEALTH SERVICES 144A........ccoooviiiiiiiiiiiiicnieieicieen 3.750 08/01/19 2,421,000
UNIVERSAL HEALTH SERVICES 144A........coooiviiiiiiiiniiiicniccieiciee 4.750 08/01/22 4,690,000
UPC HOLDING BV REGS.......cociiiiiiiiiiiiiiciciccci s 6.375 09/15/22 1,241,511
URUGUAY GOVERNMENT INTE-INFLAT... VARIABLE RATE 09/14/18 2,377,336
URUGUAY GOVERNMENT INTE-INFLAT....... VARIABLE RATE 04/05/27 2,830,759
URUGUAY GOVERNMENT INTERNATION.... 4.500 08/14/24 265,005
URUGUAY GOVERNMENT INTERNATION.... 5.100 06/18/50 2,547,182
US BANCORP.......cooiviiitiiiiitiiiniieieic 4.125 05/24/21 5,446,061
US BANCORP......coiiiiitiiiiniicicic e 2.200 11/15/16 4,072,749
US BANCORP.......cccovviiriirinnne 3.000 03/15/22 5,569,140
US BANK NA/CINCINNATI OH.. 1.375 09/11/17 9,954,114
US BANK NA/CINCINNATI OH.. 2.125 10/28/19 2,982,091
US TREAS-CPl.....ccovviviniinnne 1.375 02/15/44 231,229,874
US TREAS-CPI.... 0.625 01/15/24 296,611,810
US TREAS-CPlL...ooiiiiiiiiciiiiiecicc e 0.375 07/15/23 291,437,190
US TREAS-CPI INFLAT 3.625 04/15/28 132,017,035
US TREAS-CPI INFLAT 3.875 04/15/29 167,338,738
US TREAS-CPI INFLAT 3.375 04/15/32 70,938,956
US TREAS-CPI INFLAT 2.375 01/15/25 224,851,913
US TREAS-CPI INFLAT 2.000 01/15/26 160,333,120
US TREAS-CPI INFLAT 2.375 01/15/27 134,418,982
US TREAS-CPI INFLAT 1.750 01/15/28 128,597,442
US TREAS-CPI INFLAT 2.500 01/15/29 192,857,096
US TREAS-CPI INFLAT 2.125 02/15/40 79,123,910
US TREAS-CPI INFLAT 2.125 02/15/41 102,847,648
US TREAS-CPI INFLAT 0.750 02/15/42 131,560,751
US TREAS-CPI INFLAT VARIABLE RATE 02/15/43 103,502,326
US TREAS-CPI INFLAT 0.125 04/15/19 331,970,785
US TREAS-CPI INFLAT 2.000 01/15/16 120,249,579
US TREAS-CPI INFLAT 2.500 07/15/16 147,465,812
US TREAS-CPI INFLAT 2.375 01/15/17 134,882,564
US TREAS-CPI INFLAT 2.625 07/15/17 114,908,079
US TREAS-CPI INFLAT 1.625 01/15/18 118,526,295
US TREAS-CPI INFLAT 1.375 07/15/18 114,802,921
US TREAS-CPI INFLAT 2.125 01/15/19 109,435,619
US TREAS-CPI INFLAT 1.875 07/15/19 130,409,283
US TREAS-CPI INFLAT 1.375 01/15/20 148,922,606
US TREAS-CPI INFLAT 1.250 07/15/20 226,070,990
US TREAS-CPI INFLAT 1.125 01/15/21 254,157,190
US TREAS-CPI INFLAT 0.125 04/15/16 302,065,190
US TREAS-CPI INFLAT 0.625 07/15/21 269,785,979
US TREAS-CPI INFLAT 0.125 01/15/22 296,912,159
US TREAS-CPI INFLAT 0.125 07/15/22 287,951,763
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US TREAS-CPIINFLAT ...ooviiitiiiiiiiicnicci e 0.125 01/15/23 354,851,962
US TREAS-CPIINFLAT ...ooiiitiiiitiiic sttt 0.125 04/15/18 363,685,054
US TREAS-CPI INFLATION INDEX......ccooiiiiiiiiiiiniiiiciiiicicccccices 0.125 04/15/17 327,050,308
US TREAS-CPI INFLATION INDEXED.....c..cociviiiiiiiiiiniicicicineciccieens 0.125 07/15/24 277,037,431
USG CORP....oitiiiitictctccc s STEPPED RATE 01/15/18 1,140,000
USG CORP T44A......coiiiiiiiitiiiiiicic sttt 5.875 11/01/21 2,121,000
VALE CANADA LTD....ooviiiiiiiciiiiiitecicsit e 7.200 09/15/32 18,869,500
VALE OVERSEAS LTD....cviiiiiiiiiiiiiiiiciciccciici s 4.375 01/11/22 6,721,724
VALE SA....ooiiiict e 5.625 09/11/42 2,830,682
VALEANT PHARMACEUTICALS | 144A.......cooiiiiiiiiiiiiciiciie, 6.375 10/15/20 1,567,500
VALEANT PHARMACEUTICALS | 144A.......cooiiiiiiiiiiiiciicicice, 7.250 07/15/22 1,737,988
VALEANT PHARMACEUTICALS | 144A.......cooviiiiiiiiiiiiciiciene, 7.500 07/15/21 2,386,800
VEDANTA RESOURCES PLC 144A.......ccooiiiiiiiiiiiiicicicciccci e 8.250 06/07/21 21,780
VEDANTA RESOURCES PLC 144A.......ccooiiiiiiiiiiiiicniccicniccciee 6.000 01/31/19 362,700
VEDANTA RESOURCES PLC 144A.......ccooiiiiiiiiiniiiicecicsieeciee 7.125 05/31/23 119,932
VEDANTA RESOURCES PLC REGS.......cociiviiiiiiiiiiiiciiiiciciecciee 6.750 06/07/16 129,063
VENDEE MORTGAGE TRUST 199 1 2E...... 7.000 03/15/28 1,546,760
VENEZUELA GOVERNMENT INTE REGS.... 5.750 02/26/16 2,184,000
VENEZUELA GOVERNMENT INTE REGS.... 7.750 10/13/19 865,800
VENEZUELA GOVERNMENT INTE REGS.... 9.000 05/07/23 735,671
VENEZUELA GOVERNMENT INTE REGS.... 11.950 08/05/31 100,500
VENEZUELA GOVERNMENT INTE REGS.... 11.750 10/21/26 1,034,771
VENEZUELA GOVERNMENT INTE REGS.... 13.625 08/15/18 846,974
VENEZUELA GOVERNMENT INTE REGS.... 5.750 02/26/16 1,330,056
VENEZUELA GOVERNMENT INTE REGS.... 7.750 10/13/19 704,539
VENEZUELA GOVERNMENT INTERNATI... VARIABLE RATE 04/15/20 24
VENOCO INC.....coovtiiiiiiiiiniiciciicicicins 8.875 02/15/19 525,250
VERIZON COMMUNICATIONS IN 144A.......coooviiiiiniiniiiiciiiiciciene 5.012 08/21/54 2,898,240
VERIZON COMMUNICATIONS INC.....ooiiiiiiiniiiiciiiiiinieic e 6.400 02/15/38 12,369,981
VERIZON COMMUNICATIONS INC.....ooviiiiiiniiiiiiiiiiicic e 2.500 09/15/16 2,101,743
VERIZON COMMUNICATIONS INC.....ooiiiiiiiniiiiiiiiiiieicsiecci s 5.150 09/15/23 29,341,862
VERIZON COMMUNICATIONS INC.....ooiiiiiiiniiiiiiciiiieiccieciciceies 6.400 09/15/33 13,517,414
VERIZON COMMUNICATIONS INC.....ooiiiiiiiniiiiiiiiiiieicciecciceee 6.550 09/15/43 17,004,753
VERIZON COMMUNICATIONS INC.....coiiiiiiiniiiiiiiiiiieicciececicenes 4.150 03/15/24 2,892,285
VERIZON COMMUNICATIONS INC.....coiiiiiiiniiiiiiiiiiieiccieeicicees 5.850 09/15/35 7,023,648
VIMPEL COMMUNICATIONS VIA 144A.........ccoviiiiiiiiiiiiiiiicieeie 7.748 02/02/21 38,226
VIMPELCOM HOLDINGS BV 144A.........cocooiiiiiiiiiniieiccicicienne, 7.504 03/01/22 107,730
VIMPELCOM HOLDINGS BV 144A.........cccoviiiiiiiiiinnieiiccicceine, 5.950 02/13/23 90,381
VIMPELCOM HOLDINGS BV REGS.......ccccoviitiiiiiiiiiiiiiicicieeiciceiee 7.504 03/01/22 162,000
VIRGIN MEDIA FINANCE PLC 144A........coiiiiiiiiiiiiicicincic i 6.000 10/15/24 1,182,263
VIRGINIA ELECTRIC & POWER CO......covviviiriiniiiiiiiiiiiiciciecciee 6.000 05/15/37 1,563,834
VISTEON 4/14 DELAYED DRAW TLB.....coeiviiriiiriirieiiieinieinieeninns ZERO COUPON 04/09/21 1,955,175
VODAFONE GROUP PLC.....oioiiiiiiiiiiiiiiiiciicic et 6.150 02/27/37 2,375,869
VODAFONE GROUP PLC....ccuiiiiiiiiiiiciiciiciccicniecci e 2.500 09/26/22 18,727,003
VODAFONE GROUP PLC....coioiiiiiiiiiciiciiciicic et 2.950 02/19/23 19,645,760
VTR FINANCE BV 144A........oooiiiiiiiiiiiieiicice s 6.875 01/15/24 697,680
VULCAN MATERIALS CO....oviiiiiiiniiiiciicicctcicie e 7.000 06/15/18 7,062,000
WACHOVIA CORP.............. 5.750 02/01/18 13,101,426
WAL-MART STORES INC.....oocviiiiiiiiiiiiiiicicicccc e 5.375 04/05/17 2,189,065
WAL-MART STORES INC.....ooviiiimiiiiiiiiinicicccc e 6.500 08/15/37 16,445,024
WAL-MART STORES INC......ccoevviiiiiiiiiiiiiiicicie 3.250 10/25/20 15,227,779
WASHINGTON MUTUAL BANK / DEBT..... 6.875 06/15/11 5,000
WAVE HOLDCO LLC / WAVE HO 144A..... 8.250 07/15/19 869,325
WEATHER CHANNEL 6/13 2ND LIEN........ ZERO COUPON 06/26/20 1,903,340
WELLCARE HEALTH PLANS INC................ 5.750 11/15/20 6,721,575
WELLINGTON TRUST COMPANY-CIF.....cccooviiiiiiiiniiiiiniiicnicccie 0.000 N/A 526,942,372
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WELLS FARGO & CO.rreroeeeveeeereeeseeesseeseeeseeseeeseeeseeeesseeseeessseeseeseenne 5.625 12/11/17 5,564,401
WELLS FARGO & CO...eooeeeeeeeeeeeeseeeeseesese s seseseses e ssseseseesseesseesseens 3.625 04/15/15 2,522,275
WELLS FARGO & CO..oeoeeeeeeeeeeeeeseeeseeesese s seseses s seseseseeeseesseesseens 4.600 04/01/21 16,697,913
WELLS FARGO & CO...eooeeeeeeeeeeeeseeeeseesese s seseseses e seseseseees e sseeeneene 3.500 03/08/22 10,436,698
WELLS FARGO & CO...eoeeeeeeeeeeeeeseeesseesese s seseseses e seseseseesssesseesneens 1.500 07/01/15 4,524,165
WELLS FARGO & CO...eoeeeeeeeeeeeeeseeeeseesese s veseseses e esseseseess s eesneene 2.125 04/22/19 7,481,191
WELLS FARGO & CO...eoeeeeeeeeeeeeeseeeeseesese s seseseses e ssseseseeeseesseesneens 3.300 09/09/24 5,023,025
WESCO DISTRIBUTION INC..ooveovereereeeseeeseeeseseses s eeseseseeeeseeesseeseeene 5.375 12/15/21 529,594
WESTERN REFINING INC..veooeeeeeeeeee e eeeeesesseeseeesesee s 6.250 04/01/21 4,343,625
WEYERHAEUSER REAL ESTATE 144A........oooeeeeeeeeereereseeseeseeeseesesnen 4375 06/15/19 7,905,780
WHITEWAVE FOODS CO/THE. ... eueveeeereeereeeresesseeeseesserssesssesesssenons 5.375 10/01/22 530,450
WHITING PETROLEUM CORP.....oovevereeeeeeeeseeeeeeee s eseseseseeseeeseseseens 5.000 03/15/19 2,898,500
WILLIAM CARTER CO/THE cvueveeeeeeeeeseeeseeeseeeseseesseseeesseesseesseeseeene 5.250 08/15/21 1,091,800
WIND ACQUISITION FIN SA 144A.......ooeeeeereeereeeeeeeeseeeseeeseeesseesseene 4.000 07/15/20 320,490
WIND ACQUISITION FINANCE 144A.........oeevereeeeeeeeseeereeeeseeseeeseeeennen 6.500 04/30/20 260,738
WIND ACQUISITION FINANCE 144A........oeevereeeeeeeeseeereeseseeseeeseeeesees 7.375 04/23/21 5,983,692
WIND ACQUISITION FINANCE 144A......... 4.750 07/15/20 43,945
WINDSTREAM CORP........ovverreererrererreene. 7.750 10/01/21 3,714,840
WINDSTREAM CORP.......oorvvenen.. 7.500 04/01/23 2,114,375
WISCONSIN ELECTRIC POWER CO..... 5.700 12/01/36 6,363,675
WISCONSIN ELECTRIC POWER CO.............. 6.250 12/01/15 4,200,643
WISCONSIN PRIVATE DEBT (in aggregate)... N/A N/A 421,315,390
XERIUM TECHNOLOGIES INC................... 8.875 06/15/18 829,998
XEROX CORP.......crvveevererrrerrnns 6.750 02/01/17 1,650,174
XEROX CORP..... 5.625 12/15/19 5,083,683
XEROX CORP..... 6.750 12/15/39 646,786
XEROX CORP..... 2.950 03/15/17 2,560,254
XEROX CORP....o.coeeeeeseeeseeeeeeeseeeesseese s veseseses e seseseseses e ssseseseese e 7.200 04/01/16 8,956,004
YORK RISK SERVICES HOLDIN 144A ........veeeveeereeeeereeeseeseeeresseseennes 8.500 10/01/22 5,580,000
YPESA LAAA oo eeeeee e esee s s s s ss e seseseens 8.750 04/04/24 690,034
ZAMBIA GOVERNMENT INTERNA REGS.......eovereeeeeeeeeesseeseeeeesesseene 8.500 04/14/24 1,423,760
ZHAIKMUNALLLP L44A. ... eeseeeseseses s sesee 7.125 11/13/19 294,317
ZOETIS INCorveeeeeeeeeeesee e s s e es s eeee s s 3.250 02/01/23 8,680,635
TOTAL FIXED INCOME.....e.curuirinsininsssssssssssssssssssssssssssssssssssssssssssssssssssassassasses .8 27,139,271,349
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00O L S 140,342,350
AA90 VENTURES LP...oeeiiie et h e s ba s saa s b sae s 2,957,873
ABRY PARTINERS Vll.utiiiiiiiiicii et a s s sab e be s et e s saasenes 24,771,395
ACI CAPITAL INVESTORS T LP..ariiiiitiite ettt 2,870,087
ADVENT INT'L GPE Vit s ettt e ettt s a e nesa et enesnesnesaennen 55,025,975
ADVENT INT'L GPE V.ot st s st e e ettt s n e e et neenesre e nnen 71,257,770
ALCHEMY PARTNERS LIMITED LP...coiiiiiiiiiictic ettt s st 21,858,321
ALTARIS HEALTH PARTNERS HELP..oonviiiiiiiiccietiec ettt 8,497,925
AMERICAN SECURITIES OPPTY FD Il uviiiiiiiiiiiiiiiiiicci ettt s 95,294,271
AMERICAN SECURITIES FD V..utiiiiiiiiiiiiicieists s s b s t e sa e saa s 64,888,241
AMERICAN SECURITIES OPPTYS FD.... 1,108,302
AMERICAN SECURITIES PARTNERS Vi .oviiiiiiiiiiiiiiitic s 73,573,728
AMERICAN SECURITIES PARTNERS VII LP................. 9,996
APOLLO EUROPEAN PRINCIPAL FINANCE FUND Il...uiiiiiiiiiiiiiiicciicic i 49,699,194
APOLLO EUROPEAN PRINCIPAL FINANCE FUND LP.....ooiiiiiiiiiiiiiiicc i 20,927,041
APOLLO INVESTMENT FUND IV L Puoeriiiii st 383,640
APOLLO INVESTMENT FUND V LLP....oiiiiiiiiiiiiiin ettt s 1,044,169
APOLLO INVESTMENT VIl .uviiiiiiiiiiciiieii ittt s a s sa s s be s sane s 82,692,614
APOLLO INVESTMENT VL .eiiiiiiiiiiiiiiic ittt st e a s sa s s b e s 12,072,230
APOLLO REAL ESTATE INV FD IV .eiiiiiiiiiii ettt s s 7,390,504
APOLLO VI LPu ettt b s s s b e s b e s b e s b e s e e sh e s s b e s b e e e ae e 72,749,790
ARCHSTONE LAKE MENDOTA JV ittt st ae s 75,361,707
ARES CORP OPPORTUNITIES FND Hlucciiiiiiiiiiiiiiiiiiiciec it s 12,352,765
ARES CORP OPPORTUNITIES Hluuviiiiiiiitiiiiiiiiccii ittt 91,463,570
ARES CORPORATE OPPORTUNITIES FUND IV LP....uiiiiiiiiiiiiiiiicicin ittt 53,557,984
ARES OPPORTUNITIES FUND LP.......ccovvviiiiiirinen. 4,660,739
ASB ALLEGIANCE REAL ESTATE.....eiiiiiitii ittt nes 82,284,141
ATLAS CAPITAL RESOURCES T LP..iiiiiiiiiiciee ettt s 2,565,417
AVENUE EUROPE SPECIAL SITUATIO ...ttt sttt a s s sbe e nes 1,483,237
AVENUE SPECIAL SITUATIONS V..ot st a s sab e nes 501,585
AVENUE SPECIAL SITUATIONS Vlueciiiiiiiiiiieiiccciittnsts s stt e t e a s 62,472,651
BEACON FUND Vl.ontiiiiiiiie ittt h e s ab s b e et e s ae s sab e s b e s s aaessbesenes 38,564,619
BERKSHIRE FUND VI Pttt st st ae s saa e 19,400,645
BERKSHIRE MULTIFAMILY VALUE.......cooiiiiitiiiiii st 7,172,527
BERKSHIRE MULTIFAMILY VALUE Il....coiiiiiiiiiiiiiiiiii ittt st 47,857,908
BLACKSTONE CAPITAL PARTNERS V..ooiiiiiiitiiiiiiii ettt s 38,807,415
BLACKSTONE CAPITAL PARTNERS Vl.coiuiiiitiiiiiiitii ittt 34,055,918
BLACKSTONE RE Vliitiiiiiiitii et a e b s s s a e b saa e b saasebeeen 157,809,774
BLACKSTONE RE VIt b s s s s e e b saa e b saasebeeen 153,216,445
BRIDGEPOINT EUROPE Il 'A" LP 50,817,936
BRIDGEPOINT EUROPE V 'B' LP............. 15,319
BRIDGEPOINT EUROPEAN EQUITY IV....coviiiiiiiiiiiiiniiciciiec e, 69,812,125
BRINSON NON-U.S. PARTNERSHIP FUND TRUST - 1999 PRIMARY FUND... e 41,248
BRINSON NON-U.S. PARTNERSHIP FUND TRUST - 2000 PRIMARY FUND........ccccoiiiiniiiiiiiiiniiiciecec e 57,930
BRINSON NON-U.S. PARTNERSHIP FUND TRUST - 2001 PRIMARY FUND........ccccoviiiiiiiiiiiiiinniniec s 38,302
BRINSON NON-U.S. PARTNERSHIP FUND TRUST - 2002 PRIMARY FUND........ccccoiiiiitiiiiiiiiiniiciec s 87,712
BRINSON NON-U.S. PARTNERSHIP FUND TRUST - 2002 SECONDARY FD.....ccccvvuiiiiiniiiiiiiiiciiciccieciec e 11,773
BRINSON NON-U.S. PARTNERSHIP FUND TRUST - 2003 PRIMARY FUND........ccccoviiiiiiiiiiiiiiiiiciec s 81,269
BRINSON NON-U.S. PARTNERSHIP FUND TRUST - 2004 PRIMARY FUND........ccccviiiiiiiiiiiiiinninciie s 63,600
BRINSON PARTNERSHIP FD TR - 98 PRIMARY FD (SECONDARY INT)....ccueiiiiiiiiiiriiieieeee e 23,280
BRINSON PARTNERSHIP FUND TRUST = 1999 FUND.....c.coiitiiiiiiiiiiii it 82,132
BRINSON PARTNERSHIP FUND TRUST - 2000 FUND.......cooiiiiiiiiiiiii ittt 94,291
BRINSON PARTNERSHIP FUND TRUST - 2001 PRIMARY FUND........cccoiiiiiiiiiiiiiiiien e 105,363
BRINSON PARTNERSHIP FUND TRUST - 2002 PRIMARY FUND........cocciiiiiiiiiiiiiicin s 58,564
BRINSON PARTNERSHIP FUND TRUST - 2003 PRIMARY FUND........cccciiiiiiiiiiiiicin s 45,850
BRISTOL INDUSTRIAL I LP 63,036,150

83 STATE OF WISCONSIN INVESTMENT BOARD
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LIMITED PARTNERSHIPS

NAME FAIR VALUE

L2 IO L T N 63,501,714
CALTIUS PARTNERS IV LP...niiiiiicticte ettt ae s a s saa e 24,179,247
CALTUIS PARTNERS V LP. ittt s ae s a s saa e 17,239
CAPVEST EQUITY PARTNERS HTLPuciiiiiiiiiiiiicctc ettt s sae s s 2,657,251
CASA PARTINERS HLP.neiiiiicticce e saa s b eaae s 71,299,050
L0 S Y I S I N 36,258,719
L0 S Y I N = T N 58,301,529
CCP DENVER PORTFOLIO......ciiitiiiiiiitii ittt st s b s b s saa s e saaeenes 133,337,359
CENTERBRIDGE CAPITAL PARTNERS Hl.couiiiiiiiiiiiiciii i 81,747,010
CENTERBRIDGE SPECIAL CREDIT PARTNERS Il .ciiiiiiiiiiiiiiiiiiicicc s 91,227,188
CENTERLINE CMBS FUND [ll....ccoviiiiiiiiiinnnnne -
CERBERUS INSTITUTIONAL PARTNERS LP (SERIES IV)....cuiiiiiiiiiiiieieieie st 69,068,207

CHARLESBANK EQUITY FUND VIII... R, 10,260
CHARTERHOUSE Vll..uiiiiiiiiiciicctit ettt s s s aa e sa s saa s b saa s ebe e 11,172,562
CHARTERHOUSE VHTLP..c.oeiiiiiiiiicticc st ae e e 9,237,683
CHEQUERS CAPITAL XVIFCPR....eiiitiiii ettt bbb bbb sbe s 12,755,778
C-ITCAPITAL PARTINERS. ..ot a e e b saa s st saee s 1,132,168
CLEARLAKE CAPITAL PARTNERS HELP..ccuviiiiiitiiiiictic ettt s 39,219,534
CLESSIDRA LP.. ettt e 10,751,831
COLLER INTERNATIONAL PARTNERS Vl.cuviiiiiiiiiiiiiiiic it s 24,461,660
COLLER INTL PARTNERS IV LP..ceititicctet ettt 1,841,709
L0008 S 17,333,766
CORNERSTONE APT VENTURE ettt s s 1,603,435
CORNERSTONE ENH MORT FUND Lu..uviiiiiiiiiiiiciiiicicss sttt st ae s s 52,379,905
CORNERSTONE HOTEL INCOME Il .uciiiiiiiiiiiiiiiciiie ittt st 78,648,485
CORTEC GROUP V LP.........c.cc...... . 35,794,746
CRESSEY & COMPANY FUND V LP....ooiiiiiiiiiiiiciiii sttt 12,535
CT OPPORTUNITY PARTNERS I.. Y 9,941,525
CVC CAPITAL PARTNERS VI LP..oeeiiitiiiict ettt 7,620,180
CVC EUROPEAN E P TANDEM FUND......oiiitiiiiiiiiiiiiciic st 24,135,594
CVC EUROPEAN EQUITY IV ittt st sba s st aa s sabeenes 23,512,407
CVC EUROPEAN EQUITY Veoiiiiitiiieceet sttt sha s st sb e nes 83,049,299
L0 L @ ) Y I I | S 13,716,773
DYAL COLUMBUS CO-INVESTMENT .....uiiiiiiiiiiiiicsiii ittt bbb saa s 15,298,730
EDENS INVESTMENT PARTNERS LP....coiiiiiiiiiicciccct et 162,890,463
EMERGENCE CAPITAL PARTNERS IVttt 1,360
ENCAP ENERGY CAPITAL FUND IX...utiiiiiiiiiiiiiiiieic ittt st s 24,483,107
ENCAP ENERGY CAPITAL FUND VI c.eeiiiiiiiiiiiiie ettt st 22,799,412
ENCAP ENERGY CAPITAL VHILP..uviiiiiieiiiiiicict ettt s 35,490,882
ENCAP FLATROCK MIDSTREAM FUND I LP.....cviiiiiiiiiiiiciiciic et 17,455,884
ENCAP FLATROCK MIDSTREAM FUND Il LP... 848,294
EQT VFUND LP......oooiiiiiiiiiiiieicicci e 24,521,336
EQT VI LP 41,938,165
ESSEX APARTMENT VALUE FUND Lottt ittt 90,367
EXCELLERE CAPITAL FUND Hlouueiiiiiiiiiiiiiii ettt st st b s s b s ae e 12,597,217
L8Oy Y1 | 37,094,440
FORTRESS FLORIDA COINVEST FUND......cciiiiiiitiiiiiiiic ittt ae s 102,122,688
FORTRESS HOLIDAY INVESTMENT ...ttt bbb 72,369,776
FORTRESS INV FUND HIELLC...uiiitiiiiiiiiiiiiiccte ettt st s sna e ae s 75,853,102
FORTRESS INVESTIMENT FUND aouviiiiiiiiiiiiciici et 175,327
FORTRESS INVESTMENT FUND IV. oottt 99,623,208
FORTRESS INVESTMENT FUND IV...oiiiiiiiiiiiiiiiicc st 17,965,934
FORTRESS INVESTIMENT FUND V...utiiiiiiiiiiiiiti ettt 187,574,554
FORTRESS INVESTIMENT FUND V...ctiiiiiiiiiiiiii st sas s 10,094,394
FORTRESS IW CO-INVESTMENT FUND......ccuiiiiiiiiiiiii it -
FOUNTAINVEST CHINA GROWTH CAPITAL FUND II. 15,606,897
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FRIEDMAN FLEISCHER & LOWE Hll...ccviiiiiiiiiiiiiiiie it 52,522,665
GERMAN EQUITY PARTNERS IV LPP....oiiiiiiiiiiiiti ettt s 12,110,925
GILDE BUY-OUT FUND [V C.V.cciiiiiiictict ettt sttt s a e s b s ae s 23,677,981
GLENDON CAPITAL MANAGEMENT LP...oviiiiiiiiiiiiiciii st 20,134,579
GORES CAPITAL PARTNERS Il..eiiitiiiiicii et s 38,536,426
GORES CAPITAL PARTNERS L. .eviiiiiiiiciiciicctci it st 53,509,318
GRAPHITE PARTNERS VII (At st st s n et see e e 5,639,330
GRAPHITE PARTNERS VII (C)..vtiuteieieieeie ittt st e e 6,926,046
GREEN CREDIT INVESTORS......ctiiitiiitiictic sttt s sba s e b aa s s b saa s st nes 16,080
GREEN EQUITY INVESTORS V L oottt st a s s 87,399,932
GREEN EQUITY INVESTORS VI LP.... N 49,740,679
GSO CAPITAL OPPORTUNITIES FUND II LP... N 40,470,042
LGN I LU 1 RN 46,875,450
GTCR FUND X/A LP.. ottt sttt h et et b et bt et nen et e et n s neer e ee 103,492,593
LI 1 S 6,755,484
GUGGENHEIM STRUCTURED RE LP Hl..uviiiiiiiiiiiiiii ittt 3,071,368
HAMILTON LANE CO-INVESTMENTS ..uiiiiiiiiiiiiiiiiicct et 55,326,359
HEITMAN VALUE PARTNERS 11 LP...eciiiiiiiiic ettt 42,647,186
HELLMAN & FRIEDMAN CAPITAL PARTNERS VIl LP...cuviiiiiiiiiiiiiiniictii st 15,815
HELLMAN & FRIEDIMAN VI L Pttt 26,664,927
HELLMAN & FRIEDMAN VI LP...oeiiiiiiiiiic bbb 110,773,528
L RO I 1 U 9,522,556
HIGHLINE OFFICE......eiiiiicii s e b e e e sae s s b sbe s eare e 9,145,656
HOME PLACE PARTINERS ettt s 17,933,997
IDI/SWIB CANADA JOINT VENTURE.....c.cottuieetiiereiirtetitereisee it es ettt se e et n e sn et sa b e st n et neesnneneneneenen 8,295,015
IDI/SWIB INDUSTRIAL INVESTORS..... e 31,726,117
INFLEXION 2010 BUYOUT FUND LP...oviiiiiiiiiciiciin ettt s s 33,445,426
INFLEXION BUYOUT IV....ccovviiiiiiinee. U 8,825
INFLEXION PARTNERS CAPITAL FUND L.ciiiiiiiiiiiiiiccticis et 6,002
INSIGHT EQUITY FUND ittt s s bbb saa s s a s s 39,663,496
INSIGHT EQUITY MEZZANINE [ LP...oviiiiiiiiiiiiii ettt 13,382,661
IRVING PLACE CAPITAL Il utiiiiiiiiiieiii ettt st a s bbb sane s 39,004,696
N T I 19,995,884
JMIEEQUITY FUND VI LPueiiiiiicieeet ettt sb s s s b s e b saa s b enae s 20,289,679
JPMCB MGT STRATEGIC PROPERTY ...ttt sttt st s 314,033,038
Lo T O LU PN 90,248,419
KELSO INVT ASSOCIATES VIILP...oeviiiiiiictce ettt s s s saa s s 4,671,147
KEYSTONE INDUSTRIAL FUND......oiiiiiiiiiiiiiic ittt s a e saa s s b nes 48,773,148
KKR ASSOCIATES 11 1987 FD..cntiiiiiictiieitietc ettt st sba s s aa s b saa s st nes 1
KKR EUROPEAN [T ANNEX FUND ...ttt bbb 7,458,347
KOHLBERG INVESTORS Vi............ e 17,286,849
KOHLBERG INVESTORS V=B LP....uviiiiiiiicciite ettt st 15,561,471
KPS SPECIAL SITUATIONS FUND IV........... 3,999,180
KTR INDUSTRIAL FUND Hle.uviiiiiiiiiiciiciicci ettt st a s s s sna e 100,251,448
LAKE PACIFIC T GLADSON. ...ttt s b s sae s e b s ae s b saa e s b e saa e eaae e 57,180,375
LY O O I R 49,140,455
LANDMARK EQUITY FUND VIIL Pttt st st 653,375
LANDMARK PARTNERS IV..itiiiiiiticcici st s a s saa e 405,322
LINDSAY GOLDBERG & BESSEMER Il.......oiuiiiiiiiiiiiiiiiiiiici s 35,631,401
LINDSAY GOLDBERG BESSEMER Hll...uviiiiiiiiiiiiciiciiccics ettt 76,844,810
LINDSAY GOLDBERG IV LP....eeiiiiiiiiiticctie ettt bbb s a s sae e 15,000
LONE STAR FUND HIELP..oviiiiiiiiiciicic ettt bbb s s s a e 304,672
LONE STAR FUND IV Pttt s s a s sab s be e e s 1,569,479
LONE STAR FUND V LP..oeiiiiiciicic et eaae s 34,606,391
LONE STAR FUND Vl.cviiiiiiiiiiiicici ettt b s s s s saa s b s a e st saa e e 28,750,056
LONE STAR FUND VII LP.. 41,027,326
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LONE STAR FUND VI LP...oeviiiiiiiiiiie ettt st 59,472,950
LONE STAR REAL ESTATE FUND ..ottt bbb e 18,592,593
LONE STAR REAL ESTATE FUND l.cciiiiiiiiiiiiiiiiii ettt s 46,024,905
LONE STAR REAL ESTATE FUND Hl.ccuviiiiiiiiiiiiiiiiciii it 22,265,934
LOWE STRUCTURED INVESTMENT FD...coouiiiiiiiiiiiii ittt s 6,519,124
MERIT MEZZANINE FUND V..ot st s a s s sb e nes 31,996,643
MESA WEST RE FUND L.ttt st 24,219,243
MESA WEST RE FUND II SIDECAR......ooitiiitiiiii ittt s s 25,947,752
METRO PARK EAST AND WEST .....eiiitiiitiiti it b e 62,165,656
MILESTONE JOINT VENTURE......eiitiiiii et bbb saa e 45,582,862
MSREF Il DOMESTIC............. 716,503
LAY ST = UL I S 886,883
MSREF IV INTERNATIONAL-TE..... e 9,255,533
MSREF VI INTERNATIONAL. ...ttt bbb bbb s aa s e b snes 6,225,883
YR T - N 91,465,778
NEW CAPITAL PARTNERS PE FUND HILP...cciiiiiiiiiiiiiii it 11,602
NEW MOUNTAIN PARTNERS H.coiiiiiiiiiiiiiii it s 90,498,930
OCM EURO PRINCIPAL HELP .ttt st s sae s saa e 42,781,307
OCM OPPORTUNITIES FUND VI LP...cviiiiiiiiiiiiictc ittt 7,749,888
OCM OPPORTUNITIES FUND VIIB....ooiiiiiiiiiiiiiiic ittt s 10,563,161
OLD LANE INDIA OPPORTUNITIES. ...ttt 19,976,965
PATRIA - BRAZILIAN PRIVATE EQUITY FUND V LP....ouiiiiiiiiiiiiiiictic it 13,607
PENINSULA FUND TH LPuoeviiiiiciicic ettt st a s s s b s snae b ns 235,556
PENINSULA FUND [V LP..octiiiiiiic ettt a s saa s b s aa e s ae e en 13,469,499
PENINSULA FUND V..ontiiiiiiiicc ettt s a s s a s bbb b e s aa s sab e sbe s et e s saasenes 34,739,000
PLACE/BV STUDENT HOUSING LLC. N 88,017,915
POMONA CAPITAL VI LP................. 20,207,472
POMONA CAPITAL VII LP.......... . 21,697,994
PRISA ACCOUNT ...ttt e a e e b s b e s b e s e b e s b e s sae s s b e s s b e s et e s s aa e st e e saassabe e e 285,040,960
PROLOGIS USLF LPueeriiiictee ettt a s saa e s b saa s et 158,340,222
PROVIDENCE DEBT FUND HILP..uviiiiiiiiiiiiicitic ittt st s 24,887,928
PROVIDENCE EQUITY PARTNERS V...ooiiiiiiiiiiicticti it 15,253,457
PROVIDENCE EQUITY PARTNERS Vl..ooouiiiiiiiiiiiiiicti st 63,525,520
PROVIDENCE EQUITY PARTNERS Vll..c.uiiiiiiiiiiiiiiiiiiiic i 28,279,147
PROVIDENCE TMT DEBT OPPORTUNITY FUND l..cciuiiiiiiiiiiiiiiiciiicie i 38,659,951
PROVIDENCE TIMT SPECIAL. ...cotiiitiiiiiiiii ittt s a s s s be s s e e saa e 9,819,265
RESOLUTE FUND HELP .ottt ettt saa s s saa s enae e 9,762,225
RESOURCE CAPITAL FUND VI LP...utiiiiiiiiiicti sttt 9,814,806
RIDGEMONT EQUITY PARTNERS FUND I LP...cciiiiiiiiiiiiiiciiti ettt 14,890,577
RIDGEMONT PARTNERS SECONDARY FUND [ LP......ooiiiiiiiiiiiiiiciic ittt 10,338,028
RIVERSTONE GLOBAL ENERGY AND POWER FUND V........... N 81,278,206
RIVERSTONE/CARLYLE GLOBAL ENERGY AND POWER FUND IV.....cuiriiriirieiinieiiinreineeitseereeseeiess e sneees 69,358,460
ROCKPOINT REAL ESTATE FD I LP.... . 95,248
ROCKPOINT REAL ESTATE FD I LP..eeeiiiiiiiiiictcte ettt st 9,198,056
ROCKPOINT REAL ESTATE I LP..civiiiiiiiiicecet ettt s st 11,908,636
SAIF PARTNERS IV et a s s ab s b s st s enesenes 50,101,539
15010 LU I LU RS 15,265,087
15010 LU I LU N S 19,179
SECURITY CAP PREFERRED GROWTH.....ciiiiiiiiiiiiiiic ittt 104,030,381
R =L L0 L o I 20,885,593
SENIOR HOUSING L.ttt bbb s b s s e s sa s s be s sae s 4,209,160
SENIOR HOUSING PARTNERS IVttt bbb 81,127,964
SENTINEL CAPITAL PARTNERS V..uiiiiiiiiic st 5,715,886
SENTINEL MF VALUE-ADDED FD L..cuviiiiiiiiiiiiiii ittt 42,940,359
SHERIDAN PRODTN PARTNERS 11-B.....oviiiiiiiiiiiiiiii ettt 52,323,500
SHERIDAN PRODUCTION PARTNERS III.... 23,000
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SILVERSTONE HELP ..ottt sb s sae e eaae e 25,023,782
STERLING GROUP PARTNERS Hll...ciiiiiiiiiiiiiiiiiciicti ettt 31,772,992
TERRACE INVESTMENT HOLDINGS......ccuiiiiiiiiiiiiiiic it a s s sbe s nes 53,533,693
TOWERBROOK INVESTORS vttt st a e 32,780,195
TOWERBROOK IV LP..ctiiiiiictee et sae e s b s ae s e e saa e 4,726,045
TPG OPPORTUNITIES FUND T LP..cviiiiiiiiciic ettt st s 83,735,292
TPG OPPORTUNITIES PARTNERS HHl..ciuiiiiiiiiiiiicciiccis ettt 10,058,187
TPG PARTINERS V LPu.eiiitiie et s b s s s b s s aa e b saa e 75,645,816
TPG PARTINERS Voo a s sab e s b sae e ebe e 86,673,782
TRANSEUROPEAN IV LP..ciiiiiiiiiie ettt b e 42,762,304
TRIDENT CAPITAL FUND IV LP... 35,188,194
TRIDENT CAPITAL FUND V LP.... 74,241,527
TRIDENT CAPITAL FUND VI LP... 6,008,558
TRITON FUND IVttt bbb bbb s b b s aa e e ae s st e ae s 12,347,984
LIS I 26,130,436
TSSP ADJACENT OPPORTUNITIES. ...ttt saa e 18,375,418
TWEC LPu e 14,872,594
UBS TRUMBULL PROPERTY FUND ...ttt s st 215,431,674
VENTURE CAPITAL SECURITIES (iN @BEIregate)......ccueueieiiiuieiieierieeeeeesie sttt st s 677,298,052
VISTA EQUITY FOUNDATION Hleuuiiiuiiiiiiiiicitiicie ittt st s sna e ae e 17,714,572
VISTA EQUITY IVt b e e s s b e s b e b e s e e s be s s na e ae s 99,749,565
VISTA EQUITY PARTNERS FUND l...cviiiiiiiiiiiiiiiiiiicci ittt 23,835,941
VISTA EQUITY PARTNERS FUND V...ooiiiiiiiiiiiiici sttt st 30,794,205
WARBURG PINCUS ENERGY LP....uuiiiiiiiiiiiiciic ittt st ae s s s 2,945,590
WARBURG PINCUS PE XILP...uviiiiiiiiiii ittt 63,534,800
WARBURG PINCUS PRIVATE EQUITY IX LP.. 53,112,609
WARBURG PINCUS X....ooovviiiiiiiiiniiciiienn 121,342,615
WATERLAND PRIVATE EQUITY FUND IV...... . 14,296,436
WATERLAND PRIVATE EQUITY FUND V...oiiiiiiiiiiiicicii ittt 34,689,351
WAYZATA OPPORTUNITIES FUND Ile.uviiiiiiiiiiiiciiicti st sa e 40,239,648
WAYZATA OPPORTUNITIES FUND Hl...oviiiiiiiiiiiiiiiiiciiiin ettt 15,484,440
R 0 T S 208,261,498
R 1 T S 64,659,890
R 0 N 74,997,719
WESTBROOK IVttt bbb s b e s a e s e s be s s ab e sa e s aae s eaa e nes 579,021
WESTBROOK RE FUND Xttt bbb s a s s 46,526,905
WESTBROOK RE FUND V..ot s a s saaeen 1,302,698
WESTBROOK RE FUND Voot st 20,297,701
WESTBROOK RE FUND VIt st 32,008,725
WESTBROOK RE FUND VIHIL...viiiiiiiiiiiticiicciec sttt 52,330,989
WHITEHALL ST RE IX & X-5.... . 350,239
WHITEHALL ST RE XI & XII-6..... . 648,734
WHITEHALL ST RE XIII & XIV..... 2,268,189
WIND POINT PARTNERS IV LP..eeiiiiiiiic ettt 104,013
WIND POINT PARTNERS V LP..ueiiiiitice bbb 9,964,772
WINDPOINT PARTNERS HELP..oieiiiiiiiiietic st 1,951,982
WINDPOINT PARTNERS VI LP...outiiiiiitiiticci s 33,130,173
WINDPOINT PARTNERS VIl..oviiiiiiiiiiiii ittt s 41,024,150
TOTAL LIMITED PARTNERSHIPS........cccoittiiiiiiiiiintiininnsiensissnnssassssss s ssssssssssssssssssssssssssssssssnsssssssssnns $ 10,554,584,793
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NAME FAIR VALUE

ALPHA STRATEGIES (iN @EEIEEATE).....eeiuveecteeieeeiteeseeeiteesteeeeteestreerteestsesbeessaeebeessseeseesssesaseessseesseessssanseesssessseessseenses 2,565,577,035

MANAGED BETA (IN QZEIEEATE)....ueeivieteeitreeiteeetteeiteeseeeteestteesteesteeebeesbaesbeesseessseeseesaseeseessseeseesssesseessseesseesssesnses 1,341,257,457
TOTAL MULTE ASSET ..c.uuiiiiiitnnnnciiiiiirnnmssssiiimmmssssssiirmmsssssssstmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssss $ 3,906,834,492
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REAL ESTATE
NAME FAIR VALUE
LS50 WORTH. ..ottt e b e e b e e b st e b e bbb bt e b eae e e bt eaeenes 65,153,521
669 NORTH MIGHIGAN AVENUE.......c.coiiiiiiiiiicitc e 168,688,533
AMUCAP INC..otiiiitit e et b e e a e b bbb et e b ae e eee 126,877,443
BENTALL KENNEDY MOB......ooiiitiiiiitiiii ettt et e a e a et b e ean et be s 11,873
BUCHANAN VALUE SEPARATE........oitiiiitii ettt e sbe b sae b sbs e sae e 23,437,499
CABOT ADVISORS PORTFOLIO.....cuiiiiiiitiiiiiicic ittt ettt sa s ern e 15,561,534
INLAND SEPARATE ACCOUNT ...ttt ettt et s a e sb et aeeaa s sae e sbsenaesreens 605
LAKE TERRACE OFFICE BUILDING........coitiitiiiiitiiiiiticic ittt st 11,769,677
LINCOLN DISTRIBUTION CENTER......coitiitiiiiiiiiiitiiicit ettt s sae e sas e sae e 23,955,464
LINCOLN VALENCIA TL..ciiiiiiiieiiiiecteetct sttt st a e bbb eas e b sae et eas 33,663,107
MENLO PARK CAMPUS. ..ottt et b a et s b e e s a et eae et b b eas 101,875,500
NORRIDGE COMMONS. ..ottt ettt e b et sae e b et ebs e sae e e beeane e 500,000
OAKMEAD WEST INVESTMENT ..ottt sttt eae et sa e ebs e 133,136,255
OLD POST INDUSTRIAL BUILDINGS.........coiitiitiiiiitieicit ettt st eae e 49,621,110
PARK PLACE OF NORTHVILLE. ...ttt et 46,695,017
PLAZA EAST .ttt e bbb e e a e e b e e b ae s 70,718,262
SOUTHERN CAL BUSINESS PARK. 51,730,727
UNIVERSITY GATEWAY ...ttt et a s e ae bbb bbb st e ere b ean e b ens 93,242,852
VANTAGE POINT OFFICE PARK ..ottt b s ean et 793,581
TOTAL REAL ESTATE.....cccccuteiirnneeniinnenssenesssanessssnsssssssesssssnesssssnesssssnsssssnassns S 1,017,432,558
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

PREFERRED SECURITIES
NAME FAIR VALUE
BAC CAPITAL TRUST Xlurvvovveovveeeereeeeeeseseseeeseeeeseeessesseessesesseesssesesresesesseasesessssesessssessssseeseesssmseemsssesesesesesesessssessensoees 13,982,517
BANCO BRADESCO SA.....ooveeeveeeeseeeeseeseeeseeeeseeeseeeseseses e es e seseseseses s seess s sssesesesesasesseeesesesasessesssesssaseseeesresesaseseesssesees 4,508,129
BAYERISCHE MOTOREN WERKE AG........eoveoeeeeeeeresereseesseeseseeseesesesssesesssssesssesesesssessssssssesssasesesesesesssesesesesesssssessens 2,018,424
BRASKEM SA. ..o eeeeeeeeseeeseees e eseesseeeeseees s s seseseses e seseseseseseses e seseseses et es e seseseseeesseeesesesases s essesesasstesseesesesesesesrserene 6,189,649
CIA BRASILEIRA DE DISTRIBUICAO . ......coveeveeeeeeeeeeeseeseeeeeeesseesesesesessssssesesesessesseesssssseesseesssasesesesssesesesesesessssasssessens 18,563,159
CIA ENERGETICA DE MINAS GERAIS.......oveoeeeeeeseeeeeeeeeeeseeeseseseseeseeeseseses s sseessssesssesssesssessssssseseseseseesssesssasssessresesenes 9,945,297
CIA ENERGETICA DE SAO PAULO.......eeovereeeeeeeeeeeeeeeeeeeeeesesese s eseeseseseseses e sseesssesss s ss e ssseseseses e sssseseseseses e essesesesesnes 4,600,121
CIA PARANAENSE DE ENERGIA.....eeoveovereeeeeeeeeeeeeeeeeeseeeseseeeses e eseseseseseses e sssesesesss s ss e esseseseses s ssseseseseseses e essesesesssnes 2,859,089
CITIC LTD REGS..erevereeeneereeeeeeeeeeeeseeeeeeesseessseseseeseseseseseseseeseseesssesssaes e seseses e essesesesesesessesesaseseesreseseseseseseeesesesenesesenes 285,313
CITIGROUP CAPITAL Xlll..eeoveoeeeeeseveseees s eeeeseeeeeseseeesesesesees e seeeseseses s essasesesessesesessseseseesseneseseseses e seseseseseseesssesesens 11,504,887
CREDIT AGRICOLE SA TA4A........ooevoeeeeeseeee e ee s eeeeee e eseses s sesesases s es s sesss et s sesasesase s essesesesesesesesssaseseseens 4,149,000
DRESDNER FUNDING TRUST I TA4A......c.oeeeeeeeeeseeesesee s eeeseeeeseeesseseseses e sseeseseses s es s ssseseseess e sssesssesssmessssesesesees 3,870,400
FUCHS PETROLUB SE......eeeveeeeeeeeseseeseeeseseseseesesesesesessesssesesesesessssesesesesesessesssessssesssesssesesessseseseseseses e sssesesesssresssesssenes 1,269,293
GRIFOLS SA...o oot se e se e e s ee e sesese e ee e s e e s e s se e sesese s es st ese s es s eesaee s es e eesasesases e ee s seseseseseseasssaseees 7,231,017
HENKEL AG & CO KGAA. ....eoeeeeeeeeeeeeeeeeeseeeeeseseveseeeseseees e seseseseees e sesaessess s seseseseses e essesesases s essaessesesess e seseseseses s 15,686,790
ITAU UNIBANCO HOLDING SA.....eoveeeeeeeeeeeeereseesereseeesesesesesseeseseeessesssesssasss s sssesesesesesessesssasesssssasssesssesssssseseseses s 6,629,215
METALURGICA GERDAU SA......ooeeeeeeeeeeeee e seeeseeesevessseseseseseseseses s essesssessssesesesesases e essesesesesesessasssaesseess s sesesesesss s 3,465,838
PORSCHE AUTOMOBIL HOLDING SE.....oveeveeeereeeeseeseseseeeeseesseesesssesesseasesessssesesesssessesseassesessesssesesesessssseseseseseseees 5,639,277
PTT EXPLORATION & PRODUCT LA4A.......oomveeeereeeeeeeseeeseeeseseeseeseeeeseesssesesesessossesssesesesessesssesesassseesssesssasssesssesese 384,189
RBS CAPITAL TRUST IL..... et 6,958,680
TELEFONICA BRASIL SA....eooeeereeeeee e et 9,141,936
VENTURE CAPITAL SECURITIES (iN ZEFEGALE). . .verveeereerevereeereeeeeemesesesesaseseesesesesessssesssesseesssssssesssesesesessesseseseseseseses 11,815,963
VOLKSWAGEN AG......eoveoeveoeeeoeeeeseeeseseseseesssesseeeesssseessseseseseseeseseseseseseessassseseseeeseasssesssesessassssesesesesessesesesesesesrsseassees 53,962,187
........... 2,249,263
TOTAL PREFERRED SECURITIES......ecuieceecunssssssiscssssssssssssssssssssssssssssssssssssssassassassssssssssassassssessessssassossessosass 206,909,633
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

CONVERTIBLE SECURITIES

NAME FAIR VALUE
CIENA CORP T44A. ...ttt bbb s b e bbb h e s e b e s s be s s b e she s st e s s be s st e s snaeenes 167,975

ENERGY XXILTD .ottt bbb b e s b s b e a e saa s s b e s ae s e e e s sbesenes 119,925
HORNBECK OFFSHORE SERVICES INC......cootiiiiiiiiiiiiiiic ittt sa s s s 259,350
B D O e 193,869
RTI INTERNATIONAL METALS INC.. e 329,245
SANDISK CORP ..ottt 246,256
SANDRIDGE ENERGY INC...ooutiiiiiiiiiiiiiiiici sttt st a s s s ba s et e s saa e 100,450
STONE ENERGY CORP....eeittictii ettt s e b s s b e s b b s bbb eaae s 215,606
VENTURE CAPITAL SECURITIES (iN @BEIreZate)......ccuerveieiiuiriieierieeeeee ettt st 2,146,590

TOTAL CONVERTIBLE SECURITIES.......cciiitiiimmiiiiiiiiiinnniiiiiinineiieeiisssssseseeesissmsssssssssssssssssssssssssssssssssssas $ 3,779,266
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

FOREIGN CURRENCY CONTRACTS (STATED IN U.S. DOLLARS)

CURRENCY NAME RECEIVABLE PAYABLE FAIR VALUE
AUSTRALIAN DOLLAR......oiiiiitiitiitiiicicic et 219,085,500 (61,261,485) 157,824,015
BRAZIL REAL.....oiitiiietiti ettt e 19,525,889 (10,988,221) 8,537,668
CANADIAN DOLLAR.....ccuiitiiiiiiicniircc s 339,007,609 (217,252,907) 121,754,702
CHILEAN PESO.....uiitiiiiiitictietectcetet ettt 9,108,869 - 9,108,869
COLOMBIAN PESO......cuoiiiiiiiiiiiiiiiicnictcr st 1,106,941 (2,213,138) (1,106,197)
DANISH KRONE......coiiiiiiiitiiticiccieci et 14,744,815 (40,201,247) (25,456,432)
EURO CURRENCY UNIT...coiiiiiiiiiiiiiiiicici it 413,101,909 (503,560,345) (90,458,436)
HONG KONG DOLLAR........ootiitietieieicteni et 65,563,060 (61,001,163) 4,561,897
INDIAN RUPEE.......ciitiiiiiiiiiictiicc s 45,655,164 - 45,655,164
INDONESIAN RUPIAH. .....ooiitiiietieiccte et - (573,494) (573,494)
ISRAELI NEW SHEKEL.....voiiiiiiiitiiiciiiicii i 9,134,641 (3,901,145) 5,233,496
JAPANESE YEN.....ooiiiiiiiietiticecct et 409,628,402 (141,795,560) 267,832,841
MALAYSIAN RINGGIT ..ottt 570,261 (13,677,941) (13,107,681)
MEXICAN NEW PESO......coiiiiiiiitiiticicicsictet v 52,387,826 (37,424,819) 14,963,007
NEW ZEALAND DOLLAR. ..ottt 4,558,921 (7,034,242) (2,475,321)
NORWEGIAN KRONE........ccoiiiiiiitiitieticieicnte ettt 21,455,180 (24,001,291) (2,546,111)
PERUVIAN NUEVO SOL......oouiiiiiiiiiiiiiiitiiiciciici e - (658,002) (658,002)
POLISH ZLOTY .ttt ettt - (9,040,069) (9,040,069)
POUND STERLING......coiiiiiiiitiitiicicsc st 197,611,971 (509,469,731) (311,857,760)
SINGAPORE DOLLAR.....ctiitietirtieteieicstt et 57,035,661 (15,892,395) 41,143,267
SOUTH AFRICAN RAND... - (8,690,638) (8,690,638)
SOUTH KOREAN WON. - (8,371,727) (8,371,727)
SWEDISH KRONA....... 96,529,301 (64,341,518) 32,187,783
SWISS FRANC.. . 85,357,299 (102,898,635) (17,541,336)
U.S. DOLLAR ...ttt 1,645,582,103 (1,873,418,400) (227,836,296)
TOTAL FOREIGN CURRENCY CONTRACTS S 3,706,751,322 $ (3,717,668,112) $ (10,916,790)
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

OPTION CONTRACTS
CONTRACT

NAME TYPE MATURITY FAIR VALUE
ABERCROMEBIE & FITCH CO.....cooviiiiiiiiiiiiicicic it PUT JAN 15 (4,693)
AKAMAI TECHNOLOGIES INC.....ooiiiiiiiiiiiiciiciicciec e CALL FEB 15 5,900
ALCOA INC..ctiiitictic et CALL JAN 15 (8,820)
AMERICAN REALTY CAPITAL PROPER......cciiiiitiiiiiiiec it CALL APR 15 38,750
AMERICAN REALTY CAPITAL PROPER......cciiiiitiiiiiiitic it CALL JAN 15 5,700
ANADARKO PETROLEUM CORP.....cveiiitiiiiiiiiiiictiic s PUT FEB 15 (10,980)
ANADARKO PETROLEUM CORP.....cveiiiiiiiiiiiciiccties e PUT JAN 15 (7,980)
ANN INC...oii s CALL JAN 15 11,875
ANN INC..coi s PUT MAR 15 (32,500)
APPLE INCo.ooiiii s CALL FEB 15 6,390
APPLIED MATERIALS INC....oooiiiiiiiiiiiiicnc it CALL JUL 15 17,550
ARCELORMITTAL (OTC).c.ueuiiiieeeeeieeesieete et CALL JAN 15 (9,038)
ASTRAZENECA PLC....ootiiiiitiiciictet s CALL APR 15 49,500
ASTRAZENECA PLC....oiiiiiiiiicictiet s CALL JAN 15 15,400
ASTRAZENECA PLC....ciiiiiiiiiiciictiet st PUT APR 15 (15,500)
AVANIR PHARMACEUTICALS INC.....oooiiiiiiiiiiiiciicis it CALL JAN 15 1,000
BAKER HUGHES INC......oiiiiiiiiiiiic s CALL JAN 15 61,650
BAKER HUGHES INC......oiiiiiiiiiicic s PUT JAN 15 (308,250)
BHP BILLITON LTD... . CALL JAN 15 (1,080)
BORGWARNER INC.....ooiiiiiiiiiiiiiiicii s PUT JAN 15 (11,813)
BP PLC..cei e PUT FEB 15 (12,000)
BP PLC. .ot PUT JAN 15 (936)
CBS CORP .ttt PUT JAN 15 (5,400)
CF INDUSTRIES HOLDINGS INC.....coviiiiiiiiiiiiniicici s PUT JAN 15 (5,513)
COBALT INTERNATIONAL ENERGY IN....ooiiiiiiiiiiiiiiininciee e CALL JAN 15 (300)
COBALT INTERNATIONAL ENERGY IN....oiiiiiiiiiiiiiiiini i PUT JAN 15 (63,000)
COGNIZANT TECHNOLOGY SOLUTIONS.......ociiitiiiiiiiiiiiinniin e CALL FEB 15 6,250
COMUCAST CORP...otiicitictiictct e CALL APR 15 (62,960)
COMUCAST CORP...otvicttictt ettt CALL JAN 15 (159,840)
COVIDIEN PLC...oitiiiiiiiticiictec et CALL JAN 15 152,640
COVIDIEN PLC...itiiiiiiiicciictee ettt PUT JAN 15 (9,328)
DELPHI AUTOMOTIVE PLC....viiiiiiiiiciiciiccic et PUT JAN 15 (19,688)
[0 =L I CALL JUN 15 15,057
[0 =L I U CALL MAR 15 3,265
[0 =L IR PUT JAN 15 16,200
[0 =L IR PUT MAR 15 (40,300)
DOLLAR GENERAL CORP.....oeviitiitiiiticnticctccts et CALL JAN 15 124,500
E*TRADE FINANCIAL CORP.......ocutiiiiiieeeeeieee ettt CALL FEB 15 5,288
EASTMAN CHEMICAL CO...uvviiiiiiiiiiiiiiciictec it CALL JAN 15 (2,430)
EASTMAN CHEMICAL CO...uvviiiiiiiiiiiciicit e PUT JAN 15 (1,688)
EOG RESOURCES INC....uviiiiiiiiiiiiiciiiiicctc st PUT JAN 15 (600)
EURO STOXX 50 P INDEX (OTC)...ccueruiieieieieieniisieieeee st PUT JAN 15 (47,780)
EURO STOXX 50 P INDEX OTC....coiuiiiiiiiiiiiiiiin it PUT FEB 15 (509,459)
EXPEDIA INC ...ttt PUT JAN 15 (5,400)
EXPRESS SCRIPTS HOLDING CO.....oovviiiiiiiiiiiiiiiiin it CALL FEB 15 4,815
FACEBOOK INC.....ctiiiiiiiiiitiiiictic et CALL FEB 15 8,750
FAMILY DOLLAR STORES INC....oooviiiiiiiiiiiiiiiciictec e CALL JAN 15 64,800
FREEPORT-MCMORAN INC.....ooiiiiiiiiiiiiiiiiii i CALL JAN 15 (5,355)
FREEPORT-MCMORAN INC.....oooiiiiiiiiiiiiiiiiiciicin et PUT FEB 15 (15,000)
FREEPORT-MCMORAN INC.....ooiiiiiiiiiiiiiiiiiicicin et PUT JAN 15 (1,238)
GAP INC/THE ..ottt ettt PUT JAN 15 (154)
GOLDMAN SACHS GROUP INC/THE......cctrueuirrireinreenieiiesiee et eseeneene CALL JAN 15 6,675
HALLIBURTON CO CALL APR 15 7,500
HALLIBURTON CO.... CALL JAN 15 700
HALLIBURTON CO PUT JAN 15 (1,600)
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CORE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

OPTION CONTRACTS
CONTRACT

NAME TYPE MATURITY FAIR VALUE
HERTZ GLOBAL HOLDINGS INC.....ooiiiiiiiiiiiiiiiiciciccc e CALL JAN 15 (70,500)
HERTZ GLOBAL HOLDINGS INC.....coiiiiiiiiiiiiciiiiiiciicce e CALL MAR 15 29,000
HESS CORP ..t PUT FEB 15 (27,750)
HESS CORP ..t PUT JAN 15 (4,500)
HESS CORP ..t PUT MAR 15 (9,600)
INTEGRATED DEVICE TECHNOLOGY L.ccovuiiiiiiiiiiiiiiiiniecieciccec e, CALL JAN 15 2,275
INTERNATIONAL BUSINESS MACHINE........coiiiiiiiiiiiiiinc PUT FEB 15 (1,680)
INTERNATIONAL BUSINESS MACHINE........coiiiiiiiiiiiiiic e PUT JAN 15 (176)
INTERNATIONAL BUSINESS MACHINE........cociiiiiiiiiiiice PUT MAR 15 (13,230)
INTERNATIONAL GAME TECHNOLOGY......cciiiiiiiiiiiicsiiiin e, CALL APR 15 (25,500)
INTERNATIONAL GAME TECHNOLOGY......cciiiiiiiiiiicniicien e CALL JAN 15 (9,750)
ISHARES MSCI EMERGING MARKETS......coiiiiiiiiiiiiiiiinni it PUT FEB 15 (11,238)
ISHARES SILVER TRUST ..ottt PUT MAR 15 (15,500)
KEURIG GREEN MOUNTAIN INC.....oooiiiiiiiiiiiniiiicici s CALL FEB 15 4,250
KOHL'S CORP......oeeeee ettt s PUT JAN 15 (1,000)
LORILLARD INC...oiiiiiiiiiitiiitic ettt CALL JAN 15 (2,100)
LYONDELLBASELL INDUSTRIES NV.....cciiiiiiiiiiiiiiiiiiiciciccn s PUT JAN 15 (25,645)
LYONDELLBASELL INDUSTRIES NV.....ccoiiiiiiiiiiiiiiiiiiicicic s PUT MAR 15 (18,688)
MCDONALD'S CORP.......otiiiiieeieiertte ettt s PUT JAN 15 (19,800)
MEDTRONIC INC....viiiiiiiiiiticti s PUT JAN 15 7,442
MEN'S WEARHOUSE INC/THE..... . CALL JAN 15 (523)
MICHAEL KORS HOLDINGS LTD...... . PUT JAN 15 (11,150)
MICROSOFT CORP....ootiiitiitiicticcc e . CALL MAR 15 5,145
MONSANTO CO........ceuvrneen. . PUT JAN 15 (864)
REGIONS FINANCIAL CORP.....viitiiitiiiie it CALL JAN 15 18,000
REGIONS FINANCIAL CORP.....oiitiiitiiitiiitictic i s PUT JAN 15 (25,200)
RIVERBED TECHNOLOGY INC.....ooiiiiiiiiiiiiiiiticciicec s CALL JAN 15 (250)
S & P 500 EOM OPTION FUT MARIS......ciiiiiiiiiiiiicicici e PUT FEB 15 (202,500)
S & P 500 EOM OPTION FUT MARIS......ciiiiiiiiiiiiiiicic e PUT JAN 15 (96,250)
SALIX PHARMACEUTICALS LTD....eiiiiiiiiiiiiciie ettt CALL APR 15 109,500
SALIX PHARMACEUTICALS LTD....coitiiiiiiiiiciiccticsin et PUT APR 15 (6,000)
SCHLUMBERGER LTD....ootiiiiiiiiiiiiiciicci it PUT FEB 15 (2,279)
SHIRE PLC...oiiiitictt s CALL JAN 15 (880)
SHUTTERFLY INCu.cvviiiiiiicct s CALL JAN 15 11,440
SPDR S&P OIL & GAS EXPLORATION.....cciiiiiiiiiiiiicniiiccec s PUT FEB 15 (17,910)
SPDR S&P OIL & GAS EXPLORATION......ciiiiiiiiiiiiicsiiicccecr e PUT JAN 15 (7,375)
STARBUCKS CORP ...ttt CALL FEB 15 3,760
STEEL DYNAMICS INCi...oooiiiiiiiiiiiiiinin e PUT JAN 15 (4,500)
STRYKER CORP....tiitiictiicttitc s CALL MAR 15 5,910
TIME WARNER CABLE INC.....oooiiiiiiiiiiticiicic e CALL APR 15 95,000
TIME WARNER CABLE INC.....oooiiiiiiiiiiiiii i CALL JAN 15 131,000
T-MOBILE US INC....ooiiiiiiiiiiiiiiicictc s CALL JAN 15 (18,000)
TRANSOCEAN LTD..viiiiiiiiiiiiiciicsii i PUT JAN 15 (40,200)
UNITED STATES NATURAL GAS FUND.....ccciiiiiiiiiiiiitic et PUT FEB 15 (42,600)
UNITED STATES NATURAL GAS FUND.....cceiiiiiiiiiiiieniiciec s PUT JAN 15 (89,600)
UNITED STATES OIL FUND LP....ooiiiiiiiiiiiciicciiccci PUT FEB 15 (168,600)
UNITED STATES OIL FUND LP....ooiiiiiiiiiiiiciiicicccicce e PUT JAN 15 (285,000)
URBAN OUTFITTERS INC....oooiiiiiiiiiiiiiiciic it PUT JAN 15 (6,000)
WHOLE FOODS MARKET INC....cccviiiiiiiiiiiiiiii it CALL FEB 15 6,700

TOTAL OPTION CONTRACTS......cetiiiereiiinteieistneiessnnsssssnssssssnssssssnssssssnssssssnssssssssssssssssssssssssssssssssssssssssssnnsssnns S (1,603,380)
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FUTURES CONTRACTS
NAME MATURITY FAIR VALUE
ALUMINUM HG FUTURE (LIVIE) e veeevesevereveseeeeseeeseeeseseesseeseeessesesesesseessesessseseeeseseseseeseeessemssreseee FEB 15 (2,705,808)
AUSTRALIAN 10YR BOND FUT (SFE).....ververeeeeeeeseeereeeeseesseeseeeesseesseeseseseseesssessseseseesssessseesesessresseene MAR 15 160,909
BRENT CRUDE OIL FUTURE (ICE)..vueveueereeeeeeeeeeseeeseeseeesessessessseseseesssesssessssesssesssesesesessesseeseseseees FEB 15 (6,912,180)
CANADA 10YR BOND FUTURE (IMISE).......eeoeeeeeeeeeeeeeeeseesseeseseseseseseesesesesesessesseeseseseseesesesesesesesees MAR 15 333,002
CATTLE FEEDER FUTURE (CME)....eeevveeveeeeeeeeeeeeseeesssesessesesesssesseesseeessessseseseseseseseesssesesesssssesessees MAR 15 (109,763)
CBOE VIX FUTURE (CBF)..euevveeveevereeereeeeeeseseeeseseeeseeseessessesseesssesesesssesesesesesessasssessssessseessaeseesesessnene May-15 137,500
COCOA FUTURE (NYB)...orveeeereeeeeeeseseseseeseessseseeeessseseeeseseesseseseseseses s sssasssssessaessesesesesesseseseseseseees MAR 15 50,690
COFFEE "C FUTURE (NYB)u.eoeveeeeeeeeeeeeeeeeeseeeseeessseseseseseseseessseseseses e sesessseseseesesesesesesesesesssesesesesees MAR 15 (1,326,713)
COPPER FUTURE (LIME) oo eeseee e eeseeeese s seses e esseseseses s essesssaess s sseeseseseseees e ssseseseseses FEB 15 (1,710,910)
CORN FUTURE (CBT)uveovereeeeeeeseeeseseeseeseeeseeeeessessseseseseseses s ssseseseses e sssesssesssesesesssesesesesesssesesesesees MAR 15 2,681,726
COTTON NO 2 FUTURE (NYB)..eoeeeeeeeeeeeeeeeeseeeeeseeseeeseseseseessseseseseseesseesseesesesss e sesesesesesessseseseseens MAR 15 (92,520)
CRUDE OIL FUTURE (NYM ). veeveeeeeeeeeeeseeeeeeee s seeeseseseseess e seseseeeesseesseesssessseeseseseseseseses e sssesesaees JAN 15 (12,520,320)
DJ EURO STOXX INDEX 50 FUTURE.........eveeeererereeeeeseesseeseeesssesseesssesesseessessseseseessesseesssessssesseesesens MAR 15 1,535,126
DJ US REAL ESTATE FUT (CBT).vuveeeeereereeeseemeseseseseseseesseseessssssssessseseseesseseseseseses e ssseseseessssssesssens MAR 15 86,615
EURO BTP FUTURE (EUX)..eeoveevereeeeeeseeeseeeseseesseesssesesseessesssesesssessesesesesesesesssesssesssssseeseseseseess e MAR 15 (221,176)
EURO-SCHATZ FUTURE (EUX)....ververeeeeeeseeeseseeeeeesseesseeesseesesesesesss e ssseseseseseesssassseessnsssesesesesesesseseee MAR 15 (67,763)
FTSE 100 INDEX FUTURE (LIF)..e. eeeeeeeeeeeereeeeseeesseeeeseesseesseeseseses e ssseseseseseeessessseseseesseesssesesesesessees MAR 15 1,685,066
GASOLINE RBOB FUTURE (NYIM)....vooeeeeeeeeeeeseeeeeeeseseesssesesesses s sseeseeeees s sseesssesesesssesesesesessseos JAN 15 (1,926,813)
GOLD 100 OZ FUTURE (CMX)......... FEB 15 1,582,980
HEATING OIL FUTURE (NYM)..eoeeeeeneeeeereeeeeeeesseeeeeesseeseeeseseses e ssseseseseseessesseeseseesseaessesesesesessees JAN 15 (1,637,958)
JAPAN LOYR BOND FUTURE (TSE)....verevereeeeeeeeeeeseseseesseesssssssesseesesesesssssesssesesesesesssessessssssseesssens MAR 15 (1,999,750)
LEAD FUTURE (LIVIE)-.eo oo eeeeeseeeseeeeseeseeeessee e sesesesees e sesesesesesseeseesssessesesseesesesesasssesssesesesesees FEB 15 (613,399)
LEAN HOGS FUTURE (CIVIE).....veeeeeeeeeeeeeeseseeeemsesesesesesessseseseeeseesesesesses e sssesesesesessssesesessseseeessees FEB 15 (1,028,850)
LIVE CATTLE FUTURE (CME)............. FEB 15 (667,000)
MSCI EAFE INDEX FUTURE (NYL)-.ereeveeeveeeeeeeeemeseeesesesesessseseseesseesssesseses s sssesesesesessssesesesesesseessees MAR 15 145
NATURAL GAS FUTURE (NYM)....vereereeeeeeseeereseeeseesseesseeessesssesseessseesssssesesesessesssesssesssessssesssesssens JAN 15 (15,648,117)
NICKEL FUTURE (LIVIE). ..o eeeees e es e eese s e eesesese s ss e seseses s eseeeseeeessesseeseseseseseseessesesesesees FEB 15 (1,230,642)
RUSSELL 2000 MINI INDEX FUTURE. .......veeveeeereeeeeeeesseesesesseesesesesesssseseseseseesssesseessseses e sesesesesese MAR 15 2,728,444
S & P 500 EMINI INDEX FUT CME...euveeeeeeeeeeeeeeeeeeeeeeeeeeesseeseseseseeseeseseseseesseessseseseesesessseseseess s MAR 15 8,871,808
S&P MID 400 EMINI (CME).....eoeeeeeeeeereeeeeeeeeeeeseaeseesseeseeeseseess e ssseseseseseeessesesesssssseeessesesesesessees MAR 15 1,865,715
S&P/TSE 60 INDEX FUTURES (IVISE).....rerveeeeereeereeeeseeeseeseeessseesseesssesesessesssesesesesesssesssesesesseesesene MAR 15 877,462
SILVER FUTURE (CIVIX)...ovveeeeeeeeeeeseeseeesseeseseseseseseessesssesessessesseeessesessesesesesesesesssseseseseseseseesseesesean MAR 15 (185,014)
SOYBEAN FUTURE (CBT).euverevereeeeeeeeeeeseeeeseesssesseaeessesssesssaseseessssseseseseseessasssesesssseessseseseseseesese MAR 15 (1,804,162)
SPI 200 INDEX FUTURE (SFE)......veuvereeeeeereeesseesemeseeesesesesesssesssesessseseesseessessssaesssesesesesesessesssessseees MAR 15 749,813
SUGAR H#11 WORLD FUTURE (NYB).....ereeeeeereeereeeeeeeeseesesesssmessesesesesssesseseseseseseseesssesssesssessresenens FEB 15 (2,998,520)
TOPIX INDEX FUTURE (TSE)...euverveeeeeeeeeeeeessesseesesesssesessesesessssesseesssesssesssesssesesesesesssesesesssssseessees MAR 15 (532,858)
US 1OYR TREAS NTS FUTURE (CBT)..eeuvereereeeeeeeeseeeeeesmesseeseseseseseseesesesesesessesseesssessseesssesesesesesees MAR 15 4,962,396
US 2YR TREAS NTS FUT (CBT)u.ereeeeeereeeseeeeseeseeeessessseseseseseesseseseseseesssesssesssessmesesesesesesessseseseseses MAR 15 (2,231,383)
US 5YR TREAS NTS FUTURE (CBT)...veuvveereereeeeeeseeeeeesseesseeseseseseessesesesesesessesseessseessmeessesesesesesesees MAR 15 666,867
US TREAS BD FUTURE (CBT).eureeeveeeereeeseemeeeeeseseseseseseesesesssssseesssesesesessesssesesesesesessessseseseseseesssessees MAR 15 3,944,562
US ULTRA BOND (CBT)..veeeeeeereereereeeeseeeseeeseseesseessseessseessesssesssesssesesesesessseesssesesesessasssesesesesessses MAR 15 20,202,570
WHEAT FUTURE (CBT).ouvveeeeeeeeeeeeseeeeeeseseseeeseseseseessesssesessessesssessseessesssesesesessesssesesesesesessesseesesean MAR 15 3,483,750
WHEAT FUTURE (KCB)...veovereeeeeeeeeeseeeseees s seeseeees e sseeseeeses e esseseseseseses e essaseseses s sseassseseseses s sese MAR 15 546,713
ZINC FUTURE (LIVIE) ..o eeseeese s s seeseaees s eese s es s seseseseses e ssseseseses s eseaeeseseseesreseses FEB 15 (263,900)
TOTAL FUTURES CONTRACTS......cuvuniminsesctsssssssssssssssssssssssssssssons (1,281,658)
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SWAPS

NAME MATURITY FAIR VALUE

TRS EL UL RUSSELL 1000 INDEX.....cciiiiiiiiiiiiiciiicciiic e Nov-15 9,977,041

TRS FL UL RUSSELL 1000 INDEX......covuiiitiiitiiiiiiiien ittt Nov-15 (10,004,870)
TOTAL SWAPS......ccoovrnmttitiiinnnnttieeiiisnnsteeessssssnsssesssssssssnsssessssssssssssassssssssnns $ (27,829)

GRAND TOTAL CORE RETIREMENT INVESTMENT TRUST FUND $ 86,346,588,946

Note: Values may not add due to rounding
N/A = Not Applicable
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VARIABLE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE

3D SYSTEMS CORP ...ttt 20,501 673,868
BIGROUP PLC ...ttt bbb e b 37,958 266,455
U 146,240 24,030,157
BXB INC ...t e 93,416 855,691
A SCHULMAN INC...ooiitiiitiiiiiin ettt saas b 36,321 1,472,090
AARONS INC ...ttt et et e et 22,149 677,095
ABB LTD ettt e 85,870 1,826,893
ABBOTT LABORATORIES......ciiiiiiiiiiicctici et 318,580 14,342,472
ABBVIE INC...ooiiitiee e s 383,512 25,097,025
ABC-MART INC..ooiiiiiiietiie e bbb saa e 1,062 51,641
ABERCROMEBIE & FITCH CO.....ooviiiiiiiiiiciici i 31,958 915,277
ABERDEEN ASSET MANAGEMENT PLC..... 35,917 242,047
ABERTIS INFRAESTRUCTURAS SA.......... 15,789 313,903
ACADIA HEALTHCARE CO INC...... 20,629 1,262,701
ACCELYA KALE SOLUTIONS LTD..ccoiiiiiiiiiiiiiic ittt 4,871 77,414
ACCENTURE PLC ...ttt s 131,249 11,721,848
ACCOR SA. . e e 6,744 304,716
AL I 145,613 16,728,021
LAY 1 0 I 3 N 15,561 48,022
ACS ACTIVIDADES DE CONSTRUCCIO.......cciiiiitiiiiiiiiciiir sttt 29,041 1,018,037
ACTAVIS PLC..tictiete et s nes 56,362 14,508,142
LAY O 1 8T RN 4,016 466,004
ACTIVISION BLIZZARD INC....ootiiiiiiiiiiiiiitic ettt 189,490 3,818,224
ACUITY BRANDS INC....oviiiiiiiiiiiiciccii ettt s 33,550 4,699,349
ADANA CIMENTO SANAYH TAS ..ottt 38,762 90,366
ADECCO SA. .. e 21,202 1,469,086
ADIDAS AG........ccuvenen 2,165 150,950
ADMIRAL GROUP PLC.. 57,536 1,186,006
ADOBE SYSTEMS INC 119,678 8,700,591
ADT CORP/THE ...ttt ettt ettt sttt a e b et n et ne s e enes 58,061 2,103,550
ADVANCE AUTO PARTS INC...oviiiiiiitiiciiiin sttt 12,779 2,035,439
ADVANCED INFORMATION TECHNOLOG.......ccovtiiiiiiiiciin sttt 101,400 117,119
ADVANCED MICRO DEVICES INC......oiiiiiiiiiiiiiiticciic it 114,321 305,237
ADVANCED SEMICONDUCTOR ENGINEE........cccoiiiiiiiiiiiiiiiccc e 244,000 294,171
ADVANTEST CORP...ovviitictic et e a e 11,690 147,325
ABCOM ..t 27,865 846,260
AEGEAN AIRLINES SA.....oiiitiitii s 8,730 72,890
AEGON NV bbb s 408,203 3,091,608
AEON FINANCIAL SERVICE CO LTD...cuviiiiiiiiiiiiiiiiiciic ettt 4,448 89,112
LAY O B I I 8,314 148,674
AEROPORTS DE PARIS.....uiiiiiitiiitietc ettt 1,157 140,353
AES CORP/VA 255,824 3,522,696
AETNAINC...ooviiiiiiiii, 115,572 10,266,261
AFFILIATED MANAGERS GROUP INC 10,312 2,188,619
AFLAC INC...eiiitecee et 84,696 5,174,079
AGCO CORP...tctc e 43,405 1,961,906
AGEAS. ... e 8,565 305,792
AGFA-GEVAERT NV..itiiiiiciii s 66,853 169,072
AGGREKO PLC ...ttt 33,979 796,846
AGILENT TECHNOLOGIES INC.....ooitiiiiiiiiiiiiiiin it 62,162 2,544,912
LAY I A 2 I 100,593 1,099,799
AGL RESOURCES INC...outiiiiiiiitic ittt 22,231 1,211,812
AGNICO EAGLE MINES LIMITED.......coiiiiiiiiiiiiiiii i 8,238 205,692
AGRICULTURAL BANK OF CHINA LTD...coiiiiiiiiiiiciiiciie ittt 2,527,000 1,277,374
AGRIUM INC..ciiiiiiiii bbb e 800 75,776
AGRIUM INC..ciiiiiiii s 21,362 2,028,768
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VARIABLE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
AIA ENGINEERING LTD..ooiiiiiiiiiiii ittt 2,643 45,323
LAY LN €T @ 10 S 854,459 4,754,432
AIR LEASE CORP....vtiitiictictn s s 18,993 651,650
AIR LIQUIDE SA.....iiiiiiti ettt bbb s a s 18,565 2,310,482
AIR METHODS CORP ..ottt 59,420 2,616,263
AIR PRODUCTS & CHEMICALS INC.....ooiiiiiiiiiiiiiiiciccic e 39,597 5,711,075
AR WATER INC..coiiiictci e s saae e 57,295 915,611
AIRBUS GROUP NV...utiiiiiiiiiiiiiiicii sttt 22,946 1,148,116
ATRGAS INC..ootiic s s 23,912 2,754,184
AISIN SEIKI CO LTD vttt st s 74,461 2,704,680
AKAMAI TECHNOLOGIES INC....oviiiiiiiiiiiiciiciicicis st 33,199 2,090,209
AKCANSA CIMENTO AS................ 9,539 63,655
AKER SOLUTIONS ASA..... 30,369 168,299
AKZO NOBEL NV.............. 45,942 3,204,886
ALASKA AIR GROUP INC....oviiiiiiiiiiiiciictici e 25,645 1,532,545
ALBEMARLE CORP.....tiitiictictc ettt 18,337 1,102,604
ALCATEL-LUCENT ..ttt bbb s 205,400 738,176
ALCOA INC..c ittt b s sae e e b s et e 340,897 5,382,764
ALEMBIC PHARMAGCEUTICALS LTD...ooiitiiiiiiiiciiccticniec sttt 11,124 78,448
ALERE INC.oei et bbb s 15,442 586,796
ALEXANDRIA REAL ESTATE EQUITIE......coiiiiiiiiiiiiiiicsin i 13,343 1,184,058
ALEXION PHARMACEUTICALS INC...coiviiiiiiiiiiiicnicciccic e 38,782 7,175,833
ALFA LAVAL AB.....etitet ettt bbb 51,716 979,719
ALFA SAB DE CV.ouiiiiitictitt st 378,024 844,798
ALFRESA HOLDINGS CORP......utiitiiitiiitic ittt 6,691 81,478
ALIBABA GROUP HOLDING LTD...ueiiuiiiiiiiiiiiiieniic ittt 2,489 258,707
ALIGN TECHNOLOGY INC........ccuvennenne 15,233 851,677
ALIMENTATION COUCHE-TARD INC... 53,630 2,254,474
ALKERMES PLC.... 26,940 1,577,606
ALLEGHANY CORP 3,067 1,421,555
ALLEGHENY TECHNOLOGIES INC.....ooiitiiiiiiiiiiiiiiin it 20,254 704,232
ALLEGION PLC...oiitiiitiitiecte ettt saa s b 18,002 998,391
ALLERGAN INC/UNITED STATES.....c.eiteuiteteireeiirrereesteesnesesee e sreesre e se st seesssnenesessesesnesenes 70,501 14,987,808
ALLIANCE DATA SYSTEMS CORP.....ovviitiitiiiiicticcti ettt 21,227 6,071,983
ALLIANT ENERGY CORP....eeiitiitiictictct s 7,893 524,253
ALLIANT TECHSYSTEMS INC..ooiiiiiiiiiiiti et 20,384 2,369,640
ALLIANZ SE...iie s 66,585 11,066,451
ALLIED MATERIAL TECHNOLOGY.....coitiiiiiitiiniiiitec it 1 -
ALLIED WORLD ASSURANCE CO HOLD.......ciiitiiiiiiiiciie it 18,356 696,060
ALLISON TRANSMISSION HOLDINGS.......ooiiiiiitiiiiiiiicciiciic it 25,171 853,297
ALLSCRIPTS HEALTHCARE SOLUTION.....ooitiiiiiiitiitic ittt s 33,208 424,066
ALLSTATE CORP/THE 142,728 10,026,642
ALLY FINANCIAL INC....uviiiiiiiiiicic ettt s 50,398 1,190,401
ALNYLAM PHARMACEUTICALS INC.... 12,390 1,201,830
ALPHA NETWORKS INC....ooiiiiiiiiiiiiiiic it 339 193
ALS LTDetiits ettt 15,467 67,970
ALSTOM SA .o 60,285 1,959,380
LAY NS I Y 8,949 334,858
ALTERA CORP ...ttt bbb s a e eae s 28,428 1,050,130
ALTICE SA e e s 3,386 267,385
ALTRIA GROUP INC....ooiiiiiiiicticiticti s 410,851 20,242,629
ALUMINA LTD oottt s a s s s 98,631 144,883
AMADA CO LTD..eiiiiicticitie ettt s s st sa s b s 14,227 123,053
AMADEUS IT HOLDING SA.....oiiiiiiiiiitii ittt 59,569 2,384,815
AMAZON.COM INC...oiiiiiiiiiiii it 80,077 24,851,897
AMC NETWORKS INC...oiitiiiiiictinitc st 11,141 710,462
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VARIABLE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

SHARES FAIR VALUE
AMCOR LTD/AUSTRALIA......ecieieteeetetrteite ettt ettt sttt st sne e 107,681 1,196,680
AMDOCGS LTD..cviiiiiiiciie sttt bbb 66,529 3,103,911
AMEC FOSTER WHEELER PLC.....oiiiiiiiiiiicciicic st 15,532 200,984
AMEC FOSTER WHEELER PLC ..ottt 53,557 712,330
................................................................................................................................... 1,390 395,121
AMEREN CORP ..ttt 41,154 1,898,434
AMERICA MOVIL SAB DE CV...oooiiiiiiiiiiiiitiini ittt 107,843 2,391,958
AMERICA MOVIL SAB DE CV....ooiiiiiiiiitiiiiii ettt 717,650 798,484
AMERICAN AIRLINES GROUP INC.....ooiiiiiiiiiiiii ittt 134,287 7,201,812
AMERICAN CAMPUS COMMUNITIES IN....ooiiiiiiiiiiiiciici e 19,561 809,043
AMERICAN CAPITAL AGENCY CORP.....tiitiiiticticcticc s 77,677 1,695,689
AMERICAN EAGLE OUTFITTERS INC...... 52,379 727,021
AMERICAN ELECTRIC POWER CO INC... 121,615 7,384,463
AMERICAN EQUITY INVESTMENT LIF.... 70,821 2,067,265
AMERICAN EXPRESS CO..uviiiiiiiiiiii ettt 167,654 15,598,528
AMERICAN FINANCIAL GROUP INC/O....coiieuirieiiirieiinreinieieesreesee et ssese s neenens 13,528 821,420
AMERICAN HOMES 4 RENT....ooiiiiiiiiiiiii it 27,723 472,123
AMERICAN INTERNATIONAL GROUP L..couiiiiiiiiiiiiiiiiicicr s 358,500 20,079,585
AMERICAN NATIONAL INSURANCE CO....coouviiiiiiiiiiiciin ittt 1,413 161,449
AMERICAN REALTY CAPITAL PROPER......ceiiiiitiiiticiticctci e 199,928 1,809,348
AMERICAN TOWER CORP....cotiiiiiitiictictn s 87,167 8,616,458
AMERICAN WATER WORKS CO INC....uviiiiiiiiiiiiiiiicec it 24,086 1,283,784
AMERIPRISE FINANCIAL INC.....ooiiiiiiiiiiiic ittt 51,724 6,840,499
AMERIS BANCORP......coiitiiitiitic i e 63,747 1,634,473
AMERISAFE INC...ooiiiiiii e 56,587 2,397,025
AMERISOURCEBERGEN CORP......ociiiiiiiiiiiiiic ittt 49,911 4,499,976
.......................... 79,221 4,169,401
186,860 29,764,929
................... 88,937 663,144
AMOREPACIFIC GROUP.......otiiiiiiticitictict s 103 93,521
.................................................................................................................................. 115,505 519,879
AMPHENOL CORP....ooitiiitictii e bbb 68,629 3,692,926
AMSURG CORP ..ottt 27,181 1,487,616
AMTEK AUTO LTD .ottt 41,381 117,936
AMTRUST FINANCIAL SERVICES INC....coiiiiiiiiiiiitiiciicincie s 44,707 2,514,769
ANA HOLDINGS INC...citiiiiiiiiiiiccictc ettt 45,981 114,785
ANADARKO PETROLEUM CORP.....cviiitiiiiiiiicti i 141,687 11,689,178
ANALOG DEVICES INC...outiiiiiiiiiciiitic ettt s 58,583 3,252,528
ANANDA DEVELOPMENT PCL...coitiiiiiiiiiiiicitic ittt 359,400 35,831
............................................................................................................................. 2,849 157,513
ANGLO AMERICAN PLC....uuiiiiiiiiiiiiicci ettt s 103,340 1,934,400
ANHEUSER-BUSCH INBEV NV... 61,525 6,987,720
ANIXTER INTERNATIONAL INC.. 22,358 1,977,789
............................................. 60,156 2,194,491
ANNALY CAPITAL MANAGEMENT INC.....ooiiiiiiiiiiiciicii s 208,658 2,255,593
................................................................................................................................ 49,889 4,090,898
ANTERO RESOURCES CORP.....coitiiiiiitii ittt 9,897 401,620
............................................................................................................................ 77,545 9,745,080
ANTOFAGASTA PLC...oiiiiiiticet e s 15,403 180,729
AO SMITH CORP ..ttt e 65,549 3,697,619
.................................................................................................................................... 14,949 690,195
................................................................................................................................... 76,504 7,254,874
AOYAMA TRADING CO LTD..coiiiiiiiiiiiiiiiciicsii ittt 23,400 516,032
AOZORA BANK LTD...uviiiiiiiitiiciictin ettt 44,987 140,332
AP MOELLER = MAERSK A/S. ...ttt ettt ettt es 373 749,788
AP MOELLER = MAERSK A/S. ...ttt ettt sttt es 534 1,036,977
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STOCKS

NAME SHARES FAIR VALUE

AP THAILAND PClLuittiiitiiiiiiitii ittt 315,260 57,015
APA GROUP......eiitiit s 139,189 848,595
APACHE CORP ..t e 91,920 5,760,626
APARTMENT INVESTMENT & MANAGEM........cooiiiiiiiiiiiiii e 27,255 1,012,523
APOLLO EDUCATION GROUP INC....ooiiiiiiiiiiiiiiciicciicsii st sres s 17,973 613,059
APPLE INCL..oiiie e e 1,325,573 146,316,748
APPLIED MATERIALS INC....oooiiiiiiiiiiiicic et 230,740 5,750,041
APPLIED MICRO CIRCUITS CORP......uviiiiiitiiitic ittt 83,293 543,070
APTARGROUP INC...ooiiiiiiiiiii ittt s 30,753 2,055,531
AQUA AMERICA INC...iiiiiiiiiiiii b 32,996 880,993
ARAMARK ..ot 7,740 241,101
ARC RESOURCES LTD 20,276 440,444
ARCBEST CORP...... 211,791 9,820,749
ARCELORMITTAL........ceuveee 124,877 1,373,264
ARCH CAPITAL GROUP LTD...uviiiiiiiiiiiiiiciicsiic ettt 9,521 562,691
ARCHER-DANIELS-MIDLAND CO....cuiiiiiiiiiiitiiiiicniic ittt 221,601 11,523,252
ARGO GROUP INTERNATIONAL HOLDL.....cuviiiiiiiiiiitiiiieciic et 6,100 338,367
ARISTA NETWORKS INC...ooiiiiiiiiiiiiiii it 1,133 68,841
ARKEMA SA. o 35,270 2,350,303
ARM HOLDINGS PLC....oiiitiitiiiiietic ittt st s saa s 54,835 850,740
ARMSTRONG WORLD INDUSTRIES INC.....cccviiiiiiiiiiiiiiiicsiic i 8,475 433,242
ARRAY BIOPHARMA INC.....oiiiiiiiiiitiiciit et 100,000 473,000
ARRIS GROUP INC...utiiiiiiiiiiiiiiie ittt 23,462 708,318
ARRIUM LTD.ciiiiiitiietecitn ettt st saa s san s sab e ans 488,328 85,919
ARROW ELECTRONICS INC....ootiiiiiiiiiiiiicicii ettt 22,076 1,277,980
ARTHUR J GALLAGHER & CO.....eoiiiiiiiiciticictie st 29,286 1,378,785
ARTISAN PARTNERS ASSET MANAGEM....... 5,081 256,743
ARUBA NETWORKS INC......ccovviiiiiiniinnns 58,349 1,060,785
ARYZTA AG............. 8,175 633,086
ASAHI GLASS CO LTD.iiiiiiiiiiiciiitctc it 40,198 197,478
ASAHI GROUP HOLDINGS LTD...couiiiiiiiiiiiiiciie ittt sae s 37,793 1,180,962
ASAHI KASEI CORP....eitiittictc et 48,610 448,212
ASBURY AUTOMOTIVE GROUP INC.....oeiiiiiiiiiiiiiiii ittt 12,800 971,776
ASCENA RETAIL GROUP INC...uiiiiiiiiiiitiiiiiiictic st 24,047 302,030
ASCENDAS REAL ESTATE INVESTMEN......coiiiiiiiiiiiiiiiiciic e 148,834 267,319
LN L I N 38,090 188,584
LN L R 12,885 1,543,108
ASHTEAD GROUP PLC ...ttt s 19,670 353,324
ASIA HOLDINGS CO LTD...ctiiiiiiiiiiii ittt s 1,199 161,445
ASIA PAPER MANUFACTURING CO LT..cooiiiiiiiiiiiiiiciieii et 2,030 44,510
ASICS CORP..etictc e 6,241 150,696
ASM PACIFIC TECHNOLOGY LTD..... 9,359 89,307
ASML HOLDING NV......cccevuirnunnne 53,593 5,804,094
ASOS PLC....viiiiiiiiiiiiiiecieccie e 73,900 2,968,288
ASPEN INSURANCE HOLDINGS LTD....cuiiiiiiiiiiitiiiiiiiicsiii ettt 12,237 535,613
ASSA ABLOY AB.....otiiiiicticiee e e 30,150 1,597,575
ASSECO POLAND SA.... it bbb 7,209 103,508
ASSICURAZIONI GENERALISPA.......oiiiiiiiitiictc s 45,601 938,051
ASSOCIATED BANC-CORP.....ooutiitiiitiictic et 29,588 551,224
ASSOCIATED BRITISH FOODS PLC.....cvtiiiiiiiiiiiciiic ittt 21,538 1,058,876
ASSURANT INC...oviiiiiiiicct st 42,060 2,878,166
ASSURED GUARANTY LTD..coitiiiiiiiiiiiiiiiic ittt 31,398 816,034
ASTELLAS PHARMA INC....ooiiiiiiiitiiiti ittt 242,609 3,412,653
ASTRAZENECA PLC....oitiiitiitic ettt 129,262 9,181,691
ASTRONICS CORP ..ottt e s 27,367 1,513,669
LY G N N 7,561 227,330
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VARIABLE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
ATET INC..iiei bbb bbb 1,168,503 39,250,016
A 1 I 2,990 123,033
ATHENAHEALTH INC...ooiiiiiiicci s 7,049 1,027,039
ATHENS WATER SUPPLY & SEWAGE Ci.......ooviiiiiiiiiiciiici e s 4,492 33,972
16,129 377,262
15,231 390,880
26,223 731,594
78,157 656,128
47,692 2,658,352
3,147 252,472
11,991 340,185
730,000 374,217
93,335 308,581
29,600 37,091
83,429 315,426
34,956 628,928
AUSNET SERVICES.....ooiiiiiiiiiiiti et 66,876 72,788
AUSTRALIA & NEW ZEALAND BANKIN......cccoiiiiiiiiiiiiiicir i 107,635 2,826,587
AUTOCANADA INC...ooiiiiiiiiiiictic st bbb a s a s saae e 5,800 222,836
AUTODESK INC....oiiiiiiiiiiicei s bbb e e 42,422 2,547,865
AUTOLIV INC ..ot et 14,600 1,549,352
AUTOMATIC DATA PROCESSING INC.....ooiiiiiiiiiiiiiiiiiiicnici i 89,908 7,495,630
AUTONATION INC. .ottt s 12,865 777,175
AUTOZONE INC....oiiiiiiiiiiicctc e 5,893 3,648,415
AVAGO TECHNOLOGIES LTD...oiiiuiiiiiiitiicieciiic ettt 70,590 7,100,648
AVALONBAY COMMUNITIES INC...oouviiiiiiiiiiitii ittt 28,592 4,671,647
AVERY DENNISON CORP................. 52,400 2,718,512
AVIS BUDGET GROUP INC.. 19,664 1,304,313
AVIV REIT INC.. 12,654 436,310
AVIVA PLC...oiiiti et 532,014 4,019,135
AVNET INCoiiie et 30,607 1,316,713
AVON PRODUCTS INC...ootiiiiiiiiiiiiiciic sttt sre s 555,594 5,217,028
AVX CORP.....ttictic e 8,484 118,776
AXA SA. e s 327,079 7,600,992
AXALTA COATING SYSTEMS LTD...cviiiiiiiiiiic ittt 10,719 278,908
AXEL SPRINGER SE.....oiiiiiiiiiiii it 1,540 93,323
AXIALL CORP ..ttt 10,480 445,086
AXIS CAPITAL HOLDINGS LTD...ouviiiiiiiiiiiiciiiiiiic sttt 19,064 973,980
AZZ INC. .o e 17,391 815,986
B&G FOODS INC......uiiiiiiiiiiiiic bbb 28,180 842,582
B/E AEROSPACE INC....ocuiiieiiieiineeteieteieeieie sttt es ettt st n et nn et sn e sness 19,631 1,138,991
BABCOCK & WILCOX CO/THE............ 20,591 623,907
BABCOCK INTERNATIONAL GROUP PL.. 148,460 2,449,125
BAE SYSTEMS PLC.. 332,151 2,444,518
BAIDU INC..coviiiiiiiicctie e s 3,260 743,182
BAKER HUGHES INC.....cviiiiiiiiiicict s 90,301 5,063,177
BALL CORP ...ttt e 24,600 1,676,982
BALMER LAWRIE & CO LTD.....uiiiiiiiiiiiiiiciicin it 3,695 35,743
BALOISE HOLDING AG.....ooiiiiiiiiiiiiiii ittt st saa s ae e 11,641 1,497,227
BANCA MONTE DEI PASCHI DISIEN.....coouiiiiiiiiiiii ittt 169,647 96,482
BANCA POPOLARE DELL'EMILIA ROM......oiuiiiiiiiiiiiieieitieeee ettt 345,075 2,281,955
BANCO BILBAO VIZCAYA.....o ottt bt 231,761 22,155
BANCO BILBAO VIZCAYA ARGENTARL...ccuiiiiiitiiitiictic e 309,555 2,941,928
BANCO COMERCIAL PORTUGUES SA......ciiiiiiiiiiicncc st 1,375,782 109,375
BANCO DO BRASIL SA.....oiiiiiii it 141,182 1,262,469
BANCO ESPIRITO SANTO SA....oiiiiiiiiiitii it 98,942 12
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BANCO POPULAR ESPANOL SA.......uiiiiiiiiitii et 452,780 2,279,208
BANCO PRODUCTS INDIA LTD...oeiiuiiiiiiitiiiiicsiicctc sttt 12,442 31,774
BANCO SANTANDER SA.....oiiiiiiii e 1,066,678 9,029,973
BANDAI NAMCO HOLDINGS INC....ooviiiiiiiiiiitiiiiicii st 6,921 148,008
BANGCHAK PETROLEUM PCL/THE......coueirieuirieieeereineeiieereereeiesse et sne e seeneeenes 35,300 34,066
BANGKOK BANK PCL....uviiiiiiiiiiiictitctc st 33,500 197,538
BANGKOK BANK PCL....utiiiiiiitiiiiicticii i 236,300 1,393,380
BANK HAPOALIM BM.....oiiiiiiiiiiiciicciti it 41,260 195,090
BANK LEUMI LE-ISRAEL BM.....coiiiiiiiiiiiiicicctctc s s 51,787 178,060
BANK NEGARA INDONESIA PERSERO.......cceiiiiiiiiiiiiiiciicci s 320,200 157,709
BANK OF AMERICA CORP....ooiiiiitiiitiictici s 2,184,575 39,082,047
BANK OF CHINA LTD.....cocvvviiiiiiinienne 6,310,000 3,555,801
BANK OF COMMUNICATIONS CO LTD... 114,000 106,431
BANK OF EAST ASIALTD..... 48,773 196,542
BANK OF HAWAII CORP....coviiitiitiictict e 8,314 493,103
BANK OF IRELAND ..ottt s 1,070,837 405,575
BANK OF KYOTO LTD/THE....uiutiteuireeieerieiirtereneeieee et sn et 13,273 112,034
BANK OF MONTREAL......oiitiiitiiiiiiti i 25,240 1,790,825
BANK OF NEW YORK MELLON CORP/T...cveuiiireririeitnreiiinreenee ittt sesnese s nene 212,648 8,627,129
BANK OF NOVA SCOTIA. ...ttt 174,879 10,011,851
BANK OF QUEENSLAND LTD...ociiuiiiiiiiiiiiiicniic ettt 14,157 141,110
BANK OF THE OZARKS INC.....oviiiiiiiiiiiiiii et 97,162 3,684,383
BANK OF YOKOHAMA LTD/THE...c.eetitiieiireeieiiretnreteseeieeere s rese s saese s s sesnesennes 348,374 1,909,890
BANK PEMBANGUNAN DAERAH JAWA T..ooiiiiiiiiiiiiiciiic s 745,600 27,693
BANK RAKYAT INDONESIA PERSERO.......ccciiiiiiiiiiiiiiiciiccci s 172,000 161,793
BANKINTER SA. ..ot 26,345 213,620
BANKUNITED INC... 18,981 549,880
BARCLAYS PLC.............. 2,750,791 10,444,131
BARRICK GOLD CORP... 253,647 2,741,775
BASE SE... i 107,017 9,049,175
BAXTER INTERNATIONAL INC.....oiiiiiiiiiiiiiiitc i 134,289 9,842,041
BAYER AG ..ottt e 120,209 16,436,856
BAYERISCHE MOTOREN WERKE AG......coiiiiiiiiiiiiiiiicciciic s 45,631 4,956,722
BAYTEX ENERGY CORP....vtiiiiiiiicticctt et 6,437 107,371
BB&T CORP.. .ottt bbb 340,011 13,223,028
BBCN BANCORP INC....ooiiiiiiiiiiiiiiic et 111,074 1,597,244
BCE INC..ce s 10,824 497,909
BECTON DICKINSON AND CO....uvviiiiiiiiiiiiiiiicsiii ittt 42,538 5,919,588
BED BATH & BEYOND INC.....ocuiiiiiiiiiiiiiiciie e s 32,738 2,493,653
BELDEN INC...oitiiitiiiic et s 22,857 1,801,360
BELGACOIMM SA..... ittt 10,860 395,548
BEMIS CO INC.....ccvvviiiiiiiiins 18,820 850,852
BENCHMARK ELECTRONICS INC.. 36,300 923,472
BENDIGO & ADELAIDE BANK LTD.... 17,509 183,548
BENESSE HOLDINGS INC.....uviiiiiiiiiiiiiiiiien et 2,548 76,188
BERKSHIRE HATHAWAY INC...oouiiiiiiiiiiiiiicii et 337,795 50,719,919
BEST BUY CO INC..ooiiiiiiiiciiictcc ettt s 68,954 2,687,827
BEZEQ THE ISRAELI TELECOMMUNIC.......cciiiiiiiiiiiiiiic it 74,834 133,651
BG GROUP PLC....eiitiitictic ettt 556,914 7,511,385
BHARAT FORGE LTD...coiiiiiiiiiiiiic ittt s s 12,464 186,459
BHARAT PETROLEUM CORP LTD....coiuiiiiiiiiiiiiicciii ettt 9,078 92,905
BHARTI INFRATEL LTD..vviiiiiiiiicticctc ettt 18,922 100,991
BHP BILLITON LTD ..ottt st 25,500 1,206,660
BHP BILLITON LTD ..ttt st 203,114 4,881,833
BHP BILLITON PLC....ciiiiiiiiiiiciic ettt st 246,518 5,337,161
BIG LOTS INC..utiiiiictiecte ettt 23,297 932,346
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BIO PAPPEL SAB DE CV...iiiiiiiiiiciic ettt 35,785 61,860
BIOGEN INC...oiiiiiiiictc e 55,755 18,926,035
BIOMARIN PHARMACEUTICAL INC.....ooiiiiiiiiiiiciiccici it 27,208 2,459,603
BIOMED REALTY TRUST INC....oiiiiiiiiiiitiiniiciic sttt 123,702 2,664,541
BIO-RAD LABORATORIES INC.....oociiiiiiiiiiiiiiiiic ettt 3,871 466,688
BIO-TECHNE CORP....oeiitiiitiicticct et bbb 6,861 633,956
BLACKBERRY LIMITED....uuiiiiiiiiiiiiiiitii ittt 19,515 214,652
BLACKROCK INC....ciiiiiiiiiciiitic ittt st 23,784 8,504,207
BLUE LABEL TELECOMS LTD..uviiiiiiiiiiiiciccticic ittt 55,664 42,342
BNP PARIBAS SA.....oiiiiiiiii it 127,811 7,618,438
BOC HONG KONG HOLDINGS LTD...coouiiiiiiiiiiiiiitic ittt 978,391 3,273,983
BOEING CO/THE......cccoeuerrererennen 155,056 20,154,179
BOFI HOLDING INC.... 25,897 2,015,046
BOK FINANCIAL CORP.. 5,056 303,562
BOLIDEN AB....ooiiitiitiecet ettt 82,059 1,315,544
BOLLORE SA...eiieie ettt 21,400 97,624
BOMBARDIER INC....oviiiiiiiiiciicinctiet s 339,817 1,217,561
BOOZ ALLEN HAMILTON HOLDING CO.....uuiiiiiiiiiiiiiiiiiiicsiic ettt 13,766 365,212
12T Y 30,560 132,547
BORGWARNER INC.....oiiiiiiiiiiiiciii it 127,134 6,986,013
BOSKALIS WESTMINSTER NV....oiiiiiiiiiiiiiiiiicni i 3,365 185,064
BOSTON PROPERTIES INC....couiiiiiiiiiiciictic ettt 33,715 4,338,783
BOSTON SCIENTIFIC CORP....ueiiiiitiiitiicteci et 438,361 5,808,283
BOULDER BRANDS INC.....oiiiiiiiiiiitiiciicciic et 338,248 3,741,023
BOUYGUES SA....oiii e 6,547 237,507
BP PLC. .o e 1,675,967 10,740,464
93,407 812,553
33,540 535,969
6,041 339,984
34,500 823,369
82,531 2,890,426
34,856 2,045,699
BRISTOL-MYERS SQUIBB CO.......cooiiiiiiiiiiiiiiitii ittt 333,597 19,692,231
BRISTOW GROUP INC.....ooiiiiiiiiiiiiiiiciic it 21,329 1,403,235
BRITISH AMERICAN TOBACCO MALAY.....ooiiitiiiiictinii s 7,900 147,087
BRITISH AMERICAN TOBACCO PLC.....cootiiiiiiiiiiitiiciicsiec it 353,231 19,277,140
BRITISH LAND €O PLC/THE....i ittt et nanes 70,289 851,577
BRIXMOR PROPERTY GROUP INC......ooiiiiiiiiiiiiiticniiiiic ittt 9,910 246,164
BROADCOM CORP.....outiiitiitii ettt a s 163,210 7,071,889
BROADRIDGE FINANCIAL SOLUTIONS.......ociiiiiiiiiiiiiic it 22,507 1,039,373
BROADSOFT INC...oviiiiiiitii ittt sae s 32,676 948,258
BROCADE COMMUNICATIONS SYSTEMS.. 80,783 956,471
BROOKDALE SENIOR LIVING INC.............. 32,030 1,174,540
BROOKFIELD ASSET MGMT INC... 58,336 2,932,287
BROTHER INDUSTRIES LTD....uviiiiiiiiiiiiiiiiciic sttt 79,085 1,453,800
BROWN & BROWN INC.....coiiiiiiiiiiiiiiiiiic ittt 22,511 740,837
BROWN SHOE CO INC....uiiiiiiiiiiiicitc ittt 74,448 2,393,503
BROWN-FORMAN CORP.....tiitiiitiiitii it 18,661 1,639,182
BRUKER CORP ...ttt s 20,361 399,483
BT GROUP PLC....oiitiiiiictici ettt 825,246 5,166,361
BUDIMEX SA....oiiiiiitiic e e 1,193 47,525
L2101 = N 43,344 3,940,403
L2017 I 31,562 868,118
BURBERRY GROUP PLC.....uiiiiiiiiiiiiiiiin it 58,329 1,487,934
BUREAU VERITAS SA.... ittt s 8,629 191,184
BURSA CIMENTO FABRIKASI AS......ooiiiiiiiiiiiiiiicc s 13,877 32,173
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BUSAN CITY GAS CO LTD..uviiiiiiiiiiiticiiiesiic ettt 539 17,139
L RN 88,850 2,705,483
CABELA'S INC...c.eeee ettt st a e e s 6,736 355,055
CABLEVISION SYSTEMS CORP......oiitiiitiitii ittt 86,283 1,780,881
CABOT CORP ..ttt s 12,034 527,811
CABOT OIL & GAS CORP.....outiiiiiiiiitiect b e 187,811 5,561,084
CACIHINTERNATIONAL INC...cviiiiiiiiiiiiiccctics sttt 18,120 1,561,582
CADENCE DESIGN SYSTEMS INC....ovtiiiiiiiiiiiiiiiiiicn st 53,975 1,023,906
CAE INC . 10,392 135,300
CAHYA MATA SARAWAK BHD.......ooiiiiiiiiiiiiii i 93,400 105,781
CALBEE INC..etiiiiccicc et 12,914 449,693
CALIFORNIA RESOURCES CORP.... 58,473 322,186
CALLAN FUND.....ccceviriiiiininns 3,563,021 67,218,303
CALPINE CORP.............. 160,409 3,549,851
CALTEX AUSTRALIA LTD .ottt 9,649 270,131
CAMDEN PROPERTY TRUST ....ociiiiitiiiiictic ittt 18,865 1,392,992
CAMECO CORP....eiittictic et 28,304 465,522
CAMERON INTERNATIONAL CORP.....ooiiiiiitiicitictic sttt 83,081 4,149,896
CAMPBELL SOUP CO...oooiiiiiiiiiiciiciec ettt st 78,364 3,448,016
CANADIAN IMPERIAL BK OF COMM....coiiiiiiiiiiiiiiiiici it 91,414 7,879,796
CANADIAN NATIONAL RAILWAY CO...covviiiiiiiiiiiiesiii ittt 20,076 1,383,437
CANADIAN NATIONAL RAILWAY CO...ccvviiiiiiiiiiiicsiii ittt 35,390 2,444,988
CANADIAN NATURAL RESOURCES LTD....cootiiiiiiiiiiicniicies st 61,027 1,892,588
CANADIAN OIL SANDS LTD...utiiitiiiiiiitiiciic sttt 18,908 170,103
CANADIAN PACIFIC RAILWAY LTD..oooiiiiiiiiiiiiiic ittt 18,959 3,662,488
CANADIAN TIRE CORP LTD..ceiiiiiiiiiiiiiiiiciicsiii ittt ne s s 11,552 1,224,168
CANADIAN UTILITIES LTD... 13,797 487,317
CANARA BANK......ccoeeneee. 36,587 260,075
CANON INC......... 111,568 3,573,768
CAP GEMINI SA ..o bbb 32,947 2,371,320
L0 1 = 25,805 434,956
CAPITACOMMERCIAL TRUST ...ttt 149,507 198,011
CAPITAL ONE FINANCIAL CORP.....oeiitiiitiiiticiec et 205,367 16,953,046
L0 I I N Y 186,627 466,180
CAPITAMALL TRUST .ttt s 176,342 271,480
CARDINAL ENERGY LTD...uviiiiiiiiiiiiiiii ittt s 7,300 85,148
CARDINAL HEALTH INC...ouiiiiiiiiiciicicc et 79,936 6,453,233
CAREFUSION CORP......utiitiiitictic ettt 38,662 2,294,203
L0 L o ROt 152,900 800,579
L0 I 0 1 | LN 27,622 2,492,609
CARLSBERG A/S....iiteiiteietet ettt ettt et ettt ettt 39,232 3,052,493
CARMAXINC.... 41,101 2,736,505
CARNIVAL CORP. 79,213 3,590,725
CARNIVAL PLC.....cevviiiiiiiiiciinns 7,173 326,476
CARPENTER TECHNOLOGY CORP.....ctiiiiiitiiiiicticctec i 9,889 487,033
CARREFOUR SA.....oiiiiii bbb 155,804 4,769,825
CARSALES.COM LTD...uiiiiiiiiiiiiciicsiec ettt st s s 120,000 1,023,265
CARTER'S INC...tee ettt n e 10,020 874,846
CARTICA INVESTORS LP...ceiiiiiiiiictiti et 2,219,857 2,219,857
CASEY'S GENERAL STORES INC.....cuiiiiiiiiiiiiiieie ettt 24,556 2,217,898
CASINO GUICHARD PERRACHON SA.......ooiiiiiiiiiiiiic it 34,704 3,210,829
CASIO COMPUTER CO LTD.cuiiiiiiiiiciicciiciee ettt 7,897 122,577
CATAMARAN CORP ..ottt s 21,089 1,094,643
CATAMARAN CORP...oootiiitiicttict b s 39,773 2,058,253
CATERPILLAR INC..oiiictii ittt 174,277 15,951,574
CATHAY FINANCIAL HOLDING CO LT ettt 96,000 142,624

STATE OF WISCONSIN INVESTMENT BOARD

104



VARIABLE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
CATHAY PACIFIC AIRWAYS LTD..ueiiiiiiiiiiiiiiiiiciie st 45,875 99,975
CBL & ASSOCIATES PROPERTIES IN......coiiiiiiiiiiiiiiiiiicnii e 30,915 600,369
CBOE HOLDINGS INC....oeiiiiiiiiiiiiiiiic ettt s 16,046 1,017,637
CBRE GROUP INC...cuiiiiiiiiiciii ittt b 62,333 2,134,905
CBS CORP ..t 112,132 6,205,385
CCLINDUSTRIES INC...ooiiiiiiiiticcii ittt s 900 97,805
CDK GLOBAL INC...iiiiiiiciictic ittt saee s 29,973 1,221,699
CDW CORP/DE.....titiieiieeteinteite ettt sttt ettt sttt et sn e b e n et ne 16,125 567,116
L1 I I N 1,114 15,185
CEBU AIR INC ..ttt s 114,630 219,996
L0 I N 0 N 29,086 1,743,997
CELESIO AG...... 223 7,210
CELGENE CORP............. 180,835 20,228,203
CENOVUS ENERGY INC.... 29,555 611,641
CENTENE CORP....tii ettt saae e 10,755 1,116,907
CENTERPOINT ENERGY INC...oooiiiiiiiiitiiiiicni ettt 80,213 1,879,391
CENTRAL JAPAN RAILWAY CO...coviiiiiiiiiiciiiistec it 5,583 844,703
CENTRICA PLC ..ottt bbb s saae e 966,166 4,203,119
CENTURYLINK INC...oviiiiiiiii s s 131,873 5,219,533
CERNER CORP....ttitte ettt bbb 106,806 6,906,076
CETIP SA - MERCADOS ORGANIZADO ...ttt 25,300 306,471
CF INDUSTRIES HOLDINGS INC....ooouiiiiiiiiiiiiiiciicnc i 16,143 4,399,613
CGIGROUP INC...oiiiiiiicticce et bbb s 8,646 330,612
CH ROBINSON WORLDWIDE INC......ooitiiiiiiiiiiiiiiic it 27,674 2,072,506
CHALLENGER LTD/AUSTRALIA.....coeiieiiintetrteene ettt ettt naenes 246,130 1,315,276
CHARLES RIVER LABORATORIES INT...cuiiiiiiiiiiiiiinii ittt 9,043 575,497
CHARLES SCHWAB CORP/THE........ 209,611 6,328,156
CHART INDUSTRIES INC............... 6,408 219,154
CHARTER COMMUNICATIONS INC.. 17,295 2,881,693
CHENIERE ENERGY INC....uviiiiiiiiiiiiiiictit et 51,177 3,602,861
CHESAPEAKE ENERGY CORP.....outiitiitii ittt 103,223 2,020,074
CHEUNG KONG HOLDINGS LTD....uviiiiiiiiiiiiiniiiciiciic st sne s 141,625 2,379,638
CHEUNG KONG INFRASTRUCTURE HOL......oiiiiiiiiiiiiiiicsiic it 38,923 288,101
CHEVRON CORP...ttiitiitctc s b s 418,296 46,924,445
CHICAGO BRIDGE & IRON CO NV.....ooiiiiiiiiiiiiiiiicicnii s 18,383 771,718
CHICO'S FAS INC....eeeeeee ettt s et es 148,192 2,402,192
CHIGO HOLDING LTD..cuiiiiiiiiicitii ittt s 1,090,000 23,051
CHILDREN'S PLACE INC/THE....cvitiiiitienieirieitneeteistees ettt et 6,926 394,782
CHIMERA INVESTMENT CORP.....ooiitiiiiiitiitic it 190,779 606,677
CHINA CITIC BANK CORP LTD....coiutiiitiiiiiiiic ittt s 1,332,000 1,068,369
CHINA CONSTRUCTION BANK CORP.....ccviitiiittiitiiciitctct s 2,480,000 2,037,125
CHINA GALAXY SECURITIES CO LTD... 30,500 38,268
CHINA GAOXIAN FIBRE FABRIC HOL... 73,000 -
CHINA GAOXI-CW18.......cccevvunnnee 36,499 55
CHINA LIFE INSURANCE CO LTD..ociiiiiiiiiiicitic ettt 110,000 431,923
CHINA LONGYUAN POWER GROUP COR.....cviiiiiiiiiitiiciictcccnes s 270,000 280,973
CHINA MERCHANTS BANK CO LTD...coiuiiiiiiiiiiiiiciiccicii et 141,000 353,825
CHINA MINSHENG BANKING CORP LT...cccuiiiiiiiiiiiiiiiiciicsin i 183,500 241,359
CHINA MOBILE LTD..oeiiiiiiiiiciiictec ettt s 120,900 1,410,917
CHINA PETROLEUM AND CHEMICAL......uiiitiiiiiiiiiiiictic i 2,482,400 2,000,683
CHINA RAILWAY GROUP LTD....oiiiiiiiiiiiiiiiieiic ittt 119,000 97,903
CHINA SHENHUA ENERGY CO LTD....eoiiiiiiiiiiiiiiiiciii ettt 30,500 90,263
CHINA SKY CHEMICAL FIBRE CO LT...oiiiiiiiiiiiiiiiiiiiciec st 125,000 -
CHINA TELECOM CORP LTD...uviiiiiiiitiiiiiiiiic ittt 2,951,610 1,727,991
CHINA UNICOM HONG KONG LTD...cooutiiiiiiiiiniiiiiicsiie ittt 346,000 464,019
CHIPOTLE MEXICAN GRILL INC.....viiiiiiiiiiiiiiiicicc i 5,803 3,972,212
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CHIYODA CORP....tiiti ettt bbb e 6,223 52,215
CHOCOLADEFABRIKEN LINDT & SPRU......ccuiiiiiiiiiiiiiiiciccicci e 33 163,796
CHOICE HOTELS INTERNATIONAL IN....ceiiiiiiiiiiiiiicc et 34,609 1,938,796
CHRISTIAN DIOR SE...ooiiiiiiiiiitic et 13,458 2,327,105
CHUBB CORP/THE.....ectiiiteirteiiriettee ettt ettt sttt sttt 64,813 6,706,201
CHUBU ELECTRIC POWER CO INCi...ooouiiiiiiiiiiiicciicsic it 78,034 923,235
CHUGAI PHARMACEUTICAL CO LTD..ceiiiiiiiiiiiiiiicciiiciec et sne s 38,741 957,741
CHUGOKU BANK LTD/THE...c..eutieiiirieiirieienieteeereeenee ettt sne s 6,290 86,563
CHUGOKU ELECTRIC POWER CO INC/....eiveuirieiiiireinreinieiresree ettt 11,556 152,287
CHURCH & DWIGHT CO INC....utiiiiiiiiiiicniiiicii s 5,038 397,045
L0 I N R 8,924 248,786
CIA DE SANEAMENTO BASICO DO ES.... 20,400 128,316
CIA DE SANEAMENTO DE MINAS GER...... 12,000 113,671
CIA ENERGETICA DE MINAS GERAIS...... 39,959 198,596
CIE DE SAINT-GOBAIN......oiiiitiitii ittt 68,867 2,935,804
CIE FINANCIERE RICHEMONT SA.....oiiiiiiiiiiiiiiti sttt 35,022 3,129,828
CIE GENERALE DES ETABLISSEMENT .....oviiiiiiiiiiiii it 7,286 663,612
CIENA CORP ...ttt ene s 36,686 712,075
CIGNA CORP ..t e 67,910 6,988,618
CIMAREX ENERGY CO..uviiiiiiiiiiiiiiciic ittt 34,253 3,630,818
CINCINNATI FINANCIAL CORP....oeitiiitiiitic ettt 8,979 465,382
CINEMARK HOLDINGS INC....oooiiiiiiiiiiiiiiiiic ittt 21,534 766,180
CINTAS CORP ...ttt s s a s saa e b enes 18,771 1,472,397
CISCO SYSTEMS INC...oniiiiiiiiii ittt 1,272,397 35,391,723
CIT GROUP INCL..eviiiiiciictic et 63,622 3,043,040
L0 I T2 10 1 P 814,014 44,046,298
CITIZEN HOLDINGS CO LTD.......... 19,470 151,674
CITIZENS FINANCIAL GROUP INC. 69,386 1,724,936
CITRIXSYSTEMS INC.............. 74,584 4,758,459
CITY DEVELOPMENTS LTD..coiiiiiiiiiictic ettt 29,615 229,527
CITY NATIONAL CORP/CA.....otetiietetetetrteite ettt ettt ettt nenes 8,882 717,754
CICORP... e 6,677 947,652
CKH FOOD & HEALTH LTD..uiiiiiiiiiiiciiitcsic et sa e 18,945 66,876
CLARCOR INC.coitiiiictc ettt bbb bbb aa e 30,183 2,011,395
LG I 1 A N 54,400 915,381
CLEAN HARBORS INC....oooiiiiiiiiiiiciiciin ittt 24,479 1,176,216
CLEAR CHANNEL OUTDOOR HOLDINGS........oooitiiiiiiiiiiiiiien it 7,601 80,495
CLIFFS NATURAL RESOURCES INC....cuviiiiiiiiiiiictic et 28,239 201,626
CLOROX CO/THE. ..ttt ettt ettt ettt et sttt e n e nn et n e 25,187 2,624,737
L0 I o O 203,796 1,767,317
CIME GROUP INC/ILu ettt ettt ettt sttt 59,457 5,270,863
CMS ENERGY CORP......... 50,259 1,746,500
CNA FINANCIAL CORP..... 5,000 193,550
CNH INDUSTRIAL NV.... 37,002 299,988
CNP ASSURANCES..... oottt bbb e 6,691 119,220
L0007 1 50,216 1,886,113
COBALT INTERNATIONAL ENERGY IN....uiiiiiiiiiiiiiiiiciicciici e 91,505 813,479
L0101 T Y 44,463 224,556
COCA-COLA AMATIL LTD.utiiiiiiitiicitcctec ettt s 191,293 1,458,996
COCA-COLA CO/THE. ..t eutrieuiieretrteiereet sttt ettt sttt sa e nens 873,717 36,888,332
COCA-COLA ENTERPRISES INC.....ooiiiiiiiiiiiiiiiciiciii ettt 91,054 4,026,408
COCA-COLA HBC AG.....uiiiiiiiiiciictic ettt st 4,041 77,375
L0101 1 Y 0N 2,231 141,860
COGNEX CORP ...ttt bbb b sa e saae e 59,206 2,446,984
COGNIZANT TECHNOLOGY SOLUTIONS......cotiiitiiiiiiiiciie ettt 178,489 9,399,231
COHERENT INC. .ottt b 26,403 1,603,190
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L0 I8 G 0 1 17,778 916,811
COLGATE-PALMOLIVE CO...uveiiiiiiiiiiiiiiiciicciec ittt 193,502 13,388,403
COLOPLINC. ..ttt bbb e sre s 1,930 44,043
COLOPLAST A/S ettt sttt sttt sttt b ettt a b e er et n et naenea 4,329 365,103
COLRUYT SA .ottt saa e s aa e 23,411 1,089,797
COLUMBIA PROPERTY TRUST INC....coiiiiiiiiiiiiiiciiicicsin st 49,456 1,253,710
COLUMBIA SPORTSWEAR CO....ooiiiiiiiiiiiiiiiiiic ittt 4,800 213,792
COMUCAST CORP ..ottt saa s 560,061 32,489,139
COMFORTDELGRO CORP LTD...coiuiiiiiiiiiiiiicitie ittt ne st 204,649 401,545
COMMERCE BANCSHARES INC/MO......tiiiuiirrenirieiineereenteiesresesee et see e sne s sneseseenes 15,941 693,289
COMMONWEALTH BANK OF AUSTRALIA. ..ot 82,422 5,777,096
COMMSCOPE HOLDING CO INC.................. 11,491 262,340
COMMUNITY HEALTH SYSTEMS INC 21,474 1,157,878
COMMUNITY HEALTH SYSTEMS INC 45,163 1,129
COMPASS GROUP PLC ...ttt 65,502 1,124,495
COMPASS MINERALS INTERNATIONAL.....coiiiiitiiitiiitin i 6,278 545,119
COMPUTER SCIENCES CORP.....otviitiiittictic i 41,707 2,629,626
COMPUTERSHARE LTD..cotiiiiiiiii ittt 18,451 178,173
COMTECH TELECOMMUNICATIONS COR.....ooiiiiiiiiiicciiicic e 21,302 671,439
CONAGRA FOODS INC....utiiiiiitiiitiicien ettt 144,116 5,228,528
CONCHO RESOURCES INC...cutiiiiiiiiiiciiiciic ettt 28,302 2,823,125
CONMED CORP....ottiittictc s 28,041 1,260,723
CONOCOPHILLIPS.....uviiiiieticiee et 293,038 20,237,204
CONSOL ENERGY INC...ooiiiiiiiiiiiiiicitic ittt ae e 50,272 1,699,696
CONSOLIDATED EDISON INC....ooiiiiiiiiiiiiiiiciti ettt 60,053 3,964,099
CONSTELLATION BRANDS INC....uviiiiiiiiiiiii ittt 28,186 2,767,020
CONSTELLATION SOFTWARE INC. e 2,304 687,152
CONTACT ENERGY LTD................ 8,119 40,486
CONTINENTAL AG.....coovviiiieninnee 44,407 9,433,125
CONTINENTAL RESOURCES INC/OK...c.cviuirerienreirieiinrereiseeeesresenes e tsnese e snesesessesesnenees 16,071 616,484
L0 Y 10,668 524,652
COOPER COS INC/THE. ...ttt sttt n et enenes 29,771 4,825,581
COOPER TIRE & RUBBER CO......coiuiiiiiiiiiiiiiciici it 37,700 1,306,305
COPA HOLDINGS SA.....oiiiiitii ittt s saee s 6,235 646,195
L0 1 20,971 765,232
CORELOGIC INC/UNITED STATES ...ttt sn s ne 17,040 538,294
CORIO NV EURTO....ciiiiiiiiitii ittt st 5,129 252,164
CORNING INC..oiitiiiiiiiietc bbb s s 354,323 8,124,626
CORPORATE OFFICE PROPERTIES TR....coiiiiiiiiiiiiic ittt 26,383 748,486
CORRECTIONS CORP OF AMERICA.......ooiiitiiiiiitin it 21,723 789,414
L0057 Y I 1 0 N 23,311 180,660
COSTAR GROUP INC e 6,037 1,108,574
COSTCO WHOLESALE CORP... 94,730 13,427,978
L0 N 12,074 249,449
L0 L L | 10,711 1,112,230
COVANTA HOLDING CORP.....oeiiiiiiiicitictic ettt 19,971 439,562
COVIDIEN PLC..otiiiiiiiiiictietc ettt 111,579 11,412,300
CRBARD INC...oeiiitiitti ettt 14,234 2,371,669
CRANE CO..eiitictic et 9,095 533,877
CREDIT AGRICOLE SA....oiiiiiitiii s 85,493 1,113,131
CREDIT SAISON CO LTD..cciiuiiiiiiiiiicitie ittt 5,801 109,299
CREDIT SUISSE GROUP AG......ooiiiiiiiiiiiciic it 369,906 9,336,529
CREE INC .. s 22,735 732,522
CRESCENT POINT ENERGY CORP......ooitiiitiiitiicticntec ettt 16,707 388,159
L1 3  T  CNY 1,500 36,112
L1 3  T  INY 158,353 3,813,139
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CRODA INTERNATIONAL PLC...nviiiiiiiiiiiicticcicc e 3,503 145,400
CROWN CASTLE INTERNATIONAL COR....uvviiiiiiiiiiicec et 73,517 5,785,788
CROWN HOLDINGS INC...outiiiiiiiiiiiiiciec sttt 25,861 1,316,325
CROWN RESORTS LTD..cciiiiitiiitiiiiicciiccic sttt 14,228 147,756
CSG SYSTEMS INTERNATIONAL INC....oeviiiiiiiiiiiciic e 35,300 884,971
L0 15 Y 29,745 2,109,949
CST BRANDS INC..coniiiitiitii ettt a s 14,033 611,979
CSU CARDSYSTEM SA....ooiiiiiiiiiic it st 10,200 11,934
CSXCORP.... et 176,967 6,411,514
CTBC FINANCIAL HOLDING CO LTD...uiiiiiiiiitieiiiciic ittt 383,989 249,699
CUBESIMART ...ttt s bbb s s 89,426 1,973,632
CUBIC CORP.....coevviririiiiciicie 17,297 910,514
CUBIST PHARMACEUTICALS INC..... 14,034 1,412,522
CULLEN/FROST BANKERS INC... 9,893 698,842
CUMMINS INC....ctiiiiiiictic bbb ae s 34,305 4,945,752
CURTISS WRIGHT CORP.....tiitiiitiitticticic et 24,061 1,698,466
CVR ENERGY INC..ooiiiiiiiiiiiciicte ettt s 2,894 112,027
CVS HEALTH CORP....etiitiittctc ettt 281,882 27,148,055
CYPRUS POPULAR BANK PCL....uiiiiiiiiiiiiiiiiiciii ittt ne s 1 -
CYRUSONE INC..ooiiiiiiictit st 53,233 1,466,569
CYTEC INDUSTRIES INC....uviiiiiiiiiiiiictic et 13,369 617,247
DA CIN CONSTRUCTION CO LTD...ueiiiiiiuiiiiiciiiciicsiin sttt st sae s 77,000 49,584
[N L N 0 I 3 N 5,011 18,965
DAESANG HOLDINGS CO LTD...oiiiiiiiiiiiiniiiiiiin ittt 2,770 42,338
DAESUNG ENERGY CO LTD..uviiiiiiiiiiiiiiiiicsiic sttt 4,240 23,145
DAESUNG HOLDINGS CO LTD..cuiiiiiiiiiiiiiciiic ettt 3,420 33,293
DAEWON SAN UP CO LTD......... 4,613 37,184
DAI NIPPON PRINTING CO LTD. 21,568 196,081
DAICEL CORP.......ceevveninne 44,884 530,844
DAIHATSU MOTOR CO LTD..coiiiiiiiiiiiiciiciiceiec sttt s 32,182 423,832
DAI-ICHI LIFE INSURANCE CO LTD....uiiiiiiiiiiiiiiiiieiii ittt 128,190 1,968,370
DAIICHI SANKYO CO LTD..ociiiiiiiiiiiiiiic ittt 24,820 349,440
DAIKIN INDUSTRIES LTD..cotiiiiiiiiiiiec ittt 30,294 1,973,361
DAIMLER AG....ctiiiiiiiiiii et 50,888 4,246,967
DAITO TRUST CONSTRUCTION CO LT ..uiiiiiiiiiiiiiiiic ittt 5,245 599,329
DAIWA HOUSE INDUSTRY CO LTD....uoiiiiiiiiiiiiiniicciicsiec sttt 43,176 825,744
DAKTRONICS INC..coiiiiiiiiiccie ettt a s 88,026 1,101,205
DANAHER CORP.....oeiitiitiectic et 113,283 9,709,486
DANONE SA....o e 60,589 3,992,041
DANSKE BANK A/S....oiieiirieieietetsteene ettt sttt n et st ae e ne s n et naenea 25,213 685,867
DARDEN RESTAURANTS INC....ooiiiiiiiiiiiiiicticiitc i 24,659 1,445,757
DASSAULT SYSTEMES.......ccovviiiiiiinine 4,997 305,596
DAVITA HEALTHCARE PARTNERS INC.... 33,157 2,511,311
DBS GROUP HOLDINGS LTD... 419,217 6,517,146
DCM SHRIRAM LTD..uiiiiiiiiiiciic ittt st sa e s 9,349 23,475
DDR CORP...cetictie ettt e 56,193 1,031,703
DECKERS OUTDOOR CORP......viiiiiitiiiiccticcin it s 6,467 588,756
DEERE & CO..oviiiiicccti bbb bbb 85,336 7,549,676
[ I Q€@ 10 I 327 82,627
DELHAIZE GROUP SA..... ittt 39,706 2,903,435
DELPHI AUTOMOTIVE PLC...uviiiiiiiiiictictic ettt 30,700 2,232,504
DELTA AIR LINES INCi...oiiitiiiiiiiiiiitc it 185,690 9,134,091
DELTA LLOYD NVttt st 7,776 171,109
DELTA-GALIL INDUSTRIES LTD...uviiiiiiiiiiic ittt 1,393 37,908
DENBURY RESOURCES INC....cuviiiiiiiiiiiiiiiiciic it 65,574 533,117
DENSO CORP....etiiti ettt 19,045 897,805
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DENTSPLY INTERNATIONAL INC....coiiiiiiiiiiiiiiiiiciiin s 26,430 1,407,926
DENTSU INC...ooiiiiiiiiiicei bbb a e 8,501 360,900
DEUTSCHE ANNINGTON IMMOBILIEN.......cociiiitiiiiiiiiiiiiciicic s 17,806 605,770
DEUTSCHE BANK AG.....oiiitiiiiiiiiiiiiiie ettt 115,614 3,495,370
DEUTSCHE BOERSE AG......oiiiiiiiiiiiiciiicic ittt 7,543 540,525
DEUTSCHE LUFTHANSA AG....cotiiiiiiiii ittt 8,995 150,531
DEUTSCHE POST AG....oiiiiiiiiiiiiic ittt st 37,782 1,236,446
DEUTSCHE TELEKOM AG....uviiiiiiiiiiiiciic it s 268,812 4,309,906
DEUTSCHE WOHNEN AG....cctiiiiiiiiiiiiiciicnic s 20,834 493,615
DEVON ENERGY CORP....ooiiutiitiiitiitic ittt 81,067 4,962,111
DEVRY EDUCATION GROUP INC.....oooiiiiiiiiiiiiiiiiiic it 11,865 563,232
DEXUS PROPERTY GROUP........ 65,922 376,012
DHX MEDIA LTD......cccceeuueene 15,200 129,920
DIAGEO PLC.....ooviiiiiiiiiiiicieci 298,937 8,616,182
DIAMOND OFFSHORE DRILLING INC......coouiiiiiiiiiiiiiiiciccct e 11,504 422,312
DICK'S SPORTING GOODS INC......ccueiiiiiiiieiieeee sttt s s 15,303 759,794
DIEBOLD INC...ooiiitiiiii ittt ae e 12,084 418,590
DIGITAL REALTY TRUST INCi..oviiiiiiiiiiitii ittt 29,806 1,976,138
DILLARD'S INCi..eeieeite ettt st sttt s 5,192 649,935
DIRECT LINE INSURANCE GROUP PL.....oiiiiiiiiiiiiiiiiiiciicin it 58,443 265,454
L0 L I Y 153,347 13,295,185
DISCOVER FINANCIAL SERVICES.......cctiiiiiiiiiitiiiiic ittt 86,957 5,694,814
DISCOVERY COMMUNICATIONS INC.....coiuiiiiiiiiiiiiciiicicsin st 49,296 1,662,261
DISCOVERY COMMUNICATIONS INC.....coiiiiiiiiiiiiiciii i 82,196 2,831,652
DISH NETWORK CORP.....oiiiiiitiicttictec s 62,959 4,589,082
DIXONS CARPHONE PLC....cuiiiiiiiiiiiiiiiiicic sttt 88,211 635,999
DNB ASA.....coooiiiiiiciicie 207,307 3,060,851
DOLBY LABORATORIES INC 8,853 381,741
DOLLAR GENERAL CORP.. 59,099 4,178,299
1O I I = = N 39,872 2,806,191
DOLLARAMA INC....utiiiiiiiiticcte ettt s 9,576 491,098
DOMINION RESOURCES INC/VA....c.oimiuirieiinieiiinreirieitseereesee et sae s et sneseseeseesnenens 136,162 10,470,858
DOMINO'S PIZZA INC....oiiieeeieieee ettt st 10,385 977,955
DOMTAR CORP ..ttt 32,593 1,310,890
DON QUIJOTE HOLDINGS CO LTD..ccuviiiiiiiiiiiiii ittt ae s 8,199 571,013
DONALDSON CO INC....uviiiiiiiiiiiii it s 26,661 1,029,914
DONGBU SECURITIES CO LTD..cuvviiiiiiiiiiiiciiic sttt 190 641
DONGIL INDUSTRIES CO LTD...uviiiiiiiiiiitiiciic ittt 884 52,920
DONGWON DEVELOPMENT CO LTD...coiiiiiiiiiiiiiiiicciicsiic sttt 1,171 32,068
DOUGLAS EMMETT INC..cuviiiiiiiiiiiii et 26,803 761,205
DOVER CORP ...ttt bbb 31,067 2,228,125
DOW CHEMICAL CO/THE... 260,971 11,902,887
DOWNER EDI LTD............ 162,100 626,129
DR HORTON INC.....ccoovviriiiininns 60,070 1,519,170
DR PEPPER SNAPPLE GROUP INC......cooiiiiiiiiiiiiiiiiin it 50,626 3,628,872
DRB-HICOM BHD....couiiiiiiciicciiectiec s 123,516 61,820
DREAMWORKS ANIMATION SKG INC.....ooiiiiiiiiiiii i 13,827 308,757
DRESSER-RAND GROUP INC....ooiiiiiiiiiiiitic ittt 14,265 1,166,877
DRIL-QUIP INC..oeiiitiiiii ittt saae e 18,862 1,447,281
DST SYSTEMS INC...oiiiiiiiitictc e s s 5,648 531,759
DSV A/S ettt Rttt ee 26,213 801,672
DSW NG 17,148 639,620
DTE ENERGY CO..cuvtiiiiiiiiiiiicctictn sttt 26,378 2,278,268
DUKE ENERGY CORP....ctiitiiitiiciticcitictec et 134,477 11,234,209
DUKE REALTY CORP.....tiiiiiitiictic ettt 72,947 1,473,529
DUN & BRADSTREET CORP/THE.....cueuiiieiiinteirieitnneteseeeere ettt 6,903 834,987
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DUNKIN' BRANDS GROUP INC......oouiiiiiiiiieieiieie ettt 19,830 845,750
E*TRADE FINANCIAL CORP.......ouiiiiiiiiieee sttt st 53,801 1,304,943
ELON SE. .o 252,058 4,329,515
EL CORP . s 1,347 84,682
EAGLE MATERIALS INCi...ooiitiiiiiticctnc st 9,340 710,120
EAST JAPAN RAILWAY CO...ovviiitiiiiiiiiiitii ittt 13,050 992,995
EAST WEST BANCORP INC....oviiiiiiiiiiiiiiiiciii i 96,415 3,732,225
EASTMAN CHEMICAL CO..vviiiiiiiiiiiiiiiicct ettt s 67,575 5,126,240
EASYJET PLC ..t 30,544 795,826
EATON CORP PLC 141,540 9,619,058
EATON VANCE CORP 22,493 920,638
EBAY INC....covviiiinins 236,340 13,263,401
ECHOSTAR CORP 8,074 423,885
ECOLAB INC........ 49,715 5,196,212
EDENRED.....oiiiiitiii s 8,033 223,130
EDISON INTERNATIONAL....cutiiiiitiiiii ittt 73,922 4,840,413
EDP - ENERGIAS DE PORTUGAL SA......oiiiiiiiiitiiiiiccct et 90,417 352,078
EDWARDS LIFESCIENCES CORP.....ooiitiiitiitiiiiicnc et 23,465 2,988,972
El DU PONT DE NEMOURS & CO.....couiiiiiiiiiiiiiiciiii it 191,583 14,165,647
EID PARRY INDIA LTD..oooiiiiiiiiiiciiciic ettt 18,141 57,982
L T 0 2 I PN 9,848 383,751
EL PASO ELECTRIC CO...uiitiiiiiiiiticciicctc sttt 15,835 634,350
ELDORADO GOLD CORP.....ueiiitiitiiiticsc ettt 27,982 171,045
ELECTRIC POWER DEVELOPMENT CO...uvviiiiiiiiiiiiiiicsiiiciec it 4,596 156,401
ELECTRICITE DE FRANCE SA.....iiiiitii ittt 64,942 1,793,659
ELECTROLUX ABi....utiitiiitictic ettt 73,641 2,152,341
ELECTRONIC ARTS INC..... 43,632 2,051,358
ELEKTA AB......coovvinnnns 14,385 146,455
ELILILLY & CO.....ceevrirnne 230,460 15,899,435
ELIOR PARTICIPATIONS SCA.....ioitiiiiiitiiciiii et 31,670 471,364
ELISA OYJ i 5,550 151,844
ELITEGROUP COMPUTER SYSTEMS CO....cvoiiiiiiiiiiiiiiiiciiccic e 30,467 25,693
ELNUSA TBK PT ..ottt 3,314,300 183,310
EMAMILTD .ottt 3,837 47,833
EMBRAER SA.... et 38,410 1,415,793
EMC CORP/MA ...ttt ettt etttk s et n et s e nnenenen 487,955 14,511,782
EMCOR GROUP INC..ociiiiiictiictic s 43,278 1,925,438
EMERGE ENERGY SERVICES LP....oviiiiiiiiiiiicictic st 22,500 1,215,000
EMERSON ELECTRIC CO..uvviiiiiiiiiiticciiictc ittt 205,710 12,698,478
Lo 1Y 1 Ol N S 1,133 85,710
ENAGAS SA ..o e 7,928 251,200
ENBRIDGE INC e 70,247 3,623,187
ENCANA CORPORATION........ 28,982 404,609
ENDO INTERNATIONAL PLC................ 28,409 2,048,857
ENDURANCE SPECIALTY HOLDINGS L....viiiiiiiiiiiiiiiiiiiic it 8,369 500,801
ENEA SA . 11,440 48,955
ENEL GREEN POWER SPA......oiiiiiiiict e 594,100 1,246,556
ENEL SPA ..o s s 1,031,098 4,611,426
ENERGEN CORP ...ttt 19,560 1,247,146
ENERGI MEGA PERSADA TBK PT ..ottt 3,112,300 25,130
ENERGIZER HOLDINGS INC.....ooiiiiiiiiiiiiiiiiiiic ettt 40,134 5,159,627
ENERPLUS CORP ..ottt 7,966 76,961
ENERSIS SA. ..o s 47,121 755,350
ENERSYS .o s 16,845 1,039,673
ENGILITY HOLDINGS INC...coiiiiiiiiiiiiiciccn et 2,150 92,020
ENTSPA oo s 213,072 3,741,081
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ENSCO PLC..ititic et bbb e 35,100 1,051,245
ENSIGN ENERGY SERVICES INC.....ooiiiiiiiiiiiiiiiicticii e 36,700 323,194
ENTERGY CORP....tiiiiictictctc bbb s 33,471 2,928,043
ENVISION HEALTHCARE HOLDINGS L..coiviiiiiiiiiiiiiiicciciic e 45,161 1,566,635
EOG RESOURCES INC....otiiiiiiiiiiiicticti et 149,404 13,755,626
EP ENERGY CORP.....utiiiiictictn ettt 5,989 62,525
EQT CORP ..t 28,309 2,142,991
EQUIFAX INC....oiiiiiiiiiticcite bbb s s 22,761 1,840,682
EQUINIX INC ..ottt bbb s 9,913 2,247,574
EQUITY COMMONWEALTH.....ooiiiiiiiic e 23,927 614,206
EQUITY LIFESTYLE PROPERTIES IN...ccuiiiiiiiiiiiiiiiiiiiiiictic e 15,544 801,293
EQUITY RESIDENTIAL.....cccovuviininnne 78,951 5,671,840
EREGLI DEMIR VE CELIK FABRIKAL.. 923,976 1,762,777
ERIE INDEMNITY CO......ccc0veuvennnen. 4,610 418,450
EROS INTERNATIONAL MEDIA LTD..cuviiiiiiitiiiiicsiic sttt 6,541 38,258
ERSTE GROUP BANK AG.....oiiiiiiiiiiiiiciiciic sttt 10,902 253,747
Lo 00 1 I I 0 S 33,049 67,305
ESSENTRA PLC...ciiiitiitei et 44,921 512,715
ESSEX PROPERTY TRUST INC....ooiiiiiiiiiiiiiiitic ettt 13,826 2,856,452
ESSILOR INTERNATIONAL SA.....oiiiiiiiiiiiictii ettt 7,977 894,600
ESTEE LAUDER COS INC/THE ..ottt ettt n et 42,972 3,274,466
ESTERLINE TECHNOLOGIES CORP.....ooiiiiiitiiitiiiticttcctecis sttt 17,835 1,956,143
ETERNIT SA .o bbb 45,200 55,263
ETHAN ALLEN INTERIORS INC....oooiiiiiiiiiiiiiiiiiiciecc et 40,943 1,268,005
EURAZEO SA. ...t e 1,481 104,317
EUSU HOLDINGS CO LTD..oioiiiiiiiiiiiciicsiic ettt 7,770 58,956
EUTELSAT COMMUNICATIONS SA.. 6,016 195,059
EVERCORE PARTNERS INC............... 52,127 2,729,891
EVEREST RE GROUP LTD. 8,609 1,466,113
EXAR CORP ...ttt 24,035 245,157
EXELIS ING .ot 80,084 1,403,873
EXELON CORP....utiiiiictictt ettt ae s s 222,376 8,245,702
EXIDE INDUSTRIES LTD..cutiiiiiiiitiiiiiciicctic ettt 79,152 222,951
EXOR SPA. ..o s 3,842 158,252
EXPEDIA INC ...ttt bbb s 70,781 6,041,866
EXPEDITORS INTERNATIONAL OF WA.....ciiiiiiiiiiii ittt 36,816 1,642,362
EXPERIAN PLC...iiiitiiiiti ettt bbb 300,482 5,097,569
EXPRESS INC...otiie et 34,116 501,164
EXPRESS SCRIPTS HOLDING CO....cviiiiiiiiiiiiiiiiciiic ittt 156,864 13,281,675
EXTENDED STAY AMERICA INC.....oiiiiiiiiiiiiiicctcn et 28,035 541,356
EXTRA SPACE STORAGE INC.....ooviiiiiiiiiiiicncii s 21,616 1,267,562
EXXON MOBIL CORP.......... 951,618 87,977,084
F5 NETWORKS INC....... 16,631 2,169,763
FABER GROUP BHD......... 47,800 37,321
FACEBOOK INC.....uiiitiiiiiiiiic ettt st 484,127 37,771,589
FACTSET RESEARCH SYSTEMS INC.....ooiiiiiiiiiiiiiiicic i 7,898 1,111,644
FAIRFAX FINANCIAL HOLDINGS LTD...coiiiiiiiiiiiiitii ittt 804 422,585
FAMILY DOLLAR STORES INC....ooviiiiiiiiiiiiictiiicec s 18,942 1,500,396
FAMILYMART CO LTD..ueiiiiiiiiiiiiiiiccic ittt 26,943 1,022,483
FANUGC CORP ...ttt bbb 13,892 2,310,988
FARO TECHNOLOGIES INC....uviiiiiiiiiiiiiiiciic it 23,382 1,465,584
FAST RETAILING CO LTD...oiiiiiiiiiiticcticsiie ittt st 5,748 2,111,363
LY I =1 R Y 46,896 2,230,374
FEDERAL REALTY INVESTMENT TRUS.....coiiiiiiiiiiiiciccicn e 14,838 1,980,279
FEDERAL SIGNAL CORP.....vtiitiiitiictictic sttt 96,140 1,484,402
FEDERATED INVESTORS INC...coviiiiiiiiiiiiciic ittt 17,407 573,213
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FEDERATION CENTRES.....oiiiiiiiiiiiitic ettt 103,925 244,085
FEDEX CORP ..ottt 55,119 9,571,966
FEIF COMPANY ..ottt e 23,019 2,079,767
FERROVIAL SA. ..ottt s 16,266 323,288
FERTILIZANTES HERI COM NPV....ooiiiiiiiiiiiiiiiiicn s 4,293 16
FERTILIZANTES HERINGER SA......iiiiiiiiiiiic s 24,800 49,167
FIAT CHRYSLER AUTOMOBILES NV....uiiiiiiiiiiiiiniiiiiiciic e 34,190 397,167
FIBRIA CELULOSE SA....iiiiticce it 20,100 245,825
FIDELITY NATIONAL INFORMATION. ...ttt 53,677 3,338,709
FIEM INDUSTRIES LTD..otiiiiiitiiitii ittt 7,803 102,262
FIFTH THIRD BANCORP.......ciiiiiitiiitictic s 506,621 10,322,403
FINMECCANICA SPA.............. 15,801 147,893
FINNING INTERNATIONAL INC.. 6,749 147,013
FIREEYE INC....ooovviiiiiiiiiiinns 15,904 502,248
FIRST CAPITAL REALTY INC..oeiiiiiiiiictictie ettt 6,856 110,454
FIRST HORIZON NATIONAL CORP.....eoitiiitiiitiicticittc et 43,920 596,434
FIRST NIAGARA FINANCIAL GROUP.......coiiitiiiiiiiiciictc e 66,486 560,477
FIRST PACIFIC CO LTD/HONG KONG.....veuirueieeirerinieienieiieereeseeitssesesesresesneseseesesessesesnesesesseseenes 93,308 92,528
FIRST QUANTUM MINERALS LTD...oooitiiiiiiiiiiiiiitic ittt 128,451 1,830,974
FIRST REPUBLIC BANK/CAL....c.etiitiietieeiei sttt sttt 25,663 1,337,556
FIRST SOLAR INC...tiiiiiiiiiciit e 13,676 609,881
FIRSTENERGY CORP....ooiiiiiiiitii it 78,305 3,053,112
FIRSTGROUP PLC....utiiiiiiitiiiic ittt s ae s s 164,500 273,682
FIRSTRAND LTD..uiiiiiiitiiciiieiie sttt sa s s 285,826 1,249,419
FISERV INC...ooiitiitii e 46,486 3,299,111
FLEETCOR TECHNOLOGIES INC.....coiviiiiiiiiiiiiiticiiciec ettt 32,935 4,897,764
FLEETMATICS GROUP PLC........ 20,985 744,758
FLETCHER BUILDING LTD......cccecurnues 26,865 174,281
FLEXTRONICS INTERNATIONAL LTD... 18,502 206,852
FLIGHT CENTRE TRAVEL GROUP LTD....coiiiiiiiiiiiiiiiiicciici et 2,153 57,473
FLIR SYSTEMS INCi oottt 95,039 3,070,710
FLOWERS FOODS INC....utiiiiiiiiiiiiciic ettt 51,553 989,302
FLOWSERVE CORP.....outiitiitii ettt s 53,324 3,190,375
L0 L L 0 N 79,644 4,828,816
FIMC CORP ..ttt bbb s 41,028 2,339,827
FMC TECHNOLOGIES INC.....ooiiiiiiiiiiiiiic ittt 33,875 1,586,705
FNF GROUP ...t 51,636 1,778,860
FNFV GROUP ..ottt s 16,980 267,265
FONCIERE DES REGIONS.......oiiiiiiiiiiicti it s 2,044 189,953
FOOT LOCKER INC....eiiiiiiiiiitiiiii ittt 27,191 1,527,590
FORD MOTOR CO...ueiiiiiiiiiiiii ittt st st saa e s 905,775 14,039,513
FOREST CITY ENTERPRISES INC.... 30,518 650,033
FORMFACTOR INC......cocvviiiiiiiiiiiiiinns 66,796 574,446
FORMOSA ADVANCED TECHNOLOGIES.... 35,000 25,252
FORMOSAN RUBBER GROUP INC......cccuiiiiiiiiiiiiiiiiciicsi e 30,000 31,327
FORTESCUE METALS GROUP LTD....ooiiiiiiiiiiiiiiiiciiicciicii st 342,368 767,685
FORTINET INC oottt s 25,437 779,898
Lo I R Y 10,699 359,882
FORTUNE BRANDS HOME & SECURITY.....coiiiiiiiiiiiiiiici s 49,493 2,240,548
FORUM ENERGY TECHNOLOGIES INC......coviiiiiiiiiiiiiiiicciic i 35,777 741,657
FOSSIL GROUP INC....iiiiiiiiiiicticcietc sttt 8,396 929,773
FOUNDING CONSTRUCTION & DEVELO.......cciiiiiiiiiiiiiiiiccciccci i 40,000 25,568
FRANCO-NEVADA CORP....cutiitiiittictic ettt 12,783 631,397
FRANKLIN RESOURCES INC.....otiiiiiiiiiiii ittt 123,451 6,835,482
FRANK'S INTERNATIONAL NV....oiiiiiiiiii ettt s s s 31,240 519,521
FRAPORT AG FRANKFURT AIRPORT S....oiiiiiiiiiiiiiiiiciic it 1,437 83,534
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FREEPORT-MCMORAN INC.....ooiiiiiiiiiiiiiii ittt 262,915 6,141,694
FREESCALE SEMICONDUCTOR LTD....uuiiiiiiiiiiiiiiiiiciiesiin sttt 19,459 490,951
FRESENIUS MEDICAL CARE AG & CO....ccueiiiiiiiiiiiiiiici et 8,475 634,283
FRESENIUS SE & CO KGAA.......coiiiiiiiiiiiictn et 44,993 2,349,794
FRESH MARKET INC/THE ...ttt ettt 33,778 1,391,654
FRESNILLO PLC...utiiitiiiiictic ettt 1,725 20,603
FRIENDS LIFE GROUP LTD...uviiiiiiiiiiiiiiciicciii sttt 216,857 1,238,248
FRONTIER COMMUNICATIONS CORP......vtiitiiitiiitiiiiicti i 220,985 1,473,970
FUBON FINANCIAL HOLDING CO LTD...coiuiiiiiiiiiiiiiciic ittt 1,452,444 2,330,198
FUJIELECTRIC CO LTD ittt st 21,560 87,035
FUJI HEAVY INDUSTRIES LTD..cuviiiiiiiiiiiiiciic ittt 35,351 1,267,853
FUJIFILM HOLDINGS CORP.... e 34,039 1,050,739
FUIITSU LTD.cooviiiiiiiiciiicicen, 167,564 900,467
FUKUOKA FINANCIAL GROUP INC... e 66,281 345,516
FULTON FINANCIAL CORP....ovtiitiitiictictc ettt 35,062 433,366
FUTURE RETAIL LIMITED RIGHTS Fu..ooiiiiiiiiicc e 18,200 577
FUYO GENERAL LEASE CO LTD..cootiiiiiiiiiiiiciic ittt 14,800 516,602
G & KSVESINC CLA ... 10,411 737,619
GAS PLC ..ttt 352,239 1,526,306
G8 EDUCATION LTD..ctiiiiiiiiiciiciiic ittt s 72,237 246,510
GABRIEL INDIA LTD..utiiiitiiitis sttt 50,320 71,228
GAGFAH SA. .. s 29,777 666,586
GALAXY ENTERTAINMENT GROUP LTD....coiiiiiiiiiiiiiiicitin i 446,135 2,511,176
GALP ENERGIA SGPS SA.....oiiiiiiiiiiiictic e 15,062 153,661
GAMESTOP CORP....oeitictei bbb 51,923 1,754,997
GAMING AND LEISURE PROPERTIES.......cooiiiiiiiiiiiiic i 15,604 457,821
GANNETT CO INC.....oovviriiiiiiiiienee 83,290 2,659,450
GAP INC/THE......... 71,775 3,022,445
GARMIN LTD.... 4,072 215,124
GARTNER INC...ooiiiitice s s 16,828 1,417,086
GAS NATURAL SDG SA.... ittt 13,671 344,251
GATX CORP....tiic s s 8,608 495,304
GAZPROM OAD.....iiiiiiiitii et 150,059 697,774
GDF SUEZ....oiiiiit e 281,111 6,609,277
GEA GROUP AG.....oiiiiiiiiiciici et s 68,849 3,049,173
GEBERIT AG...eiiiiiiictec b 1,471 500,968
GECINA SA. .o e 2,068 258,997
GEELY AUTOMOBILE HOLDINGS LTD...coiuiiiiiiiiiiiiii ittt 665,000 211,809
GEMALTO NV s 3,086 253,665
GENERAC HOLDINGS INC...utiiiiiiiiiiii ittt 17,063 797,866
GENERAL DYNAMICS CORP....ttiiitiiiticcttc ittt 57,033 7,848,881
GENERAL ELECTRIC CO......ccuvrvviennnnns 2,049,086 51,780,403
GENERAL GROWTH PROPERTIES INC.... 123,624 3,477,543
GENERAL MILLS INC........ 140,305 7,482,466
GENERAL MOTORS CO 326,527 11,399,058
GENESCO INC...iiiciee et 26,455 2,026,982
GENESEE & WYOMING INC....oooiiiiiiiiiiiiici i 9,707 872,853
LT AN O I I N 29,688 561,994
GENTEX CORP/MI.cuiviriiiiiieiinteienteitee ettt ettt et s ettt enes 63,888 2,308,273
GENTING SINGAPORE PLC....utiiiiiiiiiiiiiii it 239,059 194,841
GENUINE PARTS €Ottt s 28,649 3,053,124
GENWORTH FINANCIAL INC...ooitiiiiiiiiciici ettt 92,529 786,497
GENWORTH MI CANADA INC....oviiiiiiiiiiiciie ettt 25,900 826,922
GEO HOLDINGS CORP.....oeiiiiiiiicticttt et s saa s ae e 43,600 350,924
GEODESIC LTD INR2.....oiitiiiiicticcticte ettt s 70,387 1,661
GETINGE AB....eoie s 27,816 631,774
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LG L 1 43,009 49,160
GIGAMON INC..ciiiiiiiiic e 34,123 605,001
GILDAN ACTIVEWEAR INC.....viiiiiiiiiiiiciicc s 9,886 560,769
GILEAD SCIENCES INC.....oiiiiiiiiiiiiiciicii s 355,383 33,498,402
GIVAUDAN SA. ... bbb 318 573,818
GJENSIDIGE FORSIKRING ASA.....ooiiiiiiitiiiictn ettt 7,806 127,019
GKIN PLC. ettt 136,200 730,552
GLAXOSMITHKLINE PLC....utiiiiiiiiiiiicticie ettt 612,220 13,135,352
GLENCORE PLC ...ttt st 878,318 4,092,118
GLOBAL LOGISTIC PROPERTIES LTD....cviiiiiiiiiiiiiciicsiic ittt s 228,459 427,574
GLOBAL PAYMENTS INC...oiiiiiiiiiiiictice ettt 12,713 1,026,320
GLOBE TELECOM INC......... 1,960 75,802
GNC HOLDINGS INC..... 16,999 798,273
GOLAR LNG LTD..... 9,491 346,137
GOLDCORP INC....uviiiiiiiicciii et 72,938 1,354,540
GOLDMAN SACHS GROUP INC/THE......ctrueiiirreiirtereniereenreenee et reseerese s senene 113,735 22,045,255
GOME ELECTRICAL APPLIANCES HOL....uiiiiiiiiiiiiiiiicniiiciici i 949,000 139,508
GOODMAN GROUP.....coitiiitiiitii s 127,079 591,732
GOODYEAR TIRE & RUBBER CO/THE.......ctiieriirreirieiiieieeneeiesreeseesee et ee 51,333 1,466,584
L1010 L 1 65,462 34,459,197
LT L 1 70,466 37,393,488
LT U Y 3,813 241,058
GPT GROUP/THE. ...ttt ettt ettt r et nn s 122,657 436,637
GRACO INCL..eiitiec bbb 34,985 2,805,097
GRAHAM HOLDINGS CO....couviiiiiiiiiiiiiciicciccis sttt 663 572,640
GREAT PLAINS ENERGY INC...cuviiiiiiiiiiiiciic et 28,751 816,816
GREAT WALL MOTOR CO LTD... 26,000 147,856
GREAT WEST LIFECO INC.......... 11,625 337,133
GREIF INC..... 5,876 277,523
GRIFOLS SA.. e s 5,820 233,247
GROUPE BRUXELLES LAMBERT SA.....oiiiiiiiiiicticntctic s 3,152 269,846
GROUPE EUROTUNNEL SE......uiiiiiiiiiiiiciiciic et 18,259 236,409
GROUPON INC...oviiiiicticiii it b e sre s s b e 89,302 737,635
GRUMA SAB DE CV..ooetiiiiicitictic it s 45,075 481,094
GRUPA KETY SA. oo bbb a e 764 61,290
GRUPO AEROMEXICO SAB DE CV...ooviiiiiiiiiiiiiciicii st 37,786 52,399
GRUPO KUO SAB DE CV..ueiiiiiiiiiciictnc it 17,595 35,728
GRUPO SPORTS WORLD SAB DE CV...coviiiiiiiiiiiiciicciicnic et 5,385 9,426
GUANGDONG ELECTRIC POWER DEVEL.....uciiiiiiiiiiiiiiciiiciicsiieciec s 294,800 233,031
GUANGDONG YUEYUN TRANSPORTATIO......cciiiiiiiiiiiiiiicnic st 94,000 74,183
GUBRE FABRIKALARI TAS....eiiitiitiii ittt 64,562 138,638
GUESS? INC....ovviiiiiiiiniiiiice 57,869 1,219,879
GUJARAT ALKALIES & CHEMICALS L...... 14,845 41,709
GUJARAT INDUSTRIES POWER CO LT.... 38,964 53,549
GUJARAT STATE FERTILISERS & CH......cuiiuiiiiiiiiiiiiiiiiii s 101,214 168,363
GULFPORT ENERGY CORP.....utiitiiitictctci s 15,919 664,459
GUNGHO ONLINE ENTERTAINMENT IN...cuciiiiiiiiiiiiiiii i 15,516 57,071
GUNMA BANK LTD/THE.....cutieteiirieiineeteisteitsees ettt e et es e n et snene 15,321 100,313
H&E EQUIPMENT SERVICES INC.....c.ooiiiiiiiiiiiiiiiiiciici s 36,993 1,039,133
H&R BLOCK INC.....oiiiiiiiiiiiiicic bbb s 51,109 1,721,351
H&R REAL ESTATE INVESTMENT TR....uiiiiiiiiiiiiiiiii s 9,800 183,858
HACHUUNI BANK LTD/THE. ..o iteirieirieiieeiei ettt sttt n e sne e snenen 15,636 101,593
HAIN CELESTIAL GROUP INC/THE.....ctiteuirieieiiteiinteieneeisesre et nnes 26,616 1,551,447
HAKUHODO DY HOLDINGS INC......ooiiiiiiiiiiiiiiiicic it 9,206 89,069
HALLIBURTON CO...oviiiiiiiiiiiiicitic ittt st 189,056 7,435,572
HALOZYME THERAPEUTICS INC...coviiiiiiiiiciiiicctic e 50,000 482,500
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HALYARD HEALTH INC...ooiiiiiiiiiicc st 20,425 928,725
HAMAMATSU PHOTONICS KK...oooiiiiiiiiiiiiiiiciicciciie s 10,278 495,491
HAMMERSON PLC....citiiiiiiiiicici et 57,066 538,330
HANA FINANCIAL GROUP INC....viiiiiiiiiiiiiiic it 38,852 1,131,114
HANA MICROELECTRONICS PCL....utiiiiiiiiiiiiiiiiictic ittt 60,900 70,340
HANESBRANDS INC.....ooiiiiiiiiiiiiiic e 18,569 2,072,672
HANG FUNG GOLD TEC HKDO.10......ciiiiiiiiiiiiiniiicticsiee sttt 42,635 -
HANG LUNG PROPERTIES LTD....coiiiiiiiiiiiiiiiiisiic ittt 163,407 458,307
HANG SENG BANK LTD....ooiiiiiiiiiiiiiiiic ittt 29,828 496,951
HANIL E-HWA CO LTD.iviiiiiciiitic ittt 8,320 104,080
HANKYU HANSHIN HOLDINGS INC.....coitiiiiiiiiiiiiiiiciicsic it 45,573 246,690
HANNOVER RUECK SE 2,358 213,912
HANOVER INSURANCE GROUP INC/TH.... 8,218 586,108
HANWHA CORP......ccovviiiiinns 18,910 537,631
HARGREAVES LANSDOWN PLC.....oouiiiiiiiiiiiiiiictic i 9,269 146,261
HARLEY-DAVIDSON INC....cotiiiiiiiiiiiiiiiiic ettt 40,727 2,684,317
HARMAN INTERNATIONAL INDUSTRIES.......ooiiiiiiiiiiiniiiii i 75,632 8,070,691
HARRIS CORP.....tiitiictt e 40,052 2,876,535
HARSCO CORP ...ttt s bbb saae e 37,200 702,708
HARTFORD FINANCIAL SERVICES GR......cviiiiiiiiitiiciicicn e 169,474 7,065,371
HARVEY NORMAN HOLDINGS LTD....uvviiiiiiiiiiiiiic ittt 21,689 59,637
HASBRO INC..coitiiictct bbb 21,581 1,186,739
HAWAIAN ELECTRIC INDUSTRIES L..uviiiiiiiiiiiiiiiiciicic e 18,828 630,361
HB FULLER CO..uniiiiiiiiictecct ettt s 40,876 1,820,208
HCA HOLDINGS INC....oviiiiiiiiiiiicic i st 83,871 6,155,293
HCC INSURANCE HOLDINGS INC....coviiiiiiiiiiiiiiiiiicte ettt 18,620 996,542
HCL TECHNOLOGIES LTD............. 64,909 1,642,096
HCP INC...oooviiiiiiiiciie 100,927 4,443,816
HD SUPPLY HOLDINGS INC.... 19,691 580,688
HEALTH CARE REIT INC...oviiiiiiiiiciicc e 71,732 5,427,960
HEALTH NET INC/CA ..ottt ettt ettt n ettt 14,967 801,184
HEALTHCARE SERVICES GROUP INC.....ooiiiiiiiiiiiiiitiiciicsii i 39,266 1,214,497
HEALTHCARE TRUST OF AMERICA IN....couiiiiiiiiiiii it 22,027 593,394
HEALTHSCOPE LTD..coniiiiiiiiiicciicii ettt s 43,997 97,933
HEARTLAND PAYMENT SYSTEMS INC.....oooiiiiiiiiiiiiiiniiciic s 9,366 505,296
HEIDELBERGCEMENT AG....oouiiiiiiiiiiiiiii ittt 31,090 2,212,459
HEINEKEN HOLDING NV...ooiiiiiiiiiiiiiiiiiii it 11,418 717,483
HEINEKEN NV..oiiiiiii s s 28,682 2,045,957
HELIX ENERGY SOLUTIONS GROUP L...cviiiiiiiiiiiiiiiiiiiccicccc s 50,158 1,088,429
HELLENIC TELECOMMUNICATIONS OR....couviiiiiiiiiiiiiiictici e 4,419 48,660
HELMERICH & PAYNE INC.....ooiiiiiiiiiiiiiicci s 40,058 2,700,710
HENDERSON LAND DEVELOPMENT CO.... 76,718 537,185
HENKEL AG & CO KGAA........cccoeuvririrnne 8,350 812,759
HENNES & MAURITZ AB..... S 37,080 1,542,267
HENRY SCHEIN INC...ooiiiiiiiiiiiii s 15,909 2,166,010
HERBALIFE LDttt sttt 37,476 1,412,845
HERMAN MILLER INC...ooiiiiiiiiiiiiiic s 20,780 611,555
HERMES INTERNATIONAL.....ctiiiiiitiiiticnic ettt 1,799 641,821
HERO MOTOCORP LTD...cuiiiiiiiiiiiiiiiiicniic ittt s 14,488 713,044
HERSHEY CO/THE ...ttt sttt n e ee 1,288 133,862
HERTZ GLOBAL HOLDINGS INC.....uviiiiiiiiiiiiiiiiciic ittt 83,475 2,081,867
HESS CORP ..t 102,605 7,574,301
HEWLETT-PACKARD CO....cooiiiiiiiiiiiiii ittt 549,614 22,056,010
HEXAGON AB.....oeiiiiiicit bbb e 20,158 623,158
HEXAWARE TECHNOLOGIES LTD....coiiiiiiiiiiiiiciicciictn et 33,116 104,769
HEXCEL CORP...etcte ettt s 18,248 757,110
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HIKARI TSUSHIN INC..oooiiiiiiiiiic s 650 39,902
HILL-ROM HOLDINGS INC.....ooiiiiiiiiiiiiiicciicic it 10,603 483,709
HILTON WORLDWIDE HOLDINGS INC......coctiiiiiiiiiiiiiiiicicciccin it 25,096 654,755
HINDALCO INDUSTRIES LTD...oeiiiiiiiiiciiiiiic ittt 101,277 252,781
HINDUSTAN PETROLEUM CORP LTD....coovuiiiiiiiiiiiiiciicniin it 35,309 306,229
HINO MOTORS LTD..ciiiitiiiicctiiiic sttt 10,464 139,904
HIROSE ELECTRIC CO LTD..cciiiiiiiiiiiiiiiciicciin ettt 2,190 257,185
HIROSHIMA BANK LTD/THE. ...ttt ettt see e sn e es 19,791 95,080
HISAMITSU PHARMACEUTICAL CO IN....oviiiiiiiiiiiciii ittt 2,239 70,777
HITACHI CAPITAL CORP....eiitiitie ettt 17,200 383,609
HITACHI CHEMICAL CO LTD...uiiiiiiiiiiin ittt 58,663 1,049,030
HITACHI CONSTRUCTION MACHINERY.. 4,213 90,237
HITACHI HIGH-TECHNOLOGIES CORP... 4,497 131,277
HITACHI LTD.............. e 1,008,941 7,579,575
HITACHI METALS LTD..viiiiiiciticten ettt 52,137 896,672
HITEJINRO HOLDINGS CO LTD....uviiiiiiiiiiiiiiiicciec ettt 1,740 19,313
HKT TRUST & HKT LTD...eoiiiiiiiiiiiiieiciciii et 103,703 135,064
HMS HOLDINGS CORP....utiiiiiitictii ettt 47,893 1,012,458
HO TUNG CHEMICAL CORP......oiitiiiiiiticctict st 1,872 655
HOKKAIDO ELECTRIC POWER CO INC....cviiiiiiiiiiiiiiciicni et 25,727 206,640
HOKUHOKU FINANCIAL GROUP INC.....oooviiiiiiiiiiiiiiiici i 47,489 96,646
HOKURIKU ELECTRIC POWER CO.....oiiuiiiiiiiiiiiiiciicsiic it 6,623 85,070
L O] I I 5 R 36,731 2,637,505
HOLLYFRONTIER CORP.....vtiitiiitii ettt s 43,326 1,623,858
HOLOGIC INC....eiiitiiiiictice st 95,888 2,564,045
HOME BANCSHARES INC/AR....cocuiiiiiiiteintetenieiee ettt ettt 58,789 1,890,654
HOME CAPITAL GROUP INC... 16,200 671,218
HOME DEPOT INC/THE....... 332,335 34,885,205
HOME PROPERTIES INC... 10,677 700,411
HOMEAWAY INC....oviiiiiiiiicicie e 17,353 516,772
HON HAI PRECISION GDR(REP 2.ttt 17,212 96,559
HON HAI PRECISION INDUSTRY CO....cooiiiiiiiiiiiiiiiciicsiii it 1,025,427 2,852,194
HONDA MOTOR CO LTD..ccutiiiiiiiiciiic ittt s 63,603 1,870,505
HONEYWELL INTERNATIONAL INC....oeiiiiiiiiciiiii et 215,674 21,550,146
HONG KONG & CHINA GAS CO LTD....ouiiiiiiiiiiiiicitiici st 246,257 563,973
HONG KONG EXCHANGES AND CLEARL.....ccuiiiiiiiiititn e 57,300 1,268,678
HORMEL FOODS CORP.....tiitiiitiiiticcticcie st 44,862 2,337,310
HORNBECK OFFSHORE SERVICES INC......coouiiiiiiiiiiiiiic it 43,709 1,091,414
HOSHIZAKI ELECTRIC CO LTD....eiitiiiiiiiiiiiiiictic ittt 800 38,967
HOSPIRA INC ...t s saae e 31,184 1,910,020
HOSPITALITY PROPERTIES TRUST ...ttt 27,931 865,861
HOST HOTELS & RESORTS INC........ 166,681 3,962,007
HOWARD HUGHES CORP/THE..... 7,400 965,108
HOYA CORP............ e 58,676 2,008,966
HSBC HOLDINGS PLC....oviiiiiiiiiciicciic ettt 1,628,656 15,455,287
HUABAO INTERNATIONAL HOLDINGS......ouiiiiiiiiiiiiiii it 99,000 80,810
HUADIAN POWER INTERNATIONAL CO....uviiiiiiiiiiiiciiciic et 448,000 392,838
HUANENG POWER INTERNATIONAL IN....ccoiiiiiiiiiiiiinicic e 1,104,000 1,491,959
HUBBELL INC....eviiii ettt s 11,044 1,179,831
HUDSON CITY BANCORP INC....oooiiiiiiiiiiiiiiiciii ittt 98,582 997,650
HUGO BOSS AG....oiiiiiiic ittt bbb s 1,642 202,068
L L 1 I I N 17,356 175,304
HUMANA INC....tiiiiii s s s 52,262 7,506,391
HUNTINGTON BANCSHARES INC/OH.....corteiirieiiiereinieineereeneeesreeses et 274,130 2,883,848
HUNTINGTON INGALLS INDUSTRIES......ooiiiiiiiiiiiiiiciice e 9,164 1,030,583
HUNTSIMAN CORP ...ttt e s 88,004 2,004,731
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HUSKY ENERGY INC....ooiiiiiiiiciici s 13,488 320,242
HUSQVARNA AB....ooiiiiit s bbb saae e 15,927 117,496
HUTCHISON PORT HOLDINGS TRUST ...ttt 220,823 152,368
HUTCHISON WHAMPOA LTD......ooitiiiiiiiiiiiiiiic it 317,343 3,652,277
HWASUNG INDUSTRIAL CO LTD...uviiiiiiiiiiiiiicitic it 170 1,864
HYATT HOTELS CORP....viiiiiticctectett s 7,776 468,193
HYSAN DEVELOPMENT CO LTD...uviiiiiiiiiiiiiiicnien ettt 46,726 208,780
HYUNDAI HY COMMUNICATIONS & NE........ccoiiiiiiiiiiiiiiiiciiiiie e 8,164 32,941
HYUNDAI MOTOR CO...uviiiiiiiiiiiiiiiiiic ittt 6,515 1,001,715
IAC/INTERACTIVECORP......c.eetiiieiiteteneeteeereit ettt sttt na e ne e 13,873 843,340
IBERDROLA SA....ooiiiitie et b e 179,646 1,216,679
IBIDEN CO LTD.... 8,536 127,298
ICADE............... 2,694 216,456
ICAP PLC....ooviriiiiiiiieen, 21,515 151,768
IDEMITSU KOSAN CO LTD..ocoiiiiiiiiiiciiiinic ittt 6,489 108,136
IDEX CORP ...ttt bbb 41,142 3,202,493
IDEXX LABORATORIES INC...ooiiiiiiiiiiiciiitec ettt 31,816 4,717,358
IGM FINANCIAL INC...oiiiiiiiiiictie s 4,006 160,171
L |00 S 215,326 1,108,104
THS INC e 22,158 2,523,353
IIDA GROUP HOLDINGS CO LTD....ueiiiiiiiiiiiiiitis ittt 6,321 77,922
ILIAD SA... e e 6,017 1,446,709
ILLINOIS TOOL WORKS INC....ooiiiiiiiiiiiiiiictic ettt 60,328 5,713,062
ILLUMINA INC ..ottt 33,286 6,143,930
ILUKA RESOURCES LTD...cotiiiiiiiiiiiiicien ettt 16,352 79,621
IMERYS SA ..o 1,337 98,704
IMI PLC 10,595 208,651
IMMOEAST AG NPV(EXCHANGE RATE.. 10,611 1
IMMOFINANZ AG............ 69,865 176,858
IMMOFINANZ AG NPVttt e 11,396 1
IMPERIAL HOLDINGS LDttt 1,881 30,080
L5 =17 R 1 N 20,645 892,106
IMPERIAL TOBACCO GROUP PLC.....ooiiiiiiiiiiiiiiciic it 85,528 3,782,076
IMPERVA INC.....oiiiiiiiiici s bbb e 20,025 989,836
IMPEXMETAL SA ..ottt e 32,887 23,147
IMS HEALTH HOLDINGS INC...oouviiiiiiiiiiiiciiicc it 13,825 354,473
L1 O = O Y I I 3 N 64,543 168,492
INCYTE CORP ...ttt bbb e ae s 26,969 1,971,704
L L A A O R I 20,608 108,472
INDITEX SA .o a s saa s s b eres 118,677 3,404,159
L L L o 115,727 269,588
INDOSAT TBK PT..veiiiiiiiciiiiicie 1,800 589
INDUSTRIAL & COMMERCIAL BANK O.. 229,000 167,139
INDUSTRIAL ALLIANCE INS & FINL... 3,908 149,909
INDUSTRIAS BACHOCO SAB DE CV..cuviiiiiiiiiiiiiiciiciic s 4,901 244,462
INDUSTRIAS BACHOCO SAB DE CV..cutiiiiiiiiiiiiiciicsittec st 89,651 376,735
INDUSTRIAS ROMI SA ..ottt 12,000 12,956
INDUSTRIVARDEN AB......ctiiiiiiiiitii ittt st 6,397 111,217
INFINEON TECHNOLOGIES AG.....ctiiiiiiiiiiiiiiien ittt 153,726 1,645,313
INFORMATICA CORP ...ttt 30,626 1,167,923
L1 L@ R S 58,660 1,845,444
ING GROEP NVttt 741,249 9,713,951
INGERSOLL-RAND PLC ...ttt st 126,883 8,043,113
INGRAM MICRO INC....iiiiiiiiiiiiicet ettt 28,924 799,459
INGREDION INC...oiiiiiiiiiiciin i 65,331 5,542,682
INMARSAT PLC...etiiiie ittt bbb 16,628 207,288
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INNOLUX CORP....tiiiiictiit ettt 1,412,732 688,440
INOTERA MEMORIES INCi...ooiiiiiiiiiiciiciicte s 295,000 468,610
INPEX CORP ...ttt bbb e sae s 185,059 2,076,791
INSURANCE AUSTRALIA GROUP LTD...ccuiiiiiiiiiiiicsiiiciec et 91,435 467,661
INTACT FINANCIAL CORP....vtiitiicitictic e 8,203 593,846
INTEGRYS ENERGY GROUP INC.....coiiiiiiiiiiiiiiiiniic it 14,900 1,159,965
INTEL CORP ..ttt bbb s b s saa e 1,273,783 46,225,585
INTER PIPELINE LDttt 21,666 672,287
INTERACTIVE BROKERS GROUP INC......ooiiiiiiiiiiiiiiiiicnic it 9,939 289,821
INTERCEPT PHARMAGCEUTICALS INC....ooviiiiiiiiiiiiinicici s 2,331 363,636
INTERCONTINENTAL EXCHANGE INC.....oooiiiiiiiiiiiiinniicic e 21,488 4,712,104
INTERCONTINENTAL HOTELS GROUP... 85,669 3,466,385
INTERNATIONAL BUSINESS MACHINE... 200,330 32,140,945
INTERNATIONAL CONSOLIDATED AIR... 39,802 298,125
INTERNATIONAL FLAVORS & FRAGRA 13,728 1,391,470
INTERNATIONAL GAME TECHNOLOGY ..ottt 92,341 1,592,882
INTERNATIONAL PAPER CO...uviiiiiiiiiiiiiiiiciictictc st 80,780 4,328,192
INTERPUBLIC GROUP OF COS INC/T..viuiiieiiieiiiereiinieienisieeereeseeiee et se s seesseeneesaeses 321,027 6,667,731
INTERSIL CORP ..ttt 56,070 811,333
INTERTEK GROUP PLC.....utiiiiiiiiiii ettt 13,291 483,698
INTESA SANPAOLO SPA.....eiiitiiiti et 36,419 90,782
INTESA SANPAOLO SPA.....eiiitiitit s 2,240,479 6,566,264
INTILAND DEVELOPMENT TBK PT..ooiviiiiiiiiiiiicitii it 683,100 35,851
L IO 0 I I P 2,505 36,920
INTU PROPERTIES PLC...coiiiiiiiitiiiiiccctc ettt 66,834 348,064
INTUIT INC .o bbb 52,952 4,881,645
INTUITIVE SURGICAL INC............. 8,703 4,603,365
INVENTEC CORP................. 1,165,722 787,550
INVESCO LTD...... 143,743 5,680,723
L AT I =L O I 9,494 80,014
INVESTEC PLC...utiiiiiitiiet ettt 21,559 182,030
INVESTMENT AB KINNEVIK......oiiiiiiiiiiiiiiiiiiciciic s 9,187 299,612
INVESTOR AB....ooietiitie e saa s enes 17,787 646,883
IPEK DOGAL ENERJI KAYNAKLARI A....ooiiiiiiiiicticc i 77,388 51,973
IPG PHOTONICS CORP....otiiticticctictn s s 28,011 2,098,584
IRISH BANK RESOLUTION CORP LTD...outiiiiiiiiiiiiniiiciec sttt 62,800 -
IRISH BANK RESOLUTION CORP LTD...outiiiiiiiiiiiiniiiciec it 185,857 -
IRON MOUNTAIN INC...otiiiiiiiiiiiiciii s 40,188 1,553,668
IRONWOOD PHARMACEUTICALS INC.....ooiuiiiiiiiiiiiicciicic st 327,234 5,013,225
IS YATIRIM MENKUL DEGERLER AS......ooiiiiiiiiiiiiiciiicc s 64,166 31,839
ISETAN MITSUKOSHI HOLDINGS LTD....oooitiiiiiiiiiiiicsiie ittt 13,120 164,800
ISHARES CORE S&P SMALL-CAPE...... 411 46,879
ISHARES MSCI EAFE ETF......cceeneee 1,149 69,905
ISHARES RUSSELL 2000 ETF... 46,686 5,586,914
ISRAEL CHEMICALS LTD..uviiiiiiiiii ittt s 7,163 52,055
ISRAEL DISCOUNT BANK LTD...ociiiiiiiiiiiiiii ittt 1 1
ISS A/S ettt n et ren 3,628 105,001
ISUZU MOTORS LTD..cuiiiiiiiiiciiiicticci s 23,025 284,512
ITC HOLDINGS CORP ...ttt e 29,471 1,191,513
ITOCHU CORP ...ttt 287,470 3,097,804
ITOCHU TECHNO-SOLUTIONS CORP.....ooiitiiitiiitiiiiicc it 6,435 229,179
LIS 17,780 751,916
ITT CORP...e s ra e e s 41,138 1,664,443
LI = RN 356,572 1,196,479
IYO BANK LTD/THE ..ottt ettt e r ettt n e n e 9,866 107,880
J FRONT RETAILING CO LTD..ceiiiiiiiiiiiic ittt s 9,466 111,086
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JSAINSBURY PLC...ntiiiiiiiiiiicc et 644,359 2,478,636
J&J SNACK FOODS CORP.....oiiitiiiiiicicie e 13,180 1,433,589
JA SOLAR HOLDINGS CO LTD..ccoiiiiiiiiiiiiiiciic sttt 5,277 43,192
Y O 0 N 38,060 830,850
JACK HENRY & ASSOCIATES INC....ooiviiiiiiiiiitiicie e 15,757 979,140
JACK IN THE BOX INC...oiiiiiiiciiccietc ettt 54,119 4,327,355
JACOBS ENGINEERING GROUP INC.....oooviiiiiiiiiiiiciiciicic s 24,680 1,102,949
JAMES HARDIE INDUSTRIES PLC....oviiiiiiiiiiiiciicinctic e 49,777 537,702
JAMES RIVER GROUP HOLDINGS LTD....uveiiiiiiiiiiiiiiiiiiic ittt 32,009 728,525
JAPAN AIRLINES CO LTD ..ottt 48,744 1,463,601
JAPAN DISPLAY INC..cuviiiiiiiiii ittt a s 26,485 81,734
JAPAN EXCHANGE GROUP INC....... 13,118 310,294
JAPAN PRIME REALTY INVESTMENT.. 54 188,265
JAPAN REAL ESTATE INVESTMENT C..... 98 474,081
JAPAN RETAIL FUND INVESTMENT Cu.couvviiiiiiiiiiiiiiciec it 177 374,978
JAPAN TOBACCO INC...oiiiiiiiiiiccitietc ettt 293,685 8,151,997
B R 0 S 36,065 1,726,792
JARDINE CYCLE & CARRIAGE LTD....cooiiiiiiiiiiiiiiiiiciici st 24,492 787,381
JARDINE MATHESON HOLDINGS LTD....cviiiiiiiiiiiiiiiiiiiic ittt 10,560 643,632
JAZZ PHARMAGCEUTICALS PLC...utiiiiiiiiicticin ettt 11,069 1,812,327
JB HUNT TRANSPORT SERVICES INC....cvviiiiiiiiiiiiiicciicis i 17,169 1,446,488
IBS SA s 215,300 907,140
JCPENNEY CO INC. oottt 69,933 453,166
JDS UNIPHASE CORP.....tiitiicitictec ettt 42,939 589,123
JERONIMO MARTINS SGPS SA.....oiiiiiiiiiiiiiini e 91,212 919,943
11,515 258,930
23,884 496,425
JIANGLING MOTORS CORP LTD... 12,080 47,791
JIMMY CHOO PLC......coovieiiiiiininne 250,000 682,172
JINDAL POLY INVESTMENT & FINAN.....ccooiiiiiiiiiiiciii s 2,717 4,662
JIM FINANCIAL LTD .ottt st 12,709 9,513
IM SMUCKER CO/THE. ...ttt ettt n e 43,402 4,382,734
JOHN WILEY & SONS INC...oeiiiiiiiiiiiiiiiii ittt 8,255 489,026
JOHNSON & JOHNSON.....ouiiiiitiiiiiicic e 636,483 66,557,027
JOHNSON CONTROLS INC..oouviiiiiiiiiiiiiiiic ettt 123,844 5,986,619
JOHNSON MATTHEY PLC...coiniiiiiiiiiiiiictic s 16,342 865,599
JONES LANG LASALLE INC..ootiiiiiiiicctictec ettt 26,776 4,014,526
JOY GLOBAL INC....oiitiiiiiticct ettt s 18,666 868,342
JOYO BANK LTD/THE. .cteutrietieeieinteierteitee ettt ettt nnens 25,365 126,936
JPMORGAN CHASE & CO....oouiiiiiiiiiiiiii i s 990,200 61,966,716
] T 1 N 4,221 44,148
JSR CORP...... 67,854 1,174,902
JTEKT CORP....oovvriiiiiiiine 7,966 136,471
JULIUS BAER GROUP LTD... 8,728 402,385
JUNIPER NETWORKS INC....oooitiiiiiiiiiiictic et 95,660 2,135,131
JIXHOLDINGS INCu.ciiiiiiiicctccte et s 160,683 629,625
JYSKE BANK A/S. vttt ettt sttt en e n et ee 29,242 1,486,394
KHES AG e 8,825 244,702
KABEL DEUTSCHLAND HOLDING AG.......coiiiiiiiiiiiiiciec it 12 1,632
KAJIMA CORP....et bbb s s 32,811 136,559
KAKAKU.COM INC...outiiiiiiiiiiciicic ettt s sb s s ne e 10,760 156,246
KAMIGUMI CO LTD ..ottt 9,654 86,640
KANEKA CORP....tiitiitct et bbb a s 11,187 60,463
KANSAI ELECTRIC POWER CO INC/T..cueiviirieiinieiiisreinieitseereesree s sne s ssee s sesnesennes 130,454 1,249,103
KANSAI PAINT CO LTD..uviiiiiiiiiiciicitis ittt s 9,394 146,753
KANSAS CITY SOUTHERN.....coiiiiiiiiiiti s 44,497 5,429,969
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KAOD CORP ..t 45,478 1,804,402
KAPSTONE PAPER AND PACKAGING C....ocuviiiiiiiiiiiiiiic ittt 33,329 976,873
KAR AUCTION SERVICES INC....coiiiiiiiiiiiitiiiincic it 26,069 903,291
KARDEMIR KARABUK DEMIR CELIK S...uviiiiiiiiiiiiiciiciicc s 80,903 85,480
KASIKORNBANK PCL.....ootiiitiiitiiiiiiciec ettt 9,100 63,340
KATE SPADE & CO....coiiiiiiiiiiiie et s 23,567 754,380
KAWASAKI HEAVY INDUSTRIES LTD....coiiiiiiiiiiiiicciciec et 275,650 1,271,400
KBC GROEP NVttt s 66,030 3,714,932
KBRINC. .. et 27,244 461,786
KDDI CORP ..ttt 91,958 5,857,485
KEIHAN ELECTRIC RAILWAY CO LTD....coiiuiiiiiiitiiiiiiiicsiii ettt 19,833 107,027
KEIKYU CORP.....covvieriiiiiiiiiien, 17,654 131,785
KEIO CORP.....oovvietiiiiiiiicciiiec 22,057 160,605
KEISEI ELECTRIC RAILWAY CO LTD.. 11,027 135,475
L= L0 L C Y 72,066 4,715,999
KENNAMETAL INC...oviiiiiiii et 14,653 524,431
Lo o = IO T I 56,860 379,753
Lo o = I 1 T 50,409 130,102
KERING . ...eiiitii et 9,921 1,914,783
KERRY PROPERTIES LTD..c.utiiiiiiiiiitii ittt 47,392 172,032
KEURIG GREEN MOUNTAIN INC....oooiiiiiiiiiiiiiiicicie s 19,983 2,645,649
KEYCORP ...ttt 132,810 1,846,059
KEYENCE CORP ...ttt bbb s 6,338 2,844,554
KEYERA CORP ..ottt 10,161 711,204
KEYSIGHT TECHNOLOGIES INC.....cviiiiiiiiiiiiiiicic ettt 31,080 1,049,572
KEYW HOLDING CORP/THE.......cutiiiuiinreiinieiieetenesteitsseseses e sne s snese e ne e s neenene 62,758 651,428
KIA MOTORS CORP................ 38,446 1,829,346
KILROY REALTY CORP...... 15,328 1,058,705
KIMBERLY-CLARK CORP... 86,423 9,985,313
KIMCO REALTY CORP ...ttt st 90,413 2,272,983
KINDER MORGAN INC/DE......cutriiuiirreiirieiieereintei ettt ne 313,213 13,252,045
KING YUAN ELECTRONICS CO LTD....ueiiiiiiiiiiiiiniic ittt ne s 79,000 63,621
KINGBOARD CHEMICAL HOLDINGS LT...uviiiiiiiiiiiiiiicsiiiciec st 205,800 347,651
KINGFISHER PLC...itiiiiiiiie ettt 222,482 1,181,212
KINROSS GOLD CORP......utiitiiitiiciic ettt ae e 44,696 125,801
KINTETSU CORP......tiitii ittt bbb s 70,683 234,048
KIRBY CORP....ttiitie ettt 38,474 3,106,391
KIRIN HOLDINGS CO LTD..ccuiiiiiiiiiiiiie ittt st 379,847 4,742,741
KISCO CORP ...ttt bbb e a e sae s 1,930 51,360
KLA-TENCOR CORP....otiiitiitiictct s 42,213 2,968,418
KLEANNARA CO LTD..uviiiitiiiiiiiiciic ittt st 4,100 17,159
KLEPIERRE........ccceu.. 7,253 313,584
KLX INC..ovoiiiiiiiiiiiciicie 9,821 405,096
KNIGHT THERAPEUTICS INC...... 13,300 79,461
KNIGHT TRANSPORTATION INC...coouiiiiiiiiiiiiiiiicic st 78,704 2,649,177
KNOWLES CORP.....utiitiictict e 15,715 370,088
KOBE STEEL LTD..cciitiiiiiiiticiticticci ettt 161,592 281,686
KOHL'S CORP......onteeee ettt st s es 47,894 2,923,450
KOITO MANUFACTURING CO LTD..ccviiiiiiiiiiiiciiic ettt 55,685 1,720,780
KOMATSU LTD..cviiiiiiiii ittt bbb e 84,989 1,902,585
KONAMI CORP....viitiittictin et a s sae s 3,985 73,787
KONICA MINOLTA INC....oiiiiiiiiitii ettt 34,897 385,658
KONINKLUKE AHOLD NV....utiiiiiiiiiiiiiiicic st 126,614 2,260,603
KONINKLIUKE DSM NVttt 40,296 2,469,215
KONINKLUKE KPN NV oottt 356,694 1,134,291
KONINKLUKE PHILIPS NV...oiiiiiiiiiiiiiiiiiiii s 37,351 1,091,497
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KONINKLUKE VOPAK NV ...ooiiiiiiiiiiiiiiciic st 5,147 268,339
KOREA ELECTRIC POWER CORP......coitiiitiiiitiiiin ittt 1,766 68,606
KOREA FLANGE CO LTD...uiiiiiiiiiiiiiiiic ettt 1,750 27,544
KORN/FERRY INTERNATIONAL. ...ceutrtetiieteirreitrtesene sttt e st snenesesnsenne s 45,168 1,299,032
KOSMOS ENERGY LTD...ceiiiiiiiiiiiiii ittt 19,391 162,690
LN 331 Y 8,728 50,925
KRAFT FOODS GROUP INC.....oiiiiiiiiiiiiiicciicic it 112,345 7,039,538
KRATOS DEFENSE & SECURITY SOLU......ccuiiiiiiiiiiiiiiiiici i 203,399 1,021,063
12> S 262,789 435,258
KROGER CO/THE. ...ttt ettt ettt s et ee 50,413 3,237,019
KROTON EDUCACIONAL SA.....eiiitiitiiiectien ettt st 198,300 1,156,290
KRUNG THAI BANK PCL......... 554,275 382,433
KRUNG THAI BANK PCL... 1,707,125 1,177,864
KRUNGTHAI CARD PCL.... 21,200 41,240
KRUNGTHAI CARD PClLu.cttiiitiiiiiiitiicticiec ittt 31,700 61,666
KT CORP .t 31,330 890,745
KUBOTA CORP ...ttt bbbt sae s 107,018 1,571,864
KUEHNE + NAGEL INTERNATIONAL A....ooiiiiiiiiticctn e 2,110 287,307
KUMPULAN FIMA BHD......oiiiiiiiiiiiiiiicictc et 32,300 17,829
KUNSUL CHEMICAL INDUSTRIAL CO....uviiiiiiiiiiiiiiiiciiic it 920 40,428
KURARAY CO LTD..utiiiiiiiiiciiti ettt st st sa s 8,885 102,119
KURITA WATER INDUSTRIES LTD...ocoiiiiiiiiiiiiiiiciic ettt 4,041 85,036
KYOCERA CORP ..ttt a s 38,552 1,786,521
KYORIN HOLDINGS INC...cutiiiiiiiiiiiiiiciicniic et 43,000 802,294
KYOWA EXEO CORP.....viiitictii ettt 64,900 698,827
KYOWA HAKKO KIRIN CO LTD...uueiiiiiiiiiiiiiiiicniiiciec st 9,643 91,367
KYUNGDONG CITY GAS CO LTD...... 1,357 137,040
KYUSHU ELECTRIC POWER CO INC. 56,896 574,204
L BRANDS INC....coviiiiiiiiiiiiiiiciiciiens 45,315 3,922,013
L-3 COMMUNICATIONS HOLDINGS IN.....coctiiitiiiiiiiiiiiiciic i 26,571 3,353,526
LA CAPITAL EMERGING MARKET ..ottt 111,150,834 111,150,834
LABORATORY CORP OF AMERICA HOL.....ciiiiiiiiiiiiiicniicciicc e 15,810 1,705,899
LAFARGE SA.....eiiiiie e s 7,295 512,690
LAGARDERE SCA......oiitiii ettt 4,605 120,361
LALIN PROPERTY PCL....tiiitiiiiiiitiiiiiciic ettt 183,400 22,855
LAM RESEARCH CORP.....otiiiiiiiictctc et 74,181 5,885,521
LAMAR ADVERTISING CO...coouviiiiiiiiiiiiiciic ettt 14,825 795,213
LAND & GENERAL BHD.......cociiiiiiiiiiiiiicicii st 352,500 52,424
LAND SECURITIES GROUP PLC.....ooiiiiiiiiiiiiiiicniiictec it 57,540 1,038,052
LANDSTAR SYSTEM INC....oiiiiiiiiiiiiiiiiiin e 44,827 3,251,302
LANXESS AG...ciiiiiiiiiicic e 28,467 1,324,640
LAREDO PETROLEUM INC... 14,317 148,181
LAS VEGAS SANDS CORP........ 90,614 5,270,110
LASALLE HOTEL PROPERTIES....... 54,925 2,222,815
LAURENTIAN BANK OF CANADA........oooiiitiiitiiti st 8,400 362,398
LAUTAN LUAS TBK PT ..ttt 237,400 34,503
LAWSON INC..ooiiiiiiiiiici e bbb 51,620 3,138,661
LAY I N 23,057 1,153,542
LBS BINA GROUP BHD.......oooiiiiiiiiiiiitiiciicci st 105,800 49,322
LEAR CORP ..ttt 29,764 2,919,253
LEGAL & GENERAL GROUP PLC.....cciiiiiiiiiiiiiiiicicicci st 456,949 1,771,269
LEGG MASON INC...oiiiiiiiiiiii ittt bbb s 19,373 1,033,937
LEGGETT & PLATT INC....oiiiiiiiiiiiiiicicie et 25,852 1,101,554
LEGRAND SA.. .ot 10,334 544,515
LEIDOS HOLDINGS INC....oeiiiiiiiiiiiiitii ettt 11,908 518,236
LEIGHTON HOLDINGS LTD...oioiiiiiiiiitiiiiiisiic sttt 3,963 72,970
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LEND LEASE GROUP. ...ttt 198,570 2,664,996
LENNAR CORP ..ottt a s 33,182 1,486,885
LENNOX INTERNATIONAL INC....oouviiiiiiiiiiiiiiciic ettt 28,441 2,703,886
LENOVO GROUP LTD...uviiiiiiitiiiiiiiiic ettt st 30,000 39,459
LEUCADIA NATIONAL CORP....oeiittiitiiittictic e 68,719 1,540,680
LEVEL 3 COMMUNICATIONS INC....coiuiiiiiiiiiiiii ittt 57,749 2,851,646
LEXMARK INTERNATIONAL INC...oooviiiiiiiiiiiiiiin it 28,566 1,178,919
[ 1) o 1Y L N I 59,830 1,831,670
LG UPLUS CORP ...ttt s s 6,309 66,009
LE& FUNG LTD..ciiiiiiiieictctc ettt s 628,387 588,289
LIBERTY BROADBAND CORP.....oooitiiitiiitiiiticitt it 2,651 25,185
LIBERTY BROADBAND CORP........ 4,419 221,348
LIBERTY BROADBAND CORP........ 8,861 441,455
LIBERTY HOLDINGS LTD...... 32,635 346,104
LIBERTY INTERACTIVE CORP.....oviiitiitiiiiictictti ettt 91,529 2,692,783
LIBERTY MEDIA CORP ...ttt s 17,707 624,526
LIBERTY MEDIA CORP.....otiiiii ittt s s 35,404 1,240,202
LIBERTY PROPERTY TRUST ....oiiiiiitiiiiiciicnii ettt 32,540 1,224,480
LIBERTY TRIPADVISOR HOLDINGS L...ciiiiiiiiiiiiiiiiiiiicsiiiciec st 13,711 368,826
LIBERTY VENTURES.......ootiitiiiiiiii ettt s 26,714 1,007,652
LIFEPOINT HOSPITALS INC...oviiiiiiiiiiiiciiciictc st 8,323 598,507
LINCOLN ELECTRIC HOLDINGS INC.....uuiiiiiiiiiiitiiiiiiiic ittt 15,002 1,036,488
LINCOLN NATIONAL CORP.....oviiiiiitiictictc ettt 40,165 2,316,316
LINDE AG .ottt s 20,628 3,848,973
LINEAR TECHNOLOGY CORP.....vtiitiiitiiiticntic sttt 44,106 2,011,234
LINK REIT/THE. ..ttt ettt ettt ettt nn e nene e 197,117 1,234,070
LINKEDIN CORP 19,465 4,471,305
LION INDUSTRIES CORP BHD............. 2,000 289
LIONS GATE ENTERTAINMENT CORP.... 14,927 477,963
LITE-ON TECHNOLOGY CORP......tiiitiiiitiitii ittt 80,936 93,224
LITHIAMOTORS INC....oviiiiiiiiiiiictc e 10,000 866,900
LITTELFUSE INC....oviiiiiiiiit ettt s 2,310 223,308
LIVE NATION ENTERTAINMENT INC...cooviiiiiiiiiiiiiiiiii it 26,816 700,166
LIXIL GROUP CORP ...ttt b 10,422 222,009
LKQUCORP.....ctitictc et 132,100 3,714,652
LLOYDS BANKING GROUP PLC.....uviiiiiiiiiiiiiiiiiiniicciicnic it 9,824,394 11,614,628
LOBLAW COMPANIES LTD..ocoiiiiiiiiiiiiic ittt 7,550 405,252
LOCKHEED MARTIN CORP....oeiitiiiitiicticciic ettt 58,926 11,347,380
LOEWS CORP ..ottt bbb 60,737 2,552,169
LONDON STOCK EXCHANGE GROUP PL......viiiiiiiiiiiiiiiiicniicciicicicc i 44,572 1,543,570
LONZA GROUP AG....oiiiiiiiiiiiiciiie st 7,569 854,669
LOPEZ HOLDINGS CORP.. 20,800 3,115
L'OREALSA.....cceiiiens 13,572 2,287,696
LORILLARD INC... 80,744 5,082,027
LOWE'S COS INC...ciiiieececee ettt s e 203,589 14,006,923
LPL FINANCIAL HOLDINGS INC...cctiiiiiiitiiiiiciic ittt 16,310 726,611
L0 0 7 S 4,583 175,758
LULULEMON ATHLETICA INC....coiiiiiiiiitiiiiictic ettt 77,500 4,323,725
LUNDIN MINING CORP.....eviitiiiiicticct ettt 34,700 171,365
LUNDIN PETROLEUM AB......ooiiiiiiiiitiicticicti ittt 68,495 983,469
L0 18,781 424,862
LUTHAI TEXTILE CO LTD..ceiiiiiciiiciiccien ettt st 71,400 94,741
LUXOTTICA GROUP SPA.......oiiiitiiii it s 17,507 963,888
LVMH MOET HENNESSY LOUIS VUITT....coiiiiiiiiiiiiiicnc it 22,900 3,664,667
LYONDELLBASELL INDUSTRIES NV....oootiiiiiiiiiiiiiiiiiiicici s 105,109 8,344,604
MET BANK CORP.....ooiiiiiiiiii bbb 24,510 3,078,946
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IMIBIINC oo e 6,417 108,275
MABUCHI MOTOR CO LTD..cutiiiiiiiiiiiiicciecniic it 13,566 544,247
MACERICH CO/THE ...ttt ettt ettt n et n et na e n e ee 34,195 2,852,205
MACQUARIE GROUP LTD...uviiiiiiiiiiiic ittt 45,252 2,158,594
IMIACY'S INC.. ettt e et b e s n e et 134,568 8,847,846
MADISON SQUARE GARDEN CO/THE.....c.truriiirierirnereninieeereireeieseeseesresesne e sesnesesesseseanes 11,534 868,049
MAEDA ROAD CONSTRUCTION CO LTD...coovuiiiiiiiiiiiiiciicsiiiciee st 50,000 747,321
28,900 83,823
20,227 2,198,469
14,816 35,558
9,784 32,930
28,830 842,989
10,332 472,241
41,800 18,530
59,100 76,569
36,160 3,580,925
MAN GROUP PLC ...ttt bbb 141,100 353,116
IMIAN SE..oeee e 1,384 154,341
MANAPPURAM FINANCE LTD...coiuiiiiiiiiiiiicitic ittt 80,005 43,220
MANITOWOC CO INC/THE....v vttt ettt sn e n e snenen 130,288 2,879,365
MANPOWERGROUP INC.....ooiiiiiiiiiiiiiii ittt 26,620 1,814,685
MANULIFE FINANCIAL CORP.....viitiicticiii ettt 252,645 4,838,045
IMAPFRE SA. ..ot 484,972 1,650,782
MARATHON OIL CORP.....viiiitiiitii ittt s 143,271 4,053,137
MARATHON PETROLEUM CORP.....cooiiitiiiitiitin ettt 77,091 6,958,234
MARFRIG GLOBAL FOODS SA.....uiiiiiiiiiiiicictic st 76,500 175,551
MARKEL CORP.......covuriiirninee 2,611 1,782,895
MARKS & SPENCER GROUP PLC............ 161,348 1,204,574
MARRIOTT INTERNATIONAL INC/MD 41,318 3,224,044
MARSH & MCLENNAN COS INC.....oooiiiiiiiiiiiiiiii i 131,803 7,544,404
MARTIN MARIETTA MATERIALS INC...coviiiiiiiiiiiictii it 11,552 1,274,417
MARUBENI CORP.....otiitiitictc b 191,200 1,155,700
MARUI GROUP CO LTD..uviiiiiiiiiiiiii ittt st sae e 9,359 85,398
MARUICHI STEEL TUBE LTD...uviiiiiiiiiiiiiciiccic et 4,643 99,563
MARUTI SUZUKI INDIA LTD...ooiiiiiiiiiii ittt 1,694 89,361
MARVELL TECHNOLOGY GROUP LTD.....uviiiiiiiiiiiiiiiiciec it 75,661 1,097,085
IMASCO CORP.....tiiitictic bbb 187,410 4,722,732
MASTERCARD INC..ooiiiiiiiiitiictn et s 260,015 22,402,892
MATTEL INC...cviiiiicie s b 63,250 1,957,271
MAXIM INTEGRATED PRODUCTS INC.....ooiiiiiiiiiiiiiiiciiictic i 37,717 1,202,041
MAXIMUS INC..ooiiiiiiii bbb sae s s 48,177 2,642,027
MAXLINEAR INC 76,095 563,864
MAZDA MOTOR CORP. 85,407 2,085,400
MBIAINC.....covviiiiiiiiiiiiie 26,075 248,756
MCCORMICK & CO INC/MD....c.coviuirieiirieiiiereinteitee ettt n e ne 13,627 1,012,486
MCDONALD'S CORP.......otiiitieceeee et st et es 195,523 18,320,505
MCDONALD'S HOLDINGS CO JAPAN L.....oiiuiiiiiiieiiiieienteeeee ettt 2,576 56,507
MCGRAW HILL FINANCIAL INC...uviiiiiiiiiiictic it 50,760 4,516,625
MCKESSON CORP.....vviitiitii et 50,949 10,575,993
MDU RESOURCES GROUP INC......ooiiiiiiiiiiiiiiiicic it 35,728 839,608
MEAD JOHNSON NUTRITION CO...ccviiiiiiiiiiiiiiiic ittt 50,742 5,101,601
MEADWESTVACO CORP....ooetiiiiicticcnt s 29,739 1,320,114
MEDIBANK PVT LTD..uiiiitiiiiiiiicic ittt ae s s 107,556 212,124
MEDIOBANCA SPA. ...ttt 23,547 192,898
MEDIPAL HOLDINGS CORP......ooiitiiiiiitiiiii ittt 5,229 61,276
MEDIVATION INC oottt s saae e 14,264 1,420,837
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MEDNAX INC...oviiiiietic bbb 57,618 3,809,126
MEDTRONIC INC...iiiiiiiiiiciiciic bbb 219,573 15,853,171
MEG ENERGY CORP....ooitiiiiictii ettt 126,103 2,128,481
MEGA FINANCIAL HOLDING CO LTD....uviiiiiiiiiiniiiiiiciie ittt 542,000 419,337
MEGA FIRST CORP BHD.....ooiiiiiiiiiiiiiin it 30,500 20,935
MEGGITT PLC. ittt saae e 280,518 2,270,094
MELROSE INDUSTRIES PLC.....oiiiiiiiiiicitiiciiciictc ittt 41,842 174,066
MEMORIAL RESOURCE DEVELOPMENT .......coitiiiiiiiiiciiiiiic e 83,101 1,498,311
MERCK & CO INC..oiiiiiiiiiiictc bbb 649,560 36,888,512
MERCK KGAA. ..o s 19,441 1,844,798
MERCURIES & ASSOCIATES HOLDING.......cciiiiiiiiiiiiiiiic it 111,882 71,338
MERCURY GENERAL CORP........cccecuvenes 4,979 282,160
MERCURY SYSTEMS INC..... 85,153 1,185,330
MERIDIAN ENERGY LTD... 49,059 67,486
MERITOR INC.coitiiticte et 57,400 869,610
MERITZ FINANCIAL GROUP INC.....oiiiiiiiiiiiiiiiiciiii it 14,070 115,207
MERLIN ENTERTAINMENTS PLC....ooiiiiiiiiiiiiiii it 19,808 123,110
METCASH LTD..oeiiiiicticcc et s be s enes 1,570,392 2,383,917
METHANEX CORP....viitiiitictc e 11,377 524,231
METHODE ELECTRONICS INC.....ooiiiiiiiiiiiiiiiiic ittt 24,025 877,153
METLIFE INCoitiiece bbb 281,602 15,231,852
METRO AG...iiiiiiiitic b e e 76,669 2,348,093
METRO INC .ot bbb b s s nes 10,798 869,807
METSO OVl e 4,401 132,390
METTLER-TOLEDO INTERNATIONAL L.ccoiiiiiiiiiiiiiiiiiiictci e 5,453 1,649,314
MFA FINANCIAL INC...oviiiiiiiicct b 68,062 543,815
MFEC PCL.....cvveriiiiiiiciiene 258,600 62,488
MGM CHINA HOLDINGS LTD....... 293,497 746,341
MGM RESORTS INTERNATIONAL.... 69,533 1,486,616
MICHAEL KORS HOLDINGS LTD....uviiiiiiiiiiitiiiiiciiii it 110,097 8,268,285
MICHAELS COS INC/THE. ...ttt ettt ettt n e enes 5,181 128,126
MICROCHIP TECHNOLOGY INC....cotiiiiiiiiiiiiiciicsic ettt 37,349 1,684,813
MICRON TECHNOLOGY INC....octiiiiiiiiiiiiiiiiic ittt 199,611 6,988,381
MICROSEMI CORP.....viiitiitie et 63,705 1,807,948
MICROSOFT CORP ..ttt e s 1,937,894 90,015,176
MID-AMERICA APARTMENT COMMUNIT ...ccoiiiiiiiiiiiiniiii e 13,990 1,044,773
MIDDLEBY CORP/THE......cutriitiiiteiinteiei sttt ettt ettt e r et n e sne st snene e 10,688 1,059,181
MIGHTY RIVER POWER LTD....cciiiiiiiiiiiiiiii ittt 27,355 63,714
MILLICOM INTERNATIONAL CELLULA......coiiiitiiiecticrctec e 2,579 191,903
MINDTREE LTD...oiiiiiiiiiticte et 3,977 80,847
LY== O T I 12,415 186,802
MINERAL RESOURCES LTD. 100,500 623,411
MIRACA HOLDINGS INC...... 11,441 497,165
MIRVAC GROUP........ 269,187 392,115
MISUMI GROUP INC....oviiiiiiiiiiii it 23,800 792,043
MITSUBISHI CHEMICAL HOLDINGS Ci...oooviiiiiiiiiiiicsiic it 64,754 317,843
MITSUBISHI CORP.....etiitii ettt 101,546 1,877,705
MITSUBISHI ELECTRIC CORP.....oveiitiiiiiiiiicticiti ettt 304,330 3,670,388
MITSUBISHI ESTATE CO LTD..cciiuiiiiiiiiiiiiciii ittt 196,418 4,186,548
MITSUBISHI GAS CHEMICAL CO INC....uviiiiiiiiiiiiiiiiecnic e 15,673 79,349
MITSUBISHI HEAVY INDUSTRIES LT..uviiiiiiiiiiiiiiiciicictc e 373,906 2,088,846
MITSUBISHI LOGISTICS CORP....vtiitiiiiicticctict e 5,006 73,861
MITSUBISHI MATERIALS CORP ..ottt 16,248 54,478
MITSUBISHI MOTORS CORP......oeiiiiitiiitiicticnc it 25,008 231,527
MITSUBISHI TANABE PHARMA CORP......ooiiiiiiiiiiiiticictc s 8,775 129,545
MITSUBISHI UFJ FINANCIAL GROUP......ctiiiiiiiiiiiiiciic e 1,955,722 10,839,294
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MITSUBISHI UFJ LEASE & FINANCE........ccoiiiiiiiiiiiiiciii e 88,724 423,288
MITSUI & CO LTD..cueiiiiiiiiiicte sttt 278,977 3,772,978
MITSUI CHEMICALS INC..c.oviiiiiiiiictt e s 31,945 91,656
MITSUI FUDOSAN CO LTD..ccuviiiiiiiiiisiiiiiec ittt 163,247 4,431,953
MITSUI OSK LINES LTD..oveiiiiitiiiiecticsititec it s 42,563 127,446
MIXEINC .o 1,469 54,891
MIZRAHI TEFAHOT BANK LTD...ooiuiiiiiiiiiiiiiciii i 5,421 56,976
MIZUHO FINANCIAL GROUP INC....oouiiiiiiiiiiiiiiiiciicicts st 1,279,094 2,160,361
MK REAL ESTATE PCLu.itiiiitiiiiiiiiccctet sttt 367,600 47,375
MKS INSTRUMENTS INC..coniiiiiiiiiciicctcii e s 38,586 1,412,248
MMI HOLDINGS LTD/SOUTH AFRICA......cvettiiteiirretenieteenretreeiee ettt nene 101,370 262,872
MOHAWK INDUSTRIES INC................ 11,459 1,780,270
MOLSON COORS BREWING CO.... 27,448 2,045,425
MONDELEZ INTERNATIONAL INC.... 370,744 13,467,276
IV N I S 49,100 803,871
MONOLITHIC POWER SYSTEMS INC....cviiiiiiiiiiiiciiiic i 76,922 3,826,100
MONSANTO CO..iriiitict st sae s 99,308 11,864,327
MONSTER BEVERAGE CORP......ooiitiiitiiitiictictctc e 15,525 1,682,134
MONTPELIER RE HOLDINGS LDttt 33,800 1,210,716
MOODY'S CORP ...ttt st et b e s a e e e ene 35,252 3,377,494
MOOG INC..iiicic s s 23,011 1,703,504
MORGAN STANLEY ..ottt 443,004 17,188,555
MORNINGSTAR INC...ootiiiiiiitiiciiic e 3,597 232,762
MOSAIC CO/THE. ...ttt ettt ettt et r ettt n b r e sn st nnenenen 116,151 5,302,293
MOTOROLA SOLUTIONS INC....oviiiiiiiiiiiiciicii ettt 44,699 2,998,409
Y1 1S 29,889 94,947
MRC GLOBAL INC... 18,860 285,729
MRF LTD..oviiiiiiiiiiiiiniiciici s 717 430,712
MS&AD INSURANCE GROUP HOLDINGS... 61,119 1,468,395
MSC INDUSTRIAL DIRECT CO INCi...oviiiiiiiiiiiii ittt 8,854 719,388
MSCI EMF (EMERGING MKTS FREE).......coiiiiiiiiiiiieiereeeeee e 4,869,779 203,788,161
MISCEINC . bbb 21,757 1,032,152
MTR CORP LTD..ctiiiiiiiiicitetec sttt 56,820 232,999
MUELLER INDUSTRIES INC...coniiiiiiiiiiiicciictc ettt 15,098 515,446
MUELLER WATER PRODUCTS INC....oooiiiiiiiiiiiiiicniicciec et 102,516 1,049,764
MUENCHENER RUECKVERSICHERUNGS-.......cciiiiiiiiiiiiicicsi it 21,925 4,397,405
MURATA MANUFACTURING CO LTD....ueiiiiiiiiiiiiiic ittt 21,027 2,323,764
MURPHY OIL CORP.....etiitiiiicctctn ettt bbb 56,977 2,878,478
MURPHY USA INC....oiiiiiiiiiiicci e s 8,755 602,869
MURRAY & ROBERTS HOLDINGS LTD.....ccuiiuiiiiiiiiiiiiiiiciiiie it 53,991 99,220
MWI VETERINARY SUPPLY INC....oooiiiiiiiiiiiiiicic s 6,843 1,162,694
MYLAN INC/PA.....ccoererreirnenne e 88,687 4,999,286
MYRIAD GENETICS INC.......... 13,988 476,431
MYTILINEOS HOLDINGS SA.... 8,612 48,353
NABORS INDUSTRIES LTD...ociiiiiiiiiiiiiiic ittt 55,468 719,975
NABTESCO CORP....tiiiiictictc et 4,503 110,383
NAGOYA RAILROAD CO LTD...uviiiiiiiiiiiieiiiciic ettt 33,272 124,602
NAIM HOLDINGS BHD....cuiiiiiiiiiiiicctctc s 79,000 67,330
NASDAQ OMX GROUP INC/THE.....c.treuiriiriinieierietieeree et eresesnee st sne e ssese e neenens 21,784 1,044,761
LAY =1 A 12,526 1,640,488
NATIONAL ALUMINIUM CO LTD....coiiiiiiiiiiiiiiiciecsiin et ae s 49,215 41,830
NATIONAL AUSTRALIA BANK LTD...ocviiiiiiiiiiicciiiciec s 253,190 6,961,854
NATIONAL BANK OF CANADA.......ooitiiitiii i 42,981 1,834,648
NATIONAL FUEL GAS CO...utiiiiiiiiiiiiicicic ettt 15,666 1,089,257
NATIONAL GEN HLDGS CORP......ooiiiiitiiittiiiin st 22,886 425,908
NATIONAL GENERAL HOLDINGS CORP.......oiriiiitiitiiiticticcttcic e 60,962 1,134,503
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NATIONAL GRID PLC....coiiiiiiiitiiiiicii ittt 350,992 5,024,617
NATIONAL INSTRUMENTS CORP......voiiiiitiiiiicticts s 18,572 577,403
NATIONAL OILWELL VARCO INC.....uviiiiiiiiiiiiciiciec it 105,007 6,881,109
NATIONAL RETAIL PROPERTIES INC...coviiiiiiiiiiiictiicic i 24,601 968,541
NATIONSTAR MORTGAGE HOLDINGS L...ccoiuiiiiiiiiiiiiiiiciiciecci s 3,858 108,757
NAVIENT CORP ..ottt 78,826 1,703,430
NAVISTAR INTERNATIONAL CORP....vtiitiiittiitic it 10,103 338,248
NCR CORP....t s s 31,299 912,053
NEC CORP ..ttt s 188,100 553,812
NEOGEN CORP ...ttt 7,626 378,173
NEOWIZ HOLDINGS CORP....eoitiiitictiicticc ettt 4,525 58,871
NESTE OIL OYJ 9,168 222,540
NESTLE SA........ 371,015 27,238,509
NETAPP INC..... 58,104 2,408,411
NETEASE INC..oiiiiiict e s 11,237 1,114,036
NETFLIX ING ..ot s 11,192 3,823,299
NETGEAR INC...ooitiiie e bbb 21,300 757,854
NETSUITE INC..oeiiiiicicte s 7,765 847,705
NEW CHINA LIFE INSURANCE CO LT...ccuiiiiiiitiiiiiiiic i 41,500 209,511
NEW GOLD INC..oiiiiiiticiie ettt 19,682 84,625
NEW JERSEY RESOURCES CORP.......oiiiiiiiiciiiiiitic it 27,580 1,687,896
NEW LOOK EYEWEAR INC NEW.....ooiiiiiiiiiiiiiiiccc e 700 13,921
NEW WORLD DEVELOPMENT CO LTD....coiiiiiiiniiiiiiiiiiiciicii e 377,996 434,789
NEW YORK COMMUNITY BANCORP INC.....ooiiiiiitiiiiiiiiiiiccicsiin it 82,767 1,324,272
NEWCREST MINING LTD...oeiiiiiiiiiiiiiiiiii ittt 29,933 266,758
NEWELL RUBBERMAID INC....cuiiiiiiiiiiiiiiiiciec ittt 51,583 1,964,796
NEWFIELD EXPLORATION CO... 138,072 3,744,513
NEWMARKET CORP........ccceuve. 1,707 688,826
NEWMONT MINING CORP.... 92,961 1,756,963
NEWPORT CORP.....tiitiitii ettt 40,044 765,241
NEWS CORP ..t 92,735 1,455,012
NEXON CO LTD..cviiiiiiiiicitictee ettt s r s s 5,052 47,404
NEXT PLC. ottt s a e s 10,985 1,168,154
NEXTERA ENERGY INC...ouiiiiiiiiiiiiccic st 103,118 10,960,412
NGK INSULATORS LTD...uviiiiiiiiiiiiiiiic ettt 28,354 589,807
NGK SPARK PLUG CO LTD...ueiiiiiiiiiiiiiiiccic it 73,160 2,242,487
NHK SPRING CO LTD...oiiiiiiiiiiii ittt s 31,217 274,950
NICE-SYSTEMS LTD ..ottt 2,221 112,493
NIDEC CORP ...ttt s st sae s s b enes 17,713 1,159,888
NIELSEN NVt s 52,549 2,350,517
NIHON KOHDEN CORP.....oeiiiiitiicticic ettt s 7,100 354,127
NIKE INC....cvriiiiiiininee 127,062 12,217,011
NIKON CORP.......... 13,371 178,882
NINTENDO CO LTD................ 4,157 437,041
NIPPON BUILDING FUND INC....cotiiiiiiiiiiiiiiiic it 88 443,321
NIPPON ELECTRIC GLASS CO LTD....ueiiiiiiiiiiiiitic ittt 28,875 131,255
NIPPON EXPRESS CO LTD..ocoiuiiiiiiitiiiiiiitic ettt st 33,276 170,411
NIPPON PROLOGIS REIT INC....uuiiiiiiiiiiiiiiiiciic it 107 232,572
NIPPON SHOKUBAI CO LTD....utiiiiiiiiiiiiniicciec ittt 45,000 596,397
NIPPON STEEL & SUMITOMO METAL.....cciiiiiiiiiiiiiciicicin e 801,274 2,010,954
NIPPON TELEGRAPH & TELEPHONE ......ccocoiiiiiiiiiiiicii e 70,692 3,662,104
NIPPON YUSEN KK..oviiiiiiiiiiiiiiiiic it 63,206 180,295
NISOURCE INC..oeiiiiiiiictiie e b e saae e 53,402 2,265,313
NISSAN MOTOR CO LTD.cuviiiiiiiiiiiiiciie it 97,106 856,091
NITORI HOLDINGS CO LTD.uviiiiiiiiiiiiicinic ettt 2,658 143,658
NITTO DENKO CORP....oviiiiiitiictict s 12,169 687,440
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NN GROUP NVt 4,787 143,915
NOBLE ENERGY INC...ootiiiiiiiiiiiiiiic et 77,277 3,665,248
NOBLE GROUP LTD..ccutiiiiiiiiiiiiiiciic ittt 171,927 147,911
NOIDA TOLL BRIDGE CO LTD..cuviiiiiiiiiiiiiiiiiciic ettt 60,594 33,598
NOK CORP ..ttt 3,728 96,080
NOKIA OYJiite bbb 273,750 2,173,008
NOKIAN RENKAAT OYJ..uiiiiiiiiiiiictitt et 4,427 108,691
NOMURA HOLDINGS INC.....ooiiiiiiiiiiiiiciicieic it 162,468 935,280
NOMURA REAL ESTATE HOLDINGS IN....coiiiiiiiiiiiiii it 9,011 156,177
NOMURA RESEARCH INSTITUTE LTD...coiiiiiiiiiiciiiiciicic i 7,916 244,621
NORDEA BANK AB.....cuiitiiitiiitic it s 821,649 9,540,816
NORDSON CORP.... 12,012 936,456
NORDSTROM INC..........c.ccu. 26,957 2,140,116
NORFOLK SOUTHERN CORP.. 70,388 7,715,229
NORSK HYDRO ASA... .ottt saa s e b 52,518 297,279
NORTHEAST UTILITIES....oiitiiiiiiiiieiiiic ettt 58,918 3,153,291
NORTHERN TRUST CORP....uoiiiiitiiciictic ittt 30,114 2,029,684
NORTHROP GRUMMAN CORP.....coviitiiiiiiitiinicic s 57,067 8,411,105
NORTHSTAR ASSET MANAGEMENT GRO.......ccciiiiiiiiiiiiiic i 34,063 768,802
NORTHSTAR REALTY FINANCE CORP......ooiiiiitiiiiiciicctictc e 40,211 706,909
NORWEGIAN CRUISE LINE HOLDINGS.......cooiiiiiiiiiiiiiciintec e 16,805 785,802
NOVARTIS AG..iiiiiiiiii et s b e saae e 275,947 25,646,561
NOVION PROPERTY GROUP.......couiiitiiitiiitiiniiiticctec s 155,348 269,514
NOVO NORDISK A/S...oviiieierinteinieitesiet ettt ettt n et enene 197,505 8,354,345
NOVOZYMES A/S...oiiiiiieietrteese ettt ettt ettt sn st n et na b nnen e 9,340 394,318
NOW INC...oiiiiti s bbb e b saae e 20,006 514,754
NRG ENERGY INC... 93,689 2,524,919
NSKLTD....covvinrnnns 21,534 258,994
NTT DATA CORP..... 9,365 352,667
NTT DOCOMO INC...oontiiiiiiiiiiic et 274,449 4,047,090
NTT URBAN DEVELOPMENT CORP......oeiitiiitiiiticitii ettt 8,379 85,471
NU SKIN ENTERPRISES INC....oooiiiiiiiiiiiiiiicicic s 10,986 480,088
NUANCE COMMUNICATIONS INC....ooiiiiiiiiiiiiiiiciicciic st 48,961 698,673
NUCOR CORP ...ttt e 55,375 2,716,144
NUMERICABLE-SFR SAS.....oiiitiiiiiitiicii it 3,806 188,547
NVIDIA CORP ...ttt b s e ae s 178,538 3,579,687
NVRINC oo s 780 994,757
NWS HOLDINGS LTD...uviiiiiiiiiiiiicsiiiciec i 58,492 107,860
OASIS PETROLEUM INC....ooiiiiiiiiiiiciicciie et 18,807 311,068
OBAYASHI CORP ..ottt 25,450 166,207
L0 1= [ (0 I 5 Y 2,400 78,769
OCCIDENTAL PETROLEUM CORP....... 177,248 14,287,961
OCEANEERING INTERNATIONAL INC.. 87,608 5,152,226
OCINV...ovviiiiiiiiiiiniiee 3,295 115,188
OCWEN FINANCIAL CORP....ovtiitiitiictictc ettt 18,523 279,697
ODAKYU ELECTRIC RAILWAY CO LTD...oooiiiiiiiiiiiiiicitie i 24,831 222,018
ODAS ELEKTRIK URETIM VE SANAY ...ttt s 33,208 88,072
OGE ENERGY CORP....ctiitiiitiii ettt sra s e 37,113 1,316,769
OHL MEXICO SAB DE CV..ouviiiiiiiicticiict ettt 43,006 79,799
L0 1Y 7Y {1 T I S 177,656 1,147,086
OIL STATES INTERNATIONAL INC...oouviiiiiitiiitiiciiiiin it 25,868 1,264,945
OJI HOLDINGS CORP ...ttt 31,198 112,671
OLD DOMINION FREIGHT LINE INC...cooviiiiiiiiiiiicniicieccc e 11,719 909,863
L0 11O I I 526,301 1,563,309
OLD REPUBLIC INTERNATIONAL COR.....ooutiiiiiiitiiiic ittt 48,658 711,867
OLIN CORP ..ttt bbb e 29,900 680,823
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OLYMPUS CORP ...ttt bbb saae e 33,376 1,188,669
OMEGA HEALTHCARE INVESTORS INC.....ooiiiiiiiiiiiciicci e 23,487 917,637
OMNICARE INC...ooiiiictictte ettt sab e 26,481 1,931,259
OMNICOM GROUP INC....cviiiiiiiiiiitiiciicic i 48,193 3,733,512
OMRON CORP ...ttt s bbb b saee e 20,330 924,129
L0111 S 37,253 992,167
ON SEMICONDUCTOR CORP......ootiiitiiitiiiiiitc s 81,849 829,130
ONEOK INC ..ottt bbb a e sae s 45,470 2,263,951
ONEX CORP....tiitictc bbb s 8,676 505,317
ONO PHARMACEUTICAL CO LTD..coiiiiiiiiitiiiiiciicciee sttt 13,206 1,181,871
OPEN TEXT CORPORATION.....ciitiiiiiitiitic ettt 4,632 270,382
ORACLE CORP........cccvvennnne 754,646 33,936,431
ORACLE CORP JAPAN... 2,836 116,023
ORANGE SA.......coiiirie 226,671 3,881,108
O'REILLY AUTOMOTIVE INC.....oiiiiiiiiiieiiee sttt s s e 33,776 6,505,933
L0 [ I Rt 86,248 1,337,511
L0 = IO = S 57,800 140,511
ORIENTAL BANK OF COMMERCE........cociiiiiiiiiiiiiicii it 16,696 89,812
ORIENTAL LAND CO LTD/JAPAN......cutititiirteienteittetet ettt sn et ne e sneennes 1,947 450,638
ORIGIN ENERGY LTD..cuviiiiiiiiiiiiciticcii ettt 43,099 411,602
L0111 1 O ) 3,904 121,738
ORIX CORP .t 231,039 2,935,801
ORKLA ASA. ... 146,325 998,263
OSAKA GAS CO LTD..ceiiiiiitiiciictec ettt 172,577 649,170
OSHKOSH CORP....ooitiiitiictiictic bbb e 199,754 9,718,032
(O] 2N T I I C 3,476 137,793
OTSUKA CORP.........coveenee. 3,468 110,495
OTSUKA HOLDINGS CO LTD... 59,805 1,804,201
OUTFRONT MEDIA INC.......ccovvveurennen. 25,300 679,058
OVERSEA-CHINESE BANKING CORP L....coiuiiiiiiiiiiiiciicsiciec i 113,338 894,661
OWENS CORNING......uiiiiiitii ittt s ere e 29,867 1,069,537
OWENS-ILLINOIS INC...iiiiiiictictie et 78,547 2,119,984
PACCAR INC ...t bbb s ae s 75,304 5,121,425
PACIFIC RUBIALES ENERGY CORP......ooitiiiiiitiicictc s s 42,280 262,459
PACKAGING CORP OF AMERICA.......oooiiitiiitiii e 18,305 1,428,705
PACWEST BANCORP......ooiitiiiiiiticci ettt 19,002 863,831
PADDY POWER PLC....utiiiiiiiicitii ettt s 5,393 449,693
PAKUWON JATITBK PT ..ottt 1,824,100 75,851
PALL CORP ..ttt 20,472 2,071,971
PALO ALTO NETWORKS INC...ooiiiiiiiiiiiiiiic i 12,522 1,534,822
PANASONIC CORP 215,861 2,569,195
PANDORA A/S.........c.... 16,503 1,352,958
PANDORA MEDIA INC.. 38,302 682,925
PANERA BREAD CO.........cccevvuvrennenne 14,263 2,493,172
PANTALOON RETAIL (INDIA) LTD...coviiieiieiieieriieie ettt s 29,121 48,441
PARAMOUNT GROUP INC....ouiiiiiiiiiiiiciiiiciicit s s 28,087 522,137
PARAMOUNT RESOURCES LTD...ccviiiiiiiiiiiiiiic ittt 2,248 54,577
PARGESA HOLDING SA......oiiiiiiiiitii it 1,205 93,439
PARK24 CO LTD.uiiiiiiiiiictie ettt st 3,812 56,372
PARKER-HANNIFIN CORP....oootiiiiiitiictict i 53,600 6,911,720
PARTNERRE LTD...coiitiiiiiiiiicciictc ettt 9,411 1,074,077
PARTNERS GROUP HOLDING AG.....coiiiiiiiitiiiiiiiic sttt 685 199,575
PASON SYSTEMS INCi.ooiiiiiiiiicicti e 2,800 52,918
PATTERSON COS INC...ooiiiiiiiiiiciicic et s 16,042 771,620
PATTERSON-UTI ENERGY INC.....ooiiiiiiiiiiiiiiiiei ittt 26,882 445,972
PAYCHEX INC...ooiiiiiiictie et 39,709 1,833,365
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PBA HOLDINGS BHD.......coiiiiiiiiiiiiticiciic sttt 64,900 23,944
PBF ENERGY INC...ooiiiiiiiiiii ittt s 12,755 339,793
L2 OO 1,118,847 764,668
PEABODY ENERGY CORP.....tiiiiiiitiiitii ittt s 50,265 389,051
Lo N Y@ I U 7 130
PEGATRON CORP....tiitiitic ittt 487,491 1,126,095
PEMBINA PIPELINE CORP.....ooiiiiiiiictictecctc st 22,484 821,906
PENN WEST PETROLEUM LTD...cooiiiiiiiiiiiiiieiciic i 19,220 40,323
PENSKE AUTOMOTIVE GROUP INC.....oooiiiiiiiiiiiiii ittt 24,669 1,210,508
Lo =N I X N 36,101 2,397,828
PEOPLE'S UNITED FINANCIAL INC....ocuiiiiiiiiiieieieiee sttt s 32,877 499,073
PEPCO HOLDINGS INC................. 55,067 1,482,954
PEPSICO INC.....ooovviiiiiiiiiiiiciicne 330,094 31,213,689
PEPSI-COLA PRODUCTS PHILIPPINE... 275,100 25,276
PEREGRINE HOLDINGS LTD....ueiiiiiiiiiiiiiiiii ittt 6,644 13,324
PERFECT WORLD CO LTD...oviiiiiiiiiiiiiiitiisticniee ettt 1,938 30,543
PERKINELMER INCi....oiiiiiiiiiiiiiitic ettt 31,096 1,359,828
PERNOD RICARD SA.... oottt a e s 15,991 1,785,223
PERRIGO CO PLC....iiiiiiiitiictece ettt s 36,247 6,059,049
PERSIMMON PLC....oiiiiiiiiiiictiiee ettt 11,894 292,651
Lo IO Y G T I Y 10,129 111,029
PETROSEA TBK PT ..ttt 129,200 9,650
PETSIMART INC..ooiiiiiiiiccte et 18,514 1,505,096
PEUGEOT SA... e ae s 15,293 189,124
PEYTO EXPLORATION & DEV CORP......cecitiiiiiiiiciinicir e 6,215 179,595
PRIZER INC ..ottt bbb ae s 1,497,452 46,645,630
PG&E CORP....coeiiiiiiiiiiicciis 104,610 5,569,436
PGE POLSKA GRUPA ENERGETYCZNA 88,637 471,383
PHARMACYCLICS INC.....coovviirirnnne 11,362 1,389,118
PHILIP MORRIS INTERNATIONAL IN....ccoiiiiitiiiiiiiin s 354,566 28,879,401
e I N 145,361 10,422,384
PHOTRONICS INC..ooiiiiiiiiiccietc ettt ne e 118,484 984,602
PHYSICIANS REALTY TRUST ...ttt 38,829 644,561
PIEDMONT NATURAL GAS CO INC...oooiiiiiiiiiiiniiiciic st 41,012 1,616,283
PIEDMONT OFFICE REALTY TRUST Luciuiiiiiiiiiiiicciiciec e 28,568 538,221
PIER 1 IMPORTS INC...ciiiiiiiiiiiiicctictc sttt 16,800 258,720
PILGRIM'S PRIDE CORP.....cuiiiiiieieicite ettt st st 11,697 383,545
PINAR ENTEGRE ET VE UN SANAYL...cuiiiiiiiiiiiiticici s 469 1,830
PING AN INSURANCE GROUP CO OF......ccoiiiiiiiiiiiiiiciicsiic it 19,500 198,901
PINNACLE ENTERTAINMENT INC....ooiuiiiiiiiiiiiiciicii s 81,594 1,815,467
PINNACLE FOODS INC....oiiiiiiiiiiiiiiiictict ittt 10,084 355,965
PINNACLE WEST CAPITAL CORP......... 20,600 1,407,186
PIONEER NATURAL RESOURCES CO...... 27,681 4,120,317
PIRELLI & C. SPA..... 54,284 736,344
PITNEY BOWES INCi.....oiiiiiiiiiiiccticte et 37,773 920,528
PLATFORM SPECIALTY PRODUCTS CO....uviiiiiiniiiiiiiiiiciic ittt 17,664 410,158
PLEXUS CORP ...ttt s sae e 35,505 1,463,161
PLUM CREEK TIMBER CO INC.....oiiiiiiiiiiiiiiiiiiic ittt 38,996 1,668,639
PNC FINANCIAL SERVICES GROUP L...ooiiiiiiiiiiiiiiiciiiciic it 219,420 20,017,687
PNM RESOURCES INC.....cootiiiiiiiiiiiiiiic st 11,313 335,204
POLARIS INDUSTRIES INCi...ooiiiiiiiiiiciicciicic e 33,588 5,079,849
POLSKI KONCERN NAFTOWY ORLEN S....cuviiiiiiiiiiiiiic s 68,048 937,193
POLSKIE GORNICTWO NAFTOWE I GA......ooiiiiiiiiiiiiicciccictn s 145,879 182,759
POLY PROPERTY GROUP CO LTD...uuiiiiiiiiiiiiiiiicsiic ittt 1,228,000 505,145
POLYCOM INC....uiiiiiiiiictic ettt s 44,536 601,236
POOL CORP ..ttt bbb 18,496 1,173,386
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POPULAR INC....otiitiicticticci et sae e 19,346 658,731
PORTO SEGURO SA.....iiiiiititic ettt s 29,900 341,946
PORTS DESIGN LTD.uviiiiiiiiiciiciie ittt s sbe s s 80,500 24,498
POST PROPERTIES INC....oooiuiiiiiiiiiciiccii et 10,159 597,044
............................................................................................................................... 197,200 739,728
POTASH CORP OF SASKATCHEWAN.......coiiiitiiiiiiiccc e 32,379 1,148,116
POU CHEN CORP ...ttt bbb 938,155 1,141,449
POWER ASSETS HOLDINGS LTD....cviiiiiiiiiiiiiiiiiciicsiii ettt ne e 54,085 524,819
POWER CORP CANADAL. ...ttt s st ae e 14,505 397,737
POWER FINANCIAL CORP....viitiictiictic ettt 9,763 304,965
POWER INTEGRATIONS INC...cotiiiiiiiiiiiiiiicti it 35,253 1,823,990
PPG INDUSTRIES INC............. 25,483 5,890,395
..................... 181,004 6,575,875
PRA GROUP INC.............. 5,905 342,077
PRAIRIESKY ROYALTY LTD...uiitiiiiiitiiiniictic ettt 20,366 538,053
............................................................................................................................. 54,644 7,079,677
PRECISION CASTPARTS CORP....ooiitiiitiiitiictic e 40,127 9,665,792
PRECISION DRILLING CORPORATION. ...ttt s 200,000 1,219,081
............................................................................................................................ 25,640 859,709
PRICELINE GROUP INC/THE......cutriitiirteiinieiiesiet ettt s naenes 12,337 14,066,771
PRIMARY HEALTH CARE LTD..cuviiiiiiiiiiiiciicctictec ettt 206,900 797,481
PRINCIPAL FINANCIAL GROUP INC.....coitiiiiiiiiiiiiiiiciicc st 44,912 2,332,729
PROASSURANCE CORP.....utiitiiittictic sttt 35,463 1,601,154
PROCTER & GAMBLE CO/THE.....c.tititiirieitnieiienietneeitsr ettt sae e es 589,364 53,685,167
PROGRESSIVE CORP/THE......iitiueirteiinieiieeret sttt ettt et et en et ne 80,889 2,183,194
PROLOGIS INC....eviiiiiiiicticce ettt bbb r s 110,085 4,736,958
PROOFPOINT INC 22,428 1,081,702
PROSIEBENSAT.1 MEDIA AG........ 101,243 4,266,992
PROSPERITY BANCSHARES INC....... 26,684 1,477,226
PROTALIX BIOTHERAPEUTICS INC....ooiiiiiiiiiiiiiiiiiciicsiictc ittt 25,950 47,748
PROTECTIVE LIFE CORP....uviiiiicticcticctei st 14,696 1,023,576
PRUDENTIAL FINANCIAL INC....ooitiiiiiiiiiiiiiie et 146,448 13,247,686
PRUDENTIAL PLC...ttiitiicitietec ettt s s a s 574,709 13,370,036
PRYSMIAN SPA.....eii bbb 65,239 1,195,978
.................................................................................................................................... 22,117 810,588
PTG ENERGY PCL...oiiitiiiiiiiiiiciictc ettt 224,000 40,170
PTT GLOBAL CHEMICAL PCL....utiiiiiiiiiiiiiiiic ettt 15,800 24,612
.................................................................................................................................... 51,300 505,204
PUBLIC SERVICE ENTERPRISE GROU.......ccuiiiiiiiiiiiiiiiiici it 132,404 5,482,850
PUBLIC STORAGE.......cotiiitiiitiiic ettt 31,741 5,867,324
PUBLICIS GROUPE SA......tiiitictieti sttt 46,138 3,329,659
PULTEGROUP INC........ 152,599 3,274,775
PUNJAB & SIND BANK.. 41,935 41,654
.................... 15,332 1,965,102
QANTAS AIRWAYS LTD..viiiiiiiiiiiiiiic it s 21,423 42,076
QBE INSURANCE GROUP LTD...cuiiiuiiiiiiiiiiiiic ittt 181,243 1,662,670
QEP RESOURCES INC....oiiiiiiiiticiti ettt 33,554 678,462
............................................................................................................................... 9,075 212,596
............................................................................................................................... 43,529 1,021,190
QLIK TECHNOLOGIES INC...ooitiiiiiiiiii ittt 74,993 2,316,534
QUALCOMM INC. vttt s st sae e 372,265 27,670,457
QUALICORP SA.....eiitiii bbb e 21,500 224,851
QUANTA SERVICES INC....uviiiiiiiiiiciiciec ettt 39,808 1,130,149
QUEST DIAGNOSTICS INC..cuviiiiiiiiciicciic et 26,948 1,807,133
QUESTAR CORP ...ttt bbb saae e 32,667 825,822
QUINTILES TRANSNATIONAL HOLDIN.....coiiiiiiiiiiiiiiciiiciec s 21,411 1,260,466
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RACKSPACE HOSTING INC...uviiiiiiiiiiiiiiiccicin ettt 27,415 1,283,296
RAGING RIVER EXPLORATION INC....cviiiiiiiiiiiiiiiiciicicic e 6,300 39,924
RAIFFEISEN BANK INTERNATIONAL......ciiitiiiiiiiiiiticciesic s 4,565 69,242
RAIMON LAND PClL...utiiiiiiiiiiiiii ittt s 429,200 24,395
RAIN INDUSTRIES LTD..cuviiiiiiiiiiiiicitic ittt 56,574 39,615
RAJESH EXPORTS LTD..ceiiiiiiiiiiitii ettt 11,116 25,059
RAKUTEN INC..ooiiiiiiiice e s a s 31,153 437,174
RALPH LAUREN CORP.....oiitiiiitiitii ittt 17,714 3,279,924
RAMSAY HEALTH CARE LTD...uviiiiiiiiiiiiiiic ittt 22,836 1,067,076
RANDGOLD RESOURCES LTD...ccoiuiiiiiiiiiiiiiiiicsiiictec st 3,430 234,252
RANDSTAD HOLDING NV..ooiiiiiiiiiiiiiiiiiiii ittt 31,917 1,547,164
RANGE RESOURCES CORP.. 30,554 1,633,111
RAVEN INDUSTRIES INC.................. 24,831 620,775
RAYDIUM SEMICONDUCTOR CORP.... 13,164 23,535
RAYMOND JAMES FINANCIAL INC....coiiiiiiiiiiiiiicciccin s 68,027 3,897,267
RAYONIER ADVANCED MATERIALS IN....oiiiiiiiiiiiicicc s 7,751 172,847
RAYONIER INC...ooiiiiiiiiitie ettt 27,862 778,464
RAYTHEON CO..ooiiiiiicticciiet st 96,929 10,484,810
RBC BEARINGS INC.....oiiiiiiiiiiiiciiiiec it 8,948 577,414
REA GROUP LTD..cuiiiiiiiiiiiicciec ettt st 13,511 501,533
REAL NUTRICEUTICAL GROUP LTD...uviiiiiiiiiiiii ittt 430,000 112,007
REALOGY HOLDINGS CORP......uoiitiiitiiitiicticic ettt 32,193 1,432,267
REALTY INCOME CORP....ctiitiiittiitic ittt bbb 48,817 2,329,059
RECKITT BENCKISER GROUP PLC.....cuviiiiiiiiiiiiiiicii i 134,308 10,910,769
RECORDATI SPA. ...t s 34,600 538,000
RECRUIT HOLDINGS CO LTD..coitiiiiiiiiiiiiictic ittt 5,610 160,961
RED ELECTRICA CORP SA....... 4,226 374,372
RED HAT INC....oovviiiiiiiiiiiiiiiiece 74,504 5,151,207
RED ROBIN GOURMET BURGERS INC. 28,282 2,177,007
REDCAPTOUR CO LTD...uviiiiiiiiiiiiiiciieniii ettt 1,085 31,045
REED ELSEVIER NV...iiiiiiiiiiiiicct it 123,441 2,963,496
REED ELSEVIER PLC ...ttt st 84,995 1,457,813
REGAL ENTERTAINMENT GROUP.......ciiiiiiiiiitiiiicctic s 15,247 325,676
REGAL-BELOIT CORP ..ottt 25,001 1,880,075
REGENCY CENTERS CORP.....oeiiiiitiictictic ettt 20,338 1,297,158
REGENERON PHARMACEUTICALS INC.....ooiiiiiiiiiiiiiiiciiccic e 14,726 6,041,342
REGIONS FINANCIAL CORP....cviitiiiticiii ettt 257,145 2,715,451
REINSURANCE GROUP OF AMERICA L....uoiiiiiiiiiiiciicciiciic e 12,876 1,128,195
RELIANCE INFRASTRUCTURE LTD...cooiiiiiiiiiiiiiicciicii it 4,450 36,098
RELIANCE STEEL & ALUMINUM CO.....ocuiiiiiiiiiiiiiiiciiicin e 14,484 887,435
REMY INTERNATIONAL INC....ooiiiiiiiiiiiiiciit e (3,035) (58,970)
RENASANT CORP.......ccceerueene 50,698 1,466,693
RENAULT SA........ 18,335 1,342,935
REPSOL SA.......... 180,220 3,389,979
REPSOL SA EURIL...coiiiiiiictic s 108,782 60,156
REPUBLIC SERVICES INC.....oooiiiiiiiiiiciiictic i 49,528 1,993,502
RESIMIED INC..ciiiiiiiciict et 26,179 1,467,595
RESONA HOLDINGS INC.....viiiiiiiiiiiiiciiciin ittt 424,356 2,165,757
RESTAURANT BRANDS INTERNATIONA. ...ttt 39,720 1,550,682
RESTAURANT BRANDS INTL INC....otiiiiiiiiiiiiiii ittt 21,238 834,301
RESTAURANT BRANDS-INTL LTD.ccutiiiiiiiiiiiiiciiccie et 1 25
RETAIL PROPERTIES OF AMERICA L..couiiiiiiiiiiiiciicc s 43,913 732,908
REXAIM PLC...ooiiiitiiite bbb s 36,188 256,062
REXEL SA... e 104,919 1,885,315
REYNOLDS AMERICAN INC....oouiiiiiiiiiiiiiciictc ittt 20,187 1,297,418
RICE ENERGY INC...ouiiiiiiiiiciici ettt 9,875 207,079
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L2 (10 I 2 N 50,269 515,289
RINNAT CORP ...ttt bbb e 1,484 100,629
LR O 1 S 30,188 1,432,852
LR 1O X 166,302 7,779,192
RIOCAN REIT .ottt 10,942 249,684
RITE AID CORP....ottiitiitt ettt aes 181,867 1,367,640
RIVERBED TECHNOLOGY INC....ooiuiiiiiiiiiiiiciic ittt 29,798 608,177
RLECORP. ..ttt b 28,572 1,411,457
ROBERT HALF INTERNATIONAL INC.....oootiiiiiiiiiiiiiciiiitcr it 40,742 2,378,518
ROCHE HOLDING AG.....oiiiiiiiiiiiiciic ittt 90,341 24,538,858
ROCK-TENN CO..utiiiiiiitiiiiiitin ittt st 118,243 7,210,458
ROCKWELL AUTOMATION INC.... 25,819 2,871,073
ROCKWELL COLLINS INC.............. 25,260 2,133,965
ROCKWOOD HOLDINGS INC............... 13,538 1,066,794
RODOBENS NEGOCIOS IMOBILIARIOS........cooiiiiiiiiiiiiciii it 4,800 17,696
ROGERS COMMUNICATIONS INC.....ooiiiiiiiiiiitii ittt 53,238 2,076,202
L2001V L 6,981 428,543
ROLLINS INC...etitiicti ettt bbb e ae s 11,774 389,719
ROLLS ROYCE HLDGS CSHS....oouiiiiiiiiiiiiiiicnc et 13,078,890 20,393
ROLLS-ROYCE HOLDINGS PLC.....ccutiiiiiiiiiiiiiiii ittt 136,015 1,845,108
ROPER INDUSTRIES INC...coutiiiiiiiiiiiiictic ittt 21,234 3,319,936
ROSS STORES INC....uviiiiiiiiictictie et 27,106 2,555,012
ROVICORP ..ottt bbb bbb san s saae e 17,508 395,506
23,191 540,814
80,036 5,544,648
1,844 11,340
30,967 2,552,610
101,503 3,397,304
280,637 9,771,234
400,323 13,442,225
12,035 754,595
25,382 170,141
11,286 147,169
24,850 1,260,144
37,062 622,827
303,800 155,132
39,601 268,603
46,287 1,163,655
1,511 144,662
19,112 593,194
1,170 83,386
RYDER SYSTEM INC............ 9,924 921,443
RYMAN HEALTHCARE LTD.. 109,625 730,018
S&T HOLDINGS CO LTD... 1,452 25,892
SABMILLER PLC...uiiiiiiiiiciitec ettt 88,147 4,619,466
SABRE CORP ..ottt e 8,322 168,687
SAFEWAY INC....otiiiiiii e b 42,948 1,508,334
SAFRAN SA... e s 68,955 4,276,249
SAGE GROUP PLC/THE ...ttt ettt sttt nne e 42,360 307,594
SAHA-UNION PCL.ccitiiiiiiiicticcictc et 23,400 28,450
SAIPEM SPA. ... e 10,337 109,635
SALESFORCE.COM INC.....oiiiiiiiiiiitiiiiic ittt 181,822 10,783,863
SALIX PHARMACEUTICALS LTD...oeiiiiiiiiiiin ittt 7,835 900,555
SALLY BEAUTY HOLDINGS INC.....ooviiiiiiiiiiiiniicnic it 30,205 928,502
SAM YOUNG ELECTRONICS CO LTD....coiiiiiiiiiiiiiirciieniic sttt 10,230 110,290
SAMART TELCOMS PCLu.cciitiiiiiiiiiiiiiciicci et 52,500 36,223
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SAMPO OYJeiiiiiie s 7,459 350,380
SAMSONITE INTERNATIONAL SA.....oiiiiiiiitiiitic st 67,200 199,308
SAMSUNG ELECTRONICS CO LTD...coiiiiiiiiiiiciiiiciic sttt 6,487 7,831,733
SAMYANG CORP....vviiitictec e 1,170 65,677
SAMYANG GENEX CO LTD...uveiiiiiiiiiiiciiii ettt 193 16,822
SAN MIGUEL CORP....viitiicttictcc ettt 53,780 88,727
SANDISK CORP ..ttt 72,974 7,149,993
SANDRIDGE ENERGY INC....oviiiiiiiiiiiiiiiii st 91,489 166,510
SANDS CHINA LTD oottt bbb s 430,214 2,116,439
41,630 406,289
1,869 64,693
27,562 166,772
168,451 15,422,090
1,851 46,316
24,321 476,935
16,147 871,355
SANTOS LTDuciiiiiiicticite et b s s 211,712 1,429,350
SAO MARTINHO SA. ... 3,600 49,093
SAP SE. .o s 129,415 9,123,436
SAPPILTD ettt 43,289 157,908
SAPUTO INC.coiiiictic et e a s s 20,634 622,093
SASOL LTD ittt 33,595 1,251,629
SBA COMMUNICATIONS CORP......viitiiiiiiticctictee et 24,024 2,660,898
SBIHOLDINGS INC..ooiiiiiiiiiiicticiin sttt 15,463 171,016
SCANA CORP...titt e 45,733 2,762,273
SCENTRE GROUP......oiitiiiiicticctct e 387,627 1,110,251
SCHINDLER HOLDING AG... 796 114,235
SCHINDLER HOLDING AG... 1,744 252,741
SCHLUMBERGER LTD...... 307,633 26,274,935
SCHNEIDER ELECTRIC SE....ooiiiiiiiiiiciiciic ettt 116,636 8,554,216
SCHRODERS PLC....iiiiitiiiii ittt 4,864 203,711
SCIENTEX BHD ..ottt e 22,100 44,813
SCOR SE..ee s 33,309 1,015,498
SCOTTS MIRACLE-GRO CO/THE....ctiuiirieiireeieietetereenee ittt ne 42,044 2,620,182
SCRIPPS NETWORKS INTERACTIVE L.ccouviiiiiiiiiiiiciiciccicic s 38,689 2,912,121
SCUD GROUP LTD..uviiiiiiitiiitii ittt 356,000 40,398
R =7 L | I 15,401 177,580
R =7 L | I 65,843 785,507
SEAGATE TECHNOLOGY PLC....oiiitiiiiiiiiiciiciic it 34,300 2,280,950
SEAH HOLDINGS CORP......utiiiiiitiictictin ettt 14 2,063
SEAH SPECIAL STEEL CO LTD..uviiiiiiiiiiiiiciiciiictc ettt 1,080 23,877
SEALED AIR CORP.................. e 35,272 1,496,591
SEARS HOLDINGS CORP.. 4,872 160,679
SEATTLE GENETICS INC.......cceeuenne 18,873 606,389
SEAWORLD ENTERTAINMENT INC....ooiiiiiiiiiiiiiiiiiicic e 12,500 223,750
1] =L 000 710 I Rt 21,530 1,247,140
SECURE ENERGY SERVICES INC....cviiiiiiiiiiiiicitiiciicnict s 2,000 29,303
SECURE ENERGY SERVICES INC....cviiiiiiiiiiiiiitiicticn et 3,700 54,210
SECURITAS AB....etie ettt st aes 65,623 791,760
] =1 =1 I ROt 24,217 342,257
SEGA SAMMY HOLDINGS INC.....ooiiiiiiiiiiiiiiiciii i 7,243 94,000
SEGRO PLC....etiiiiictic ettt 54,048 312,068
SEIINVESTMENTS CO..niiiiiiiiiciiiciiin st 24,761 991,430
SEIBU HOLDINGS INC....ooiiiiiiiiitiiiiic i 4,678 96,217
SEIKO EPSON CORP ...ttt e 20,138 854,935
SEKISUI CHEMICAL CO LTD.u.uviiiiiiiiiiiicsiie ettt 72,206 876,264
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SEKISUIHOUSE LTD...ceiiiiiiiiiiiiciii ettt 121,992 1,614,757
SELECT MEDICAL HOLDINGS CORP......ooivtiiiiiitiiiiicstic ettt 65,600 944,640
SEMBCORP INDUSTRIES LTD....uviiiiiiiiiiicniiiiiic ittt 262,299 880,862
SEMBCORP MARINE LTD...ouviiiiiiiiiiii ittt 32,510 79,981
SEMPRA ENERGY ...ttt 56,923 6,338,945
SEMTECH CORP....ttiticttt ettt sb e 27,554 759,664
SENIOR HOUSING PROPERTIES TRUS......ctiiiiiiiiiiiiiicicc s 37,991 839,981
SEOUL CITY GAS CO LTD..veiiiiiiitiicitictic ettt 144 18,734
R =10 =1\ L0 I 0 R 3,813 41,975
SERVICE CORP INTERNATIONAL/US....c.oeviiieirieiinnereninteesre e se e sneennes 39,632 899,646
SERVICEMASTER GLOBAL HOLDINGS 7,660 205,058
SERVICENOW INC 26,852 1,821,908
SESSA..cciii, 11,863 426,554
SEVEN & | HOLDINGS CO LTD... 28,932 1,051,755
SEVEN BANK LTD...oiiiiiiiiiiciiictic ettt s 23,274 98,613
SEVENTY SEVEN ENERGY INC....coiiiiiiiiiiiiiiiiic it 6,839 36,999
SEVERN TRENT PLC...citiiiiiiiiiciii ittt 2,650 82,888
SEWON PRECISION INDUSTRY CO LT....oiiiiiiiiiiiiiiiiiiic it 390 8,959
SGS SA. s 210 432,194
SHANDONG MOLONG PETROLEUM MACH.......ccoviiiiiiiiiiiiici s 1,200 472
SHANGHAI JIN JIANG INTERNATION. ...ttt 86,000 27,503
SHANGHAI MECHANICAL AND ELECTR ...ttt 13,400 28,408
SHANGRI-LA ASIA LTD.c.uviiiiiiticsiie ettt 41,908 57,824
SHARP CORP/JAPAN. ..ottt sttt sttt et n et nn e ee 60,257 134,692
SHAW COMMUNICATIONS INC....oooiiiiiiiiiiiiiciiicic i 15,445 418,045
R L T T I U 1,000 36,607
SHERWIN-WILLIAMS CO/THE......... 15,263 4,014,780
SHIKOKU ELECTRIC POWER CO INC 6,934 84,727
SHIMADZU CORP......... 17,461 179,423
SHIMAMURA CO LTD...ooiiiiiiiiiiiiiiic ettt 897 77,808
SHIMANO INC..ooiiiiiii bbb 3,066 400,208
SHIMIZU CORP....tiitii ettt bbb e s 22,521 154,592
SHIN-ETSU CHEMICAL CO LTD..cuviiiiiiiiiiiiciiic ittt 16,042 1,052,474
SHINSEGAE INFORMATION & COMMUN......cociiiiiiiiiiiiciici e 645 65,724
SHINSEI BANK LTD ..ottt st sbe s s 64,097 112,803
SHIONOGI & CO LTD..uviiiiiiiiiiiiiieicic et 11,600 302,348
SHIP HEALTHCARE HOLDINGS INC....ooouiiiiiiiiiiiicciiciec et 6,400 146,368
] S N 92,092 6,509,136
SHISEIDO CO LTD..ceiiiiiiiiiitii ittt bbb s ne e 6,529 92,194
1] (0 2 = I = I 1 LS 75,043 551,566
SHOWA SHELL SEKIYU KK...oviiiiiiiiiiiiiiiciiccc s 13,469 133,797
SIAM COMMERCIAL BANK PCL/THE... 41,600 230,128
SIBANYE GOLD LTD.....ccvvuviviininnns 16,792 127,115
SIBANYE GOLD LTD... 85,896 167,430
SIEMENS AGe...iiiiiiiiiic i 45,931 5,210,513
SIGMA-ALDRICH CORP....ctiitiictict s 20,662 2,836,273
SIGNATURE BANK/NEW YORK NY....ctiiiiiieiiierininieiiereeneesee et seeiese e ssesesneseneenens 9,388 1,182,512
SIGNET JEWELERS LTD..cuviiiiiiiiiiiccticrc ettt 14,988 1,971,971
SIKA AG ...t 362 1,069,624
SILGAN HOLDINGS INC...ouiiiiiiiiiiiiciicici st 8,149 436,786
SILVER WHEATON CORP....ooiitiitiiiticti ettt 36,896 752,733
SIMON PROPERTY GROUP INC.....oeiiiiiiiiiiiiiiiiciicnii st 68,432 12,462,152
SINGAMAS CONTAINER HOLDINGS LT....ccuiiiiiiiiiiiiiieciiccii ittt 2,040,000 339,349
SINGAPORE AIRLINES LTD..uuiiiiiiiiiiiiiiciiii ittt 21,029 184,089
SINGAPORE EXCHANGE LTD...couiiiiiiiiiiiiiciicnc st 31,039 182,941
SINGAPORE PRESS HOLDINGS LTD.....coiuiiiiiiiiiiniicciicitec ettt 62,695 199,189
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SINGAPORE TECHNOLOGIES ENGINEE........ccoiiiiiiiiiiiiiiiiccicicte s 61,296 157,276
SINGAPORE TELECOMMUNICATIONS L....uviiiiiiiiiiiiiiiiiciiiiiicsii e 311,746 917,523
SINO LAND CO LTDuuviiiiiiiiiiiic ittt 218,436 352,659
SINOTRUK HONG KONG LTD..ccuviiiiiiiiiiicciicsiis ittt 228,500 127,585
SINTEX INDUSTRIES LTD...uvviiiiiiiiiciiiiiec ittt 84,556 128,463
SIRIUS XM HOLDINGS INC....ooiiiiiiiiiiiiiiiciicii et 483,443 1,692,051
SIRONA DENTAL SYSTEMS INC...ooviiiiiiiiiiiicictic et 10,772 941,150
SISTEMA USFC. ..o b 15,939 83,042
SIX FLAGS ENTERTAINMENT CORP......ooiiiiiiiiiiiiciii et 13,605 587,056
SIM HOLDINGS LTD..veiiiiiticitii ettt 574,851 916,221
SKIGAS LTD ettt 429 37,781
SK HOLDINGS CO LTD... 7,612 1,132,295
SK HYNIX INC................ 45,198 1,963,522
SK TELECOM CO LTD....... 1,437 350,376
SKANSKA AB......tiiii it 14,841 318,309
SKF AB.. e 7,426 156,427
SKY NETWORK TELEVISION LTD....eviiiiiiiiiiiiiiiiciic ittt 171,900 811,517
SKY PLC..ceieeete s 95,816 1,343,116
SKYWORKS SOLUTIONS INC....oooiiiiiiiiiiiiiciic it 118,201 8,594,395
SKYWORTH DIGITAL HOLDINGS LTD...coouiiiiiiiiiiiiiiicciicicie st 1,556,000 846,737
SL GREEN REALTY CORP ..ottt 21,041 2,504,300
SLIM CORP ...ttt 78,474 799,650
SIM ENERGY CO..oiiiiiiiiiiiciictctct s 12,501 482,289
SMC CORP/IAPAN......cvetiietiirtetiet ettt ettt ettt ettt nn et n bt ne s 5,430 1,447,909
SMITH & NEPHEW PLC.....oiiiiiiiiiiiiicicic e 82,212 1,522,886
SMITHS GROUP PLC...uiiiiiiiiiiiictct s 109,689 1,877,938
SML ISUZU LTD.....cccoevviririiinnnnne 1,664 21,523
SMURFIT KAPPA GROUP PLC. 95,431 2,159,406
SNAM SPA....... 298,765 1,482,234
SNAP-ON INC...oiitiiiiiii bbb a e ae s 10,862 1,485,270
SNC-LAVALIN GROUP INC....ooiiiiiiiiiiiiciic et 5,908 226,016
SNYDER'S-LANCE INC....oviiiiiiiieieitee ettt sttt s es 7,172 219,105
SOCIETE BIC SA. ..ottt a s s 1,110 147,546
SOCIETE GENERALE SA......oiiiiiiii e 131,275 5,558,137
SODA SANAYITAS....oiie e 52,011 95,223
SODEXO SA... et 22,257 2,188,770
SOFTBANK CORP....viitiicticte ettt bbb 92,065 5,536,416
SOLARCITY CORP ..ttt s s 7,930 424,096
SOLARWINDS INC...oiiiiiiiiiictic it 12,186 607,228
SOLERA HOLDINGS INC...coviiiiiiiiiiiiiciic ittt 12,851 657,714
SOLVAY SA .o 13,398 1,822,257
SOMPO JAPAN NIPPONKOA HOLDINGS... 98,672 2,510,933
SONATA SOFTWARE LTD......ccovuviiirnirnee. 46,162 92,364
SONIC AUTOMOTIVE INC... 14,100 381,264
SONIC CORP ...ttt s saa e s 84,598 2,303,604
SONIC HEALTHCARE LTD..coiiiiiiiiiitic ittt 14,875 225,200
SONOCO PRODUCTS CO..ueiiiiiiiiiiiiiiiic ittt s 19,032 831,698
SONOVA HOLDING AG....cuiiiiiiiiiiiii ittt st 2,092 309,279
SONY CORP ..ttt s 40,931 844,088
SONY FINANCIAL HOLDINGS INC....ooviiiiiiiiiiiiiciicnii ettt 6,802 101,098
SOUTHERN CO/THE....ciitiiiieiirieienietetereiere ettt st n et sn e sn e 196,279 9,639,262
SOUTHERN COPPER CORP.....cutiiiiiitiiitiictictc s 27,180 766,476
SOUTHERN CROSS MEDIA GROUP LTD.....cviiiiiiiiiiiiiciiciie ittt 420,100 386,762
SOUTHWEST AIRLINES CO...uviiiiiiiiiiiii it 129,010 5,459,703
SOUTHWESTERN ENERGY CO....ooouviiiiiiiiiiiiiiiitc it 130,849 3,570,869
SPANSION INC....cviiiiiiiiciicctie bbb s s ae s 25,632 877,127

135 STATE OF WISCONSIN INVESTMENT BOARD



VARIABLE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
SPARK NEW ZEALAND LTD...coiiiiiiiiiiiiiiiciicit et 223,314 543,699
SPARTAN ENERGY CORP......oviiitiiitiitii ittt 15,625 37,638
SPDR S&P BIOTECH ETF....ouiiiiiiiiiiiiiici i 36,844 6,876,564
SPECTRA ENERGY CORP.....utiitiiiitiitic ettt 146,281 5,310,000
SPECTRUM BRANDS HOLDINGS INC......ooiiiiiiiiiiiiiiiiiciictict s 3,992 381,955
SPIRIT AEROSYSTEMS HOLDINGS IN....oiiiiiiiiiiiitii it 34,678 1,492,541
SPIRIT AIRLINES INC....coiiiiiiiiiiticiti et 13,583 1,026,603
SPIRIT REALTY CAPITAL INC....ciiiiiiiiiiiiiiiictien sttt 74,005 879,919
SPLUNK INC....etiiiiiiiicti e s s 22,050 1,299,848
SPORTS DIRECT INTERNATIONAL PL....coiiiiiiiiiiitic et 10,519 116,616
SPRINT CORP....titiictti ettt 135,838 563,728
SPROUTS FARMERS MARKET INC.... 21,851 742,497
SPX CORP....covviitiiiiiiiiciicie, 1,605 137,902
SSEPLC...covviiiiinnen 91,722 2,319,744
STJUDE MEDICAL INC....uviiiiiiiiiiiiec et 69,990 4,551,450
STADA ARZNEIMITTEL AG...cuviiiiiiiiiiitiiciec st 16,600 507,192
STANCORP FINANCIAL GROUP INC.....ooiiiiiiiiiiiiiii ittt 8,167 570,547
STANDARD BANK GROUP LTD...ccouiiiiiiiiiiiiiciic ittt 21,634 268,313
STANDARD CHARTERED PLC......ctiiiiiiiiiiiiiiiictici s 359,704 5,401,163
STANDARD LIFE PLC...iiiiiiitiiiictic st 93,385 582,588
STANLEY BLACK & DECKER INC.....ooiiiiiiiiiiiiiii i 59,346 5,701,964
STANLEY ELECTRIC CO LTD...uviiitiiiiiiiiii ittt 43,783 956,766
STAPLES INC.otiic s s 112,379 2,036,307
STARBUCKS CORP.....viiiiiitiictictc ettt 180,394 14,801,328
L2 3 1= I 22,948 71,869
STARWOOD HOTELS & RESORTS WORL 33,311 2,700,523
STARWOOD PROPERTY TRUST INC.......... 41,284 959,440
STARZ.....cviiiiiitiiiieciiec e 17,377 516,097
STATE BANK OF BIKANER & JAIPUR... 5,241 54,542
STATE BANK OF INDIA. ...ttt 50,550 249,737
STATE NATL COS INC..uviiiiiiiiiiictc ettt s 56,070 671,719
STATE STREET CORP ..ottt 130,588 10,251,158
STATOIL ASA. ..o s bbb e b s aa e b sae e 142,420 2,492,215
STEEL DYNAMICS INCi..ooiiiiiiiiitiicticci ettt s 70,423 1,390,150
STELLA-JONES INC..oviiiiiiiiictc e 1,900 53,707
STERICYCLE INC oottt s s 15,792 2,070,015
STIDES ARCOLAB LTD INRIO....ciiiiiiiiiiiiiiii ittt 3,201 48,682
STIFEL FINANCIAL CORP....ootiiiitiitn it 44,424 2,266,512
STMICROELECTRONICS NV..uiiiiiiiitiiiiicitii it 24,895 186,770
STOCK BUILDING SUPPLY HOLDINGS.......coiiiiiiiiiiiiiciicsiiciie sttt 29,477 451,588
STOCKLAND ..ottt s e sa e san s sabe e 171,011 576,581
STORA ENSO OVl... 115,964 1,043,296
STRATASYS LTD...... 9,216 765,942
STRYKER CORP.... 62,684 5,912,982
SUBSEA 7 SA .. s 10,984 112,147
SUEDZUCKER AG ..ottt 25,871 374,567
SUEZ ENVIRONNEMENT CO...ouviiniiiiiiiiiiiiiiicic ittt 122,085 2,132,467
SUGI HOLDINGS CO LTD.cutiiiiiiiiiiiiiiiiie sttt 4,600 188,957
R U7 1 1 C 10,492 1,119,259
SUMUCO CORP...tictc s e 56,700 827,126
SUMITOMO CHEMICAL CO LTD...uviiiiiiiiiiiiiieitic ittt 141,057 563,546
SUMITOMO CORP ...ttt 160,412 1,661,718
SUMITOMO DAINIPPON PHARMA CO Lu...uuiiiiiiiiiiiiiiiciicniin i 6,222 60,770
SUMITOMO ELECTRIC INDUSTRIES Lu...uviiiiiiiiiiiiiiiiciicniec it 29,473 371,931
SUMITOMO HEAVY INDUSTRIES LTD.....coviuiiiiiiiiiiiiiciii ettt 21,333 116,189
SUMITOMO METAL MINING CO LTD...coviiiiiiiiiiiiiiiiciic it 129,352 1,952,768
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SUMITOMO MITSUI FINANCIAL GROUP.......ccviiiiiiiiiiiicii s 248,511 9,068,231
SUMITOMO MITSUI TRUST HOLDINGS.......ooiiiiiiiiiiiiiciic it 288,002 1,112,661
SUMITOMO REALTY & DEVELOPMENT .....ccuiiiiiiiiiiiiiiiincini e 39,485 1,360,626
SUMITOMO RUBBER INDUSTRIES LTD.....coiiiiiiiiiiiiiiiniiiciecie it 114,704 1,722,067
SUN HUNG KAI PROPERTIES LTD....cooiuiiiiiiiiiiiiiiic ettt 119,117 1,817,126
SUN LIFE FINANCIAL INC...coiiiiiiiiiiiice et 23,836 862,685
SUNCOR ENERGY INCi..ooiiiiiiiiiiictic ittt 100,961 3,216,457
SUNCORP GROUP LTD..ocoviiiiiiiiiiiiiiiin ittt s s 66,530 765,494
SUNDRAM FASTENERS LTD...coiiiiiitiiiiiisiiiciiciiccti st 6,757 20,178
SUNEDISON INC..c.oviiiiiiiiiiiicii i 49,926 974,056
SUNGDO ENGINEERING & CONSTRUCT .....ccciiiiiiiiiiiiciiiicie et 3,784 17,317
SUNGWOO HITECH CO LTD.......ccceuvnee 9,796 104,274
SUNPOWER CORP......cocvveriiiininns 8,435 217,876
SUNTEC REAL ESTATE INVESTMENT.. 172,757 255,531
SUNTRUST BANKS INC...cvviiiiiiiiiiii ittt 91,845 3,848,306
SUNWAY BHD...otiiiiiiiei s s 189,300 178,120
SUPER GROUP LTD/SOUTH AFRICA.......ccviteirteientetiieretneei sttt sne e ssesesnesesenens 42,510 125,670
SUPERIOR ENERGY SERVICES INC......coctiiiiiiiiiiiiciicniec i 73,684 1,484,733
U U = G 25,330 469,649
SURYA SEMESTA INTERNUSA TBK PT ..ottt 1,256,900 108,590
SUZUKEN CO LTD/AICHI JAPAN. ....c.eiteuirietenintetnreneneette ettt st snee s s 2,714 75,606
SUZUKI MOTOR CORP....ootiiitiiitccticten ettt 29,287 889,150
SVB FINANCIAL GROUP.....cuiiiiiiiiiciii it 21,515 2,497,246
SVENSKA CELLULOSA AB SCA.....ooiitiitii ittt 181,776 3,921,945
SWATCH GROUP AG/THE....c.iieiiriireinteirieiteeret ettt sn et neenes 1,201 536,893
SWEDBANK AB.....otiiiii i s 163,695 4,088,062
SWEDISH MATCH AB... 48,119 1,504,746
SWIRE PACIFIC LTD.......... 45,984 598,901
SWIRE PROPERTIES LTD..... 85,225 251,669
SWISS LIFE HOLDING AG....uoiiiiiiiiiiiiiiiiicci ettt 7,454 1,773,387
SWISS PRIME SITE AG ..ottt 4,183 307,310
SWISS RE AG ..ttt 29,953 2,521,580
SWISSCOM AG....eiiiiiiiiiiciic et a s s sbe e enes 2,342 1,231,515
SYARIKAT TAKAFUL MALAYSIA BHD.......coiiiiiiiiiiiiicnicic s 3,800 12,259
SYDNEY AIRPORT ..ottt s 42,397 163,416
) 0T I I I N 3,000 25,642
SYMANTEC CORP...ovittictiec et 128,983 3,309,059
SYMRISE AG...iiiiiiiiiicci et 4,819 292,320
SYNCHRONY FINANCIAL.....oiitiiitiitii ittt 23,956 712,691
SYNDICATE BANK.....etiiiiitiicticcte s s 12,379 25,798
SYNGENTA AG 8,932 2,876,506
SYNOPSYS INC 28,833 1,253,371
SYNOVUS FINANCIAL CORP... 25,791 698,678
SYNTEC CONSTRUCTION PCL.... 681,700 55,531
SYSCO CORP ..t e 167,202 6,636,247
SYSMEX CORP ..ttt bbb 5,588 251,214
T ROWE PRICE GROUP INC.....utiiiiiiiiiiiiiiiiciie ittt 48,995 4,206,711
T&D HOLDINGS INC.oiiiiiiiiiiiccici bbb 22,711 276,180
TABCORP HOLDINGS LTD..ueiiiiiiiiiitiiiicite ettt 29,796 101,192
TABLEAU SOFTWARE INC.....oooiiiiiiiiiititc s 7,122 603,661
TAE KYUNG INDUSTRIAL CO LTD...cviiiiiiiiiiiiiciicsiee ettt 5,370 28,336
TAEKWANG INDUSTRIAL CO LTD...uviiiiiiiiiiiiiciicsiii ittt 134 140,931
TAHOE RESOURCES INC.....oiiiiiiiiiiiiiiicic st 2,100 29,281
TAHOE RESOURCES INC.....oiiiiiiiiiiiiiiiictic st 15,486 214,791
TAIHEIYO CEMENT CORP....cvtiitiictict s 46,419 146,735
TAISEI CORP...tiit ettt 40,205 230,375
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TAISHIN FINANCIAL HOLDING CO Lucvviiiiiiiiiiiiiiiiciecsiin s 1,060,530 437,944
TAISHO PHARMACEUTICAL HOLDINGS........tiiiiiiiiiiiiiiiictec it 1,219 75,238
TAIWAN SEMICONDUCTOR MANUFACTU.....ciiviiiiiiiiiiiiiciiiin et 22,000 98,158
TAIWAN SEMICONDUCTOR MANUFACTU.....coiviiiiiiiiiciiiciiiin e 59,988 1,342,531
TAIYO NIPPON SANSO CORP.....ootiiitiiitiiitii it 6,377 70,900
TAKASHIMAYA CO LTD...ooiiiiiiiiiiiiciictn ettt 10,762 86,800
TAKEDA PHARMACEUTICAL CO LTD..ccviiiiiiiiiiiiciiictec ettt 43,315 1,805,108
TAKE-TWO INTERACTIVE SOFTWARE.....ccuiiiiiitiiiiiien s 17,776 498,261
TALISMAN ENERGY INC..ooiiiiiiiiiiiciicic ittt 40,488 318,101
TALMER BANCORP INC....coiiiiiiiiiiiiciicic e 74,807 1,050,290
TAMBUN INDAH LAND BHD....coouiiiiiiiiiiiiciicticc s 106,500 49,344
TAMIL NADU NEWSPRINT & PAPERS.... 23,375 49,103
TANGER FACTORY OUTLET CENTERS.... 16,991 627,987
TARGA RESOURCES CORP.. 7,037 746,274
TARGET CORP....viitictc bbb 140,169 10,640,229
TATA MOTORS LTD..eeiiiiitiitictic et 1,883 79,613
TATA MOTORS LTD..oeiiiiiticiictc ettt 202,823 1,592,284
TATA STEEL LIMITED. ...ttt s s 33,636 212,828
TATE & LYLE PLC...iiiiiiiiicc bbb 270,890 2,546,983
TATTS GROUP LTD.coiiiiiiiiticiticciec ettt bbb 56,029 158,646
TAUBMAN CENTERS INC..coviiiiiiiiin s 11,797 901,527
TAURON POLSKA ENERGIA SA......oiiiiiiiiiiiti ettt 231,792 329,547
TAYLOR MORRISON HOME CORP......ooiiiiitiiciictic ittt 5,949 112,377
TAYLOR WIMPEY PLC....oiiiiiiiiiiiicictc ettt 235,500 506,006
TCF FINANCIAL CORP....veiiiicticctc ettt b st 12,238 194,462
TD AMERITRADE HOLDING CORP.....uviiiiiitiintiictc it 50,121 1,793,329
TDC A/S it 120,104 921,798
TDK CORP.......ovvvirninne 13,294 793,903
TE CONNECTIVITY LTD.... 55,202 3,491,527
TECH DATA CORP....tiitictctct bbb 20,744 1,311,643
TECHNIP SA ..o 29,005 1,734,343
TECHTRONIC INDUSTRIES CO LTD...oooiiiiiiiiiiiniiictic it 263,152 848,347
TECK RESOURCES LTD...cuutiiiiiiiiciii ittt s ae s s 116,848 1,602,026
TECO ENERGY INCi..ooiiiiiiiiiiicicti ettt 43,304 887,299
TEEKAY CORP ...ttt 8,502 432,667
=L L 1 N 36,676 98,194
TELE2 ABi.eeee et e 23,441 284,319
TELECOM ITALIA SPA. ...ttt s 1,588,339 1,695,177
TELECOM ITALIA SPA. ...ttt 1,598,661 1,341,548
=L | L 7,725 886,985
TELEFONAKTIEBOLAGET LM ERICSSO......ociiiiiiiiiiiiiiiiiiicitic i 218,849 2,637,678
TELEFONICA BRASILSA.......ooviiiiiiiinns 28,896 510,881
TELEFONICA DEUTSCHLAND HOLDING. 222,762 1,189,808
TELEFONICA SA.......covreniee 526,403 7,592,729
TELEKOM MALAYSIA BHD......oooiiiiiiiiiiciiicic st 267,000 525,371
TELEKOMUNIKASI INDONESIA PERSE.......cctiiiiiitiiiiiic s 1,353 61,196
TELEKOMUNIKASI INDONESIA PERSE.......ccuiiiiiiiiiiiiiin i 332,500 76,917
TELENET GROUP HOLDING NV....oiiiiiiiiiiiiiiiiiiiccie e s 2,056 115,524
TELENOR ASA....ti e e 54,626 1,103,806
TELEPHONE & DATA SYSTEMS INC....ooiiiiiiiiiiiiiiiciii s 15,949 402,712
TELIASONERA AB.....ootiitiiit et 408,565 2,630,432
TELKOM SA SOC LTD...oeiiiiiiiiiiiictic ettt st st 86,608 524,046
TELSTRA CORP LTD..utiiiiiiiitiiciictie ittt 458,414 2,239,604
TELUS CORP ..ottt 10,300 372,516
TELUS CORP ..ottt bbb s s 14,464 523,114
TEMPUR SEALY INTERNATIONAL INC...coviiiiiiiiiiiiiiiiint s 11,342 622,789
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TENAGA NASIONAL BHD...cuviiiiiiiiicticc s 604,800 2,387,027
TENARIS SA e 18,439 278,009
TENCENT HOLDINGS LTD..ocoiiiiitiiiiiciicciicie sttt 12,600 182,789
TENET HEALTHCARE CORP....cetiitiiciictictn s 18,216 923,005
TERADATA CORP ...ttt bbb e 51,382 2,244,366
TERADYNE INC...oviiiiiiictic s s 37,987 751,763
TEREX CORP....tiitictccct s bbb saa e 20,554 573,046
TERNA RETE ELETTRICA NAZIONALE.......ooiiiiiiiiiiccctcc s 58,836 267,691
TERNIUM SA ..ot s a e ae s 26,894 474,410
TERUMO CORP....etiitictcctct et a s 11,768 270,607
TESCO PLC ..ottt 575,404 1,695,706
TESLA MOTORS INC.. 17,733 3,943,997
TESORO CORP......ccovveruiinne 28,611 2,127,228
TETRA TECHNOLOGIES INC................ 29,101 194,395
TEVA PHARMACEUTICAL INDUSTRIES....coiiiiiiiiiiiiiiicic s 40,100 2,306,151
TEVA PHARMACEUTICAL INDUSTRIES.....oiiiiiiiiiiiiiiiccic s 60,262 3,437,835
TEXAS CAPITAL BANCSHARES INC....ooiiiiiiiiiiiicccin s 52,215 2,836,841
TEXAS INSTRUMENTS INC...oveiiiiiiiiic e 201,274 10,761,114
TEXAS ROADHOUSE INC...cviiiiiiiiiiiiciicctic it 3,469 117,113
TEXTRON INC.ooiiiiiie s s 52,042 2,191,489
TFS FINANCIAL CORP ..ottt s 13,844 206,068
THAI VEGETABLE OIL PCL...ucoiiiiiiiiiiiic ittt 42,800 27,709
THALES SA. ..o 3,629 197,585
THANACHART CAPITAL PCL ..ttt 185,700 179,209
THERAVANCE INC....oviiiiiiiiiticcc s s 30,000 424,500
THERMO FISHER SCIENTIFIC INC...coviiiiiiiiiiiicticcin et 92,004 11,527,181
THK CO LTD..ccvviviiiiiiiiieciias 4,353 106,234
THOMSON REUTERS CORP.... 14,109 570,938
THOMSON REUTERS CORP.......... 66,250 2,672,525
THOR INDUSTRIES INC...ooiiiiiiiiiiitict e s 8,588 479,812
THORATEC CORP...titicttt ettt be e 9,958 323,237
THYSSENKRUPP AG.....oiiiiiiiiiiiiiiicii s 11,383 292,835
TIDEWATER INC.ooiiiiti st 9,267 300,343
TIETO QYo e 29,459 766,764
TIFFANY & €Ottt bbb 19,843 2,120,423
TIM PARTICIPACOES SA.....oiiiiiiiicicct s e 16,166 359,047
TIM PARTICIPACOES SA.....oiiiiiiiicictit e 92,800 411,250
TIME WARNER CABLE INC.....oooiiiiiiiiiiiiiiic st 68,758 10,455,341
TIME WARNER INC...oviiiiiiiii e s 203,837 17,411,757
TIMKEN CO/THE. ...ttt es e n et ee 49,430 2,109,672
TIMKENSTEEL CORP....viitiictictcctct s 24,725 915,567
TJX COS INC/THE.... 164,100 11,253,978
T-MOBILE US INC... 57,490 1,548,781
TNT EXPRESS NV.... 17,115 114,754
QIO 7Y A1 (0 T I 5 RN 108,000 432,378
TOBU RAILWAY CO LTD..ceiiiiiiiiiiiin ittt 40,572 175,289
TOHO CO LTD/TOKYO...veeieeieeieisreierreteseestee ettt et ss e n et nesennene 4,505 102,842
TOHO GAS CO LTD..eiiiiiiticiii ettt s 15,625 77,151
TOHOKU ELECTRIC POWER CO INC....uviiiiiiiiiiiiiiticci ettt 17,653 207,015
TOKIO MARINE HOLDINGS INC.....cooiiiiiiiiiiiiiiiicic et 80,147 2,629,453
TOKYO ELECTRIC POWER CO INC....ooviiiiiiiiiciiccii ettt 101,560 416,761
TOKYO ELECTRON LTD.ciiiiiiiiiiiiicciiccic sttt s 12,577 967,284
TOKYO GAS CO LTD..utiiiiiciiictic ittt s 90,684 493,224
TOKYO TATEMONO CO LTD.cuiiiiiiiiiicitii ittt 29,867 219,466
TOKYU CORP....oti ettt bbb s 45,333 283,201
TOKYU FUDOSAN HOLDINGS CORP.....cooiiiitiiitiiiin ittt 34,452 241,663
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TOLL BROTHERS INCi...ooiiiiiiiiiiiiciicic ettt 33,144 1,135,845
TOLL HOLDINGS LTD.cutiiitiiiiiiiiic ittt 140,514 677,289
TONENGENERAL SEKIYU KK...vviiiiiiiiiiiiciiciciic s 20,422 175,272
TONGYANG LIFE INSURANCE.........coiiiiiiiiiiiiccc e 6,300 61,616
TOP FRONTIER INVESTMENT HOLDIN.....ceiiiiiiiiiitiiiiicii e 5,830 16,161
TOPPAN PRINTING CO LTD...oiiiiiiiiiitiiiiiciic sttt 21,552 141,469
TORAY INDUSTRIES INC..coeiiiiiiiiiiiicctictc st 57,190 461,832
TORCHMARK CORP ...ttt s 24,571 1,331,011
TORNIER NV ..t 31,721 808,886
TORO CO/THE. ..ottt ettt ettt sttt st n et n b e ne s 48,127 3,070,984
TORONTO DOMINION BANK......oiiitiiitiiiiiiitii i 102,622 4,918,236
TORRENT PHARMACEUTICALS LTD....... e 3,334 59,703
TOSHIBA CORP.....oovtiiitiiiieiniicciiciias 263,413 1,125,758
TOSHIBA PLANT SYSTEMS & SERVIC..... 6,500 101,489
TOTAL ACCESS COMMUNICATION PCL....ooviiiiiiiiiiiiiiiiic ittt 245,700 720,670
TOTAL SA e s 215,995 11,113,229
TOTAL SYSTEM SERVICES INC...ooouiiiiiiiiiiitiiitic et 31,241 1,060,944
1O L I S 11,139 130,812
TOURMALINE OIL CORP....viitiiticcticti ettt 52,079 1,740,088
TOWA PHARMACEUTICAL CO LTD Y50....uuiiitiiiiiiiiiiiicsiic ittt 2,750 122,941
TOWERS WATSON & CO...ooiiiiiiiiiiiiiciiein i 33,753 3,819,827
TOYO SEIKAN GROUP HOLDINGS LTD...oeoiiiiiiiiiiiiiicniic it 6,345 80,017
TOYO SUISAN KAISHA LTD...oeiiiiiiiiiiiiiii ittt 18,122 589,481
TOYO TIRE & RUBBER CO LTD....coouiiiiiiiiiiiiciiicic i 80,000 1,592,060
TOYODA GOSEI CO LTD..couiiiiiiiiiii ittt 37,537 762,981
TOYOTA INDUSTRIES CORP.....oeiiiiiticctictec et 6,352 329,004
TOYOTA MOTOR CORP...... 350,976 22,124,997
TOYOTA TSUSHO CORP... 8,266 194,628
TPG TELECOM LTD....ccvvvviiniiiniinns 10,851 59,939
TPI - TRIUNFO PARTICIPACOES E....cuvviiiiiiiiiiiiciiccci it 5,300 15,352
TPIPOLENE PCL...uciitiiiiictict et 595,000 30,926
TRACTOR SUPPLY CO..uvviiiiiiiiiitic ittt 25,829 2,035,842
TRANSALTA CORP ..ttt 20,852 189,392
TRANSCANADA CORP ..ottt 51,372 2,532,563
TRANSDIGM GROUP INC.....ooiiiiiiiiiiiiiiictc it 12,506 2,455,553
TRANSOCEAN LTD..oviiiitiiiiiiiiciie sttt st 14,142 261,306
TRANSURBAN GROUP......utiiiiiitiitic it 129,208 907,227
TRAVELERS COS INC/THE. ... ittt ettt st n e 89,290 9,451,347
TRAVELSKY TECHNOLOGY LTD..viiiiiiiiiiiiiciiicciieniin et 54,000 58,353
TRAVIS PERKINS PLC...ooiiiiiiiiiiictic ettt 35,045 1,014,738
TREASURY WINE ESTATES LTD...ooiiiiiiiiiiiiiticctietc et 25,405 99,169
TREEHOUSE FOODS INC........ 25,175 2,153,218
TREND MICRO INC/JAPAN.. 7,746 215,786
TRIDENT LTD/INDIA............ 133,114 54,197
TRIMBLE NAVIGATION LTD...oeiiiiiiiiiitiiciiciic ittt 88,942 2,360,521
TRINET GROUP INC...ooiiiiiiiiictic st 38,414 1,201,590
TRINITY INDUSTRIES INC..ooniiiiiiiiiiiicen et 68,874 1,929,161
TRIPADVISOR INC...ciiiiiiiiiiiiic s e 50,784 3,791,533
TRIUMPH GROUP INC....ooiiiiiiiiiiiiiiciic i 20,310 1,365,238
TRUEBLUE INCu.cotiiiiiiti et 64,893 1,443,869
TRW AUTOMOTIVE HOLDINGS CORP.....ctiiiiiitiiiiicticciccct s s 45,757 4,706,107
TRYG A/S ettt ettt 821 91,923
TS CORP/KOREA. ...ttt sttt sttt ettt sttt sa e en et n et ne s enes 1,032 23,426
TTM TECHNOLOGIES INCi....ooiiiiiiiiitiiiiiciicti i 92,779 698,626
1L N 7,928 127,449
1L N 9,725 162,252
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JLIL O L N 59,547 384,301
TUMIHOLDINGS INC...ooiiiiiiictiiiin et 37,322 885,651
TUPPERWARE BRANDS CORP.....coutiitiiiiiiiticciict s 9,410 592,830
TURK EKONOMI BANKA TRY L.ttt 22,756 23,849
TURK HAVA YOLLARI AO ..ottt sttt 153,419 631,986
TURKIYE IS BANKASL. ...ttt s 547,164 1,577,536
TURKIYE SISE VE CAM FABRIKALAR......oiiiiitiiiic s 282,076 439,207
TURQUOISE HILL RESOURCES LTD....coiuiiiiiiiiiiciiciiicic et 123,766 383,613
TVS MOTOR CO LTD..ceiiiiiiiiiiiciie ettt 104,997 446,536
TWENTY-FIRST CENTURY FOX INC....cviiiiiiiiiiitiiiiic s 144,094 5,533,930
TWENTY-FIRST CENTURY FOX INC....cviiiiiiiiiiitiiiiicncii e 258,075 9,520,387
TWITTER INC..oooniiiiiiiiiiiiiiec 96,082 3,446,461
TWO HARBORS INVESTMENT CORP.. 68,416 685,528
TYCO INTERNATIONAL PLC.... 78,032 3,422,484
TYLER TECHNOLOGIES INC...ocouviiiiiiiiiiiiciecnien ettt 5,724 626,435
TYSON FOODS INC....uviiiiiiiiiciiiiic it s 175,340 7,029,381
UBIQUITI NETWORKS INC...ooouiiiiiiiiiiiniicte it 21,627 641,024
UBS GROUP AG.....ciiiiiiiiicticct st 247,384 4,254,811
UGB SA. e s 33,564 2,566,812
L1 1N 55,456 1,709,154
L1 =5 I I N 10,163 24,658
L1 L] PO 61,745 2,345,075
ULTA SALON COSMETICS & FRAGRAN.......oociiiiitiiiiiiic s 27,018 3,453,981
ULTRA PETROLEUM CORP.....ootiitiiiticctictic it 28,497 375,021
ULTRATECH INCo.oiiiiiiictic ettt 64,768 1,202,094
UMICORE SA. .. a s eae s 5,714 230,278
UNDER ARMOUR INC...... 32,275 2,191,473
UNIBAIL-RODAMCO SE 7,140 1,838,972
UNIFIRST CORP/MA..... 3,737 453,859
UNILEVER NVt s 250,757 9,903,907
UNILEVER PLC...oitiiiii ittt 89,540 3,669,089
UNION PACIFIC CORP.....etiitii ittt s s 242,429 28,880,567
UNIPOLSAISPA. ..o s 35,545 96,087
UNIT CORP ..t bbb 16,766 571,721
UNITED CONTINENTAL HOLDINGS IN....ccviiiiiiiiiiiiiiiiciiiccs e 118,565 7,930,813
UNITED INTEGRATED SERVICES CO....uuuiiiiiiiiiiiiitiiciiciin st 114,000 109,303
UNITED INTERNET AG...uiiiiiiiiiiiiiiei ittt 19,633 890,528
UNITED MICROELECTRONICS CORP......oviiiiiitiiitii ettt 2,846,623 1,328,640
UNITED NATURAL FOODS INC....cooiiiiiiiiiiiiiiciicictec sttt 31,176 2,410,684
UNITED OVERSEAS BANK LTD....coctiiiiiiiiiiitiiiiic ittt 85,664 1,585,796
UNITED PARCEL SERVICE INC....ccviiiiiitiiiiiiiic et 179,991 20,009,599
UNITED RENTALS INC.......cccennnes 18,136 1,850,053
UNITED STATES CELLULAR CORP. 2,414 96,150
UNITED STATES STEEL CORP..... 27,113 725,002
UNITED TECHNOLOGIES CORP......eeiitiiiiiitincticctc sttt 255,384 29,369,160
UNITED THERAPEUTICS CORP....coviitiitiiciictci e 16,455 2,130,758
UNITED TRACTORS TBK PT..ceiiiiiiiticiii ittt 26,300 36,843
UNITED URBAN INVESTMENT CORP.....ouviiitiitiiiiicticciictc et 184 289,900
UNITED UTILITIES GROUP PLC.....vviiiiiiiiiiicniiicici sttt 2,227 31,808
UNITEDHEALTH GROUP INC....coiiiiiiiiiiciictictci s 266,233 26,913,494
UNIVERSAL HEALTH SERVICES INC.....oooiiiiiiiiiiiii it 22,581 2,512,362
UNIVERSAL ROBINA CORP ORP PHPL......ccuiiiiiiiiiciiiiictcn it 15,350 67,258
UNUM GROUP ..ottt 48,002 1,674,310
L0100 1V I U 33,672 176,860
UPC TECHNOLOGY CORP....oootiiiiiiitii ittt 1,090 390
L1 R 80,214 440,384
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UPM-KYMMENE OYJ...oiiiiiiiiiiici s 67,266 1,108,603
URBAN OUTFITTERS INCi...oiiiiiiiiiiiiciicic ettt 63,934 2,246,001
US BANCORP/MN.....ciutiieiirieiiieteeeret ettt sttt se e s s et n et ssen et n et nn et e n e neenes 300,333 13,499,968
USG CORP.....ti et 17,280 483,667
LA 0 S 8,526 132,340
VAIBHAV GLOBAL LTD...cuviiiiiiiiciic ittt st 718 7,140
VALEANT PHARMACEUTICALS INTL...uviiiiiitiiitiiiiic it 18,585 2,668,891
VALEO SA. .o 36,648 4,594,237
VALERO ENERGY CORP....ooiiiiiiiitiicti it 117,424 5,812,488
VALIDUS HOLDINGS LTD...uiiiiiiiiiiiiciicsien ettt 45,454 1,889,068
VALLOUREC SA... oottt 45,822 1,261,417
VALMONT INDUSTRIES INC... 18,960 2,407,920
VALSPAR CORP/THE........... 15,767 1,363,530
VANTIV INC.....oooviiiiiiiiiiiinie, 23,225 787,792
VARIAN MEDICAL SYSTEMS INC.....ooiiiiiiiiiiiiiicii ettt 19,382 1,676,737
VARUN INDUSTRIES LTD...cuviiiiiiiiiitii ittt 9,757 524
VA INC .. e 16,499 804,656
VECTREN CORP...ttiiictct e 15,410 712,404
VECTRUS INC .ottt bbb s s 4,345 119,053
VECTURA GROUP PLC...uviiiiiiiiicticin ittt 153,400 307,956
VEEVA SYSTEMS INC...ooiiiiiiiicict st 6,986 184,500
VENTAS INC..oe bbb e s 64,824 4,647,881
VEOLIA ENVIRONNEMENT SA....iiiiiiiiiiitic e 16,457 293,828
VERIFONE SYSTEMS INC....oviiiiiiiiiiiiiiic et 20,791 773,425
VERISIGN INCu.iiiiiiicic e 20,703 1,180,071
VERISK ANALYTICS INC..ciiiiiiiiiicicc ettt s 48,968 3,136,400
VERITIV CORP......oovtiiiiiiiiiiins 1,532 79,465
VERIZON COMMUNICATIONS INC.. 964,693 45,128,339
VERMILION ENERGY INC.............. 7,772 382,477
VERTEX PHARMAGCEUTICALS INC....oviiiiiiiiiiiin ittt 40,452 4,805,698
VESTAS WIND SYSTEMS A/S...oiiiteiirieiiteteirietsr ettt ettt 8,751 322,097
VESTEL BEYAZ ESYA SANAYI VE Tluviiiiiiiiiiiiciicciicii e 14,562 67,274
VESTEL ELEKTRONIK SANAYIVE Tlauiiiiiiiiiiiiiiiiiicii it 25,196 68,440
VE CORP....t et 64,326 4,818,017
VIACOM INC...oiiiiiiiicti bbb s s a s s 80,158 6,031,890
VIENNA INSURANCE GROUP AG WIEN......coiviiiiiiiiiiiiciiic s 1,498 67,213
VINCESA bbb 58,028 3,195,566
VIPSHOP HOLDINGS LTD...ciiutiiiiiiiiiciiiciec ittt 2,135 41,718
VISAINC ..o e 119,688 31,382,194
VISHAY INTERTECHNOLOGY INC.....ooiiiiiiiiiiiiiiiciicnii st 86,938 1,230,173
VISTA LAND & LIFESCAPES INC.....ccuiiiiiiiiiiiiiicniici e 299,800 48,255
VISTEON CORP.......coeviriririiins 8,198 876,038
VITAMIN SHOPPE INC.. 26,909 1,307,239
VIVENDI SA......... 47,413 1,187,029
VMWARE INC....otiiiiiii s b 28,206 2,327,559
VODAFONE GROUP PLC...utiiiiiiiiiitiiciicnictc s 3,694,643 12,826,582
VOESTALPINE AG ..ottt saae e 27,201 1,079,433
VOLKSWAGEN AG....oiiiiiiiiciiicii it 1,158 252,363
VOLVO ABi.....etet s e 59,926 648,387
VORNADO REALTY TRUST ..ottt 40,665 4,786,677
VOYA FINANCIAL INC..oooiiiiiiiiiictic ettt s 25,463 1,079,122
VST TILLERS TRACTORS LTD..c.utiiiiiiiiiiiieitiictc sttt 1,724 37,706
VULCAN MATERIALS CO...vtiiiiiiiiciicitictec it 23,289 1,530,786
VWR CORP ...ttt bbb s 5,473 141,587
WABCO HOLDINGS INC.....oiiiiiiiiiiiiiiiic ittt 10,566 1,107,105
WABTEC CORP/DE......c.iititiiiteiitenirteite ettt ettt sttt n et n e st n e 18,019 1,565,671

STATE OF WISCONSIN INVESTMENT BOARD 142



VARIABLE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

STOCKS

NAME SHARES FAIR VALUE
WADDELL & REED FINANCIAL INC....ccociiiiiiiiiiiiiiiiiii i 15,898 792,038
WALGREENS BOOTS ALLIANCE INC....ccuiiiiiiiiiiiiiiic it 211,159 16,090,316
WAL-MART STORES INCi...oiiiiiiiiiiiiiciicticc ettt 340,652 29,255,194
WALT DISNEY CO/THE. ... vttt sae et ss et ne e ee 359,862 33,895,402
WALTON ADVANCED ENGINEERING IN......cooiiiiiiiiiiiiitiiiici i 734 343
WAN HATLINES LTD.c.vviiiiiiiiiciiccti ettt s 100,000 87,811
WARTSILA OYJ ABP.....otitiiti ettt e 5,774 259,141
WASHINGTON PRIME GROUP INC.....ctiiiiiiiiiiiiciicsiin i s 29,063 500,465
WASTE CONNECTIONS INC...eviiiiiiiiiiicciictc s 76,710 3,374,473
WASTE MANAGEMENT INC...ooiiiiiiiiiiciccc s 86,777 4,453,396
WATERS CORP....tiitiictct et a e 15,810 1,782,103
WATSCO INC....oviiiiiiiiiiiciiciecie 16,222 1,735,754
WATTS WATER TECHNOLOGIES INC.. 21,387 1,356,791
WEINGARTEN REALTY INVESTORS........ e 22,862 798,341
WEIQIAO TEXTILE Ottt s 74,500 42,559
WEIR GROUP PLC/THE. ...ttt ettt ettt et 62,912 1,815,748
WELLS FARGO & CO...cviiiiiiiiiiictcin ettt 1,053,630 57,759,997
WENDEL SA. ..o 1,245 140,015
WENDY'S CO/THE ...ttt sttt ettt r e sae e se e n et e 50,875 459,401
WESCO INTERNATIONAL INC...cvviiiiiiiiiiii ittt 8,316 633,762
WESFARMERS LTD..cutiiiiiiiiiiccticts st 52,586 1,795,368
WEST JAPAN RAILWAY CO....uviiiiiiiiiiiiiiciic ittt 20,264 965,411
WEST PHARMACEUTICAL SERVICES L....oviiiiiiiiiiiiiiiciicintiii e 6,272 333,921
WESTAR ENERGY INC...oouiiiiiiiiiiii s 24,043 991,533
WESTERN ALLIANCE BANCORP.......coiiiiiiitiictictn et 124,572 3,463,102
WESTERN DIGITAL CORP.....eiitiitiictict et s 64,617 7,153,102
WESTERN UNION CO/THE........ 60,488 1,083,340
WESTFIELD CORP............... 143,734 1,060,975
WESTIJET AIRLINES LTD.......... 48,000 1,395,761
WESTLAKE CHEMICAL CORP......uviiiiiitiictic ettt 7,657 467,766
WESTPAC BANKING CORP.....ootiitiiiiiiiii i 387,849 10,524,859
WEYERHAEUSER CO...cviiitiiiiictict et 115,990 4,162,881
WH GROUP LTD.ciiiiiiiiiii ittt e 334,573 191,558
WH SMITH PLC.c.niiiiiiictc e 34,700 730,972
WHARF HOLDINGS LTD/THE......cctiteuirieiinierieereeneeiteeree sttt 109,915 793,728
WHEELOCK & CO LTD..uviiiiiiiiiiiiicicie ettt 123,902 578,380
WHIRLPOOL CORP.....tiiiiiitiitt et 36,807 7,130,988
WHITBREAD PLC.....oiiiiiiiiicctit ettt 2,088 155,298
WHITE MOUNTAINS INSURANCE GROU.......cooiiiiiiiiiiiiciic i 1,167 735,338
WHITECAP RESOURCES INC....outiiiiiiiiiiicticc s 8,800 86,917
WHITEWAVE FOODS CO/THE....c.eitiiiieiinieieniniiesretree ettt sae s neesnenens 32,404 1,133,816
WHITING PETROLEUM CORP.... 30,981 1,022,373
WHOLE FOODS MARKET INC.......... 55,455 2,796,041
WILLIAM DEMANT HOLDING A/S... 885 67,334
R T L o R 34,003 192,195
WILLIAMS COS INC/THE. ...ttt ettt ettt nnenen 161,197 7,244,193
WILLIAMS-SONOMA INC....ooiiiiiiiiiiiiiiicin it 31,205 2,361,594
WINBOND ELECTRONICS CORP......oovtiiitiiitiiitiicticin et 666,000 228,660
WINDSTREAM HOLDINGS INC...coviiiiiiiiiiiiciii it 112,388 926,077
WINPAK LTD oottt bbb s sbe e 1,300 37,589
WIPRO LTD..viiiiicticcite ettt sb s et 44,096 387,851
WISCONSIN ENERGY CORP ...ttt 34,655 1,827,705
WISTRON CORP TWDI10.....uiiiiiitiiiiiiiie ittt 24,000 21,796
WM MORRISON SUPERMARKETS PLC.....cotiiiiiiiiiiiiiiiiciic it 638,678 1,834,372
WOLSELEY PLC...iiiitiiei ittt st s 118,760 6,825,607
WOLTERS KLUWER NVttt 11,795 361,809
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WOLVERINE WORLD WIDE INC.....coiviiiiiiitiiiiiciic ittt 75,238 2,217,264
WOODSIDE PETROLEUM LTD....ceiiiiiiiiiiiiiniicsiicniec ettt 33,646 1,046,575
WOODWARD INC...ooiiiiiiiiiciiiiin et 49,911 2,457,119
WOOLWORTHS LTD..coiiiiiiiiiiiccicic s 110,749 2,780,573
WOORI BANK ...ttt 68,146 619,988
WORKDAY INC...otiiiiiiiii ittt sae s 32,165 2,624,986
WORLD FUEL SERVICES CORP......cviiiiiiiiiticctictc ettt s 13,430 630,270
WORLEYPARSONS LTD...utiiiiiiiiiiitiiciiciee ettt st 83,695 690,397
WP CAREY INC. .ottt bbb 18,521 1,298,322
WWPP PLC ..ottt e 119,917 2,514,889
WPX ENERGY INCi..ooiiiiiiiiiiii it 37,608 437,381
WR BERKLEY CORP.... 1,712 87,757
WR GRACE & CO......ccoeevvirnnne 14,246 1,358,926
WRIGHT MEDICAL GROUP INC.... 32,040 860,915
WTK HOLDINGS BHD....coiiiiiiiciiitiectci st 54,000 16,834
WUXI LITTLE SWAN CO LTD...coiiiiiiiiiicitii ittt 22,600 36,953
WUXI PHARMATECH CAYMAN INC.....ooviiiiiiiiiiiiiiicin ittt 15,243 513,232
WW GRAINGER INC...cuiiiiiiiiici it 10,876 2,772,184
WYNDHAM WORLDWIDE CORP......oeiitiitiiiiicticctctes et 23,753 2,037,057
WYNN MACAU LTD..ooiiiiiiiiiiictie i s 449,577 1,266,724
WYNN RESORTS LTD...ovoiiitiiiiiiiiiiic ittt 36,925 5,492,963
XCEL ENERGY INCu.ciiiiiiiitiiciictiet sttt 146,271 5,254,054
XCERRA CORP.....tiitict ettt a e sae s 60,231 551,716
XEROX CORP ...ttt s s saae e 359,152 4,977,847
XILINX INC ot s s 94,525 4,091,987
XINGQUAN INTERNATIONAL SPORTS....coitiiiiiiiiiiiicnec et 32,700 3,975
DI €T 10 o S 119,533 4,108,349
XXLASA......ccuene 7,000 68,389
XYLEM INC/NY.......... 34,264 1,304,430
YAHOO JAPAN CORP ...ttt 105,123 381,405
YAHOO! INC ..ot 176,655 8,922,844
YAMADA DENKI CO LTD..couiiiiiiiiiiiitic ittt 33,943 114,941
YAMAGUCHI FINANCIAL GROUP INC.....uviiiiiiiiiiiiiiiiciitecc i 8,927 92,699
YAMAHA CORP ..ot 6,565 98,287
YAMAHA MOTOR CO LTD.cuviiiiiiiiiiciicsiic ittt s 10,208 207,915
YAMANA GOLD INC.oooiiiiiiiitii et s 189,981 769,273
YAMATO HOLDINGS CO LTD...uoiiiiiiiiiiiiiiiciic ittt 14,219 283,977
YAMATO KOGYO CO LTD..uvviiiiiitiiiiiiiticstieites sttt s ae s 1,452 41,176
YANGZUIANG SHIPBUILDING HOLDL...cviiiiiiiiiiiiciicciecic it 74,843 68,060
YARA INTERNATIONAL ASA..... ittt 38,113 1,696,837
YASKAWA ELECTRIC CORP....coovtiiiitiitii it 16,737 216,655
YCINOX CO LTD.............. 479 369
YELP INC............. 9,490 519,388
YESCO CO LTD....oovvvvviriiiirinnnne 370 12,152
YIEH PHUI ENTERPRISE CO LTD...ccooiiiiiiiiiiiiicciicctic s 3,488 1,009
YOKOGAWA ELECTRIC CORP....viitiiiiiiticctictec ettt 15,427 171,518
YOKOHAMA RUBBER CO LTD/THE...c.cctitiieuirieiiniireieereereeteesreeseeiess et see e ssesesne e neenens 139,491 1,285,604
YUE YUEN INDUSTRIAL HOLDINGS Lu...uvviiiiiiiiiiiiiiicciccsien it 210,456 758,525
YUM!I BRANDS INC...ooviiiiiiiiiiiii st 82,305 5,995,919
YY INCoooe e e 7,274 453,461
ZARDOYA OTIS SA .ot bbb eaae e 6,770 75,367
ZAYO GROUP HOLDINGS INC...cuviiiiiiiiiiiii ittt 4,488 137,198
ZEBRA TECHNOLOGIES CORP......oeiitiitiiitiectic sttt 39,190 3,033,698
ZENSAR TECHNOLOGIES LTD...couviiiiiiiiiiiiicciicsiicrc et 9,966 95,425
ZESPOL ELEKTROWNI PATNOW ADAMO.......cueiiiiiiiiiiiiiic ittt 2,743 20,310
ZILLOW INC..ooiiiiiiictic et st 5,808 615,009
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ZIMMER HOLDINGS INCorervvoeveevereeeseeeesereseeeseeeseeeeseeesessseesesesesesssessserenesenesesessensseneesseeresereseens 81,459 9,239,080
ZIONS BANCORPORATION. ... ververeeeeeeeseseseeseseesseesssssssesesesessesssesseseseseessessesssesesssessesenesesens 37,853 1,079,189
ZODIAC AEROSPACE......eeeeveevereeeeeeeseveseseses e es s seses s sesesseases s aesesesesesesessesesenesesessesssasesesesseserene 7,293 246,303
ZOETIS INC.overerenene. 110,860 4,770,306
ZULILY INCorveeeeeeeee e eee e ses s es s es e seseses s eeseseseses s eesesesenesesesssesseeesanesssesseeesenesaesseseresenene 2,549 59,647
ZURICH INSURANCE GROUP AG.....veeeveeereeeereeeeeeesesesessesssesssesesssesesesesessesssesesesesessaseesssssssnes 27,522 8,633,430
ZYNGA INCoorveeeoeeeeeees e e s vese s ee s sesesesee s seseseease s aeseneseses s es s sesesee s eesesesesesseeresesaneseresseses 133,689 355,613
TOTAL STOCKS. ...veveeereerinseasesesessesssssssssssssenstsssasssssssssenstassassstsstasensssssssssastassassesssenstastassasssssstnssasssssssssnstssssans $  7,213,597,765

The sale of when-issued securities may result in negative shares and/or Fair Value.
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PREFERRED SECURITIES

NAME FAIR VALUE
BANCO BRADESCO SA.....ciiiiiiiiiieitictc ettt ea et h e e s b s b s e bbb sh e ae bbb ere e 568,462
BANCO DO ESTADO DO RIO GRANDE........coiiiiitiiiiitiiicntt ettt sae e easea e sre e 34,365
BAYERISCHE MOTOREN WERKE AG......couiiiiiiiiiiiiitiiiii ittt ea st a s ere e a e ea s 174,030
BRASKEIM SA.....oiiieit et b e b e h e h e e b et ae s 558,931
CENTRAIS ELETRICAS SANTA CATAR.....oiiiitiiiiiteetet ettt b et ebe bbb sa e e b enne e 28,026
CIA BRASILEIRA DE DISTRIBUICAD......cotiitiitiiitiiticti ittt ettt e a s b sae e b saeens 1,343,167
CIA ENERGETICA DE MINAS GERAIS.....c.oiitiititieti ettt sbe e 644,904
CIA ENERGETICA DE SAO PAULD......cuiiiiiitiitiiicic ittt sr e s b s a s ebe et b e saeenae s 323,753
CIAENERGETICA DO CEARA......ctititittet ettt e a e bbb bbb e bt e e e eae e beeasenaeens 143,235
CIA PARANAENSE DE ENERGIA......oiitiitiiiititic ettt sae et e eaae s 180,972
FUCHS PETROLUB SE......oiiiiiiiiiiticiicet ettt b e a e bbb bbb e aa e st e ene e beeasesteereens 108,900
GRIFOLS SA. ...t st b et b e b b e bs b eh e et b e a e sh e R b b e ab et eae et e ae et sreens 504,003
HENKEL AG & CO KGAA. ..ottt e e a s e bbb e aa e s a e et b e eae et sae et eas 1,961,173
ITAU UNIBANCO HOLDING SA.....oiiiiiiiiiiitiiic ittt ebe bbb e st ae b eas 976,485
METALURGICA GERDAU SA......oiiiiiiiiiitiiiit ettt b e a st eas b be b sbe e eae s 301,396
PORSCHE AUTOMOBIL HOLDING SE.......ooiuiiiiiiiiiiiiiitiiiiii ettt et s sb s ean s 485,570
RANDON PARTICIPACOES SA......cuiiiiiiitiiiei ettt et s h et a s e a e et eas e e sae s 53,475
TELEFONICA BRASIL SA. ...ttt et e b et eaa et at et eae e e be b sbeenae b s 904,148

VOLKSWAGEN AG....cuiiiiiiiiiiitiiie ittt et bbb b eae e b b e b ebe et e bs b e sa e eae e beeasenbsereens 5,180,134

TOTAL PREFERRED SECURITIES........cetiiietiiiinteinitteinsteessnnessssnsssssnessssnssssssnssssssnsssssssssssssssssssssssssssssssssnns S 14,475,130
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FOREIGN CURRENCY CONTRACTS (STATED IN U.S. DOLLARS)

CURRENCY NAME RECEIVABLE PAYABLE FAIR VALUE
AUSTRALIAN DOLLAR ..o 21,162,617 (5,655,250) 15,507,367
BRAZIL REAL............ 764,888 - 764,888
CANADIAN DOLLAR. 33,173,603 (13,812,522) 19,361,081
DANISH KRONE.............. 1,341,041 (4,468,375) (3,127,334)
EURO CURRENCY UNIT.. 27,934,705 (32,176,089) (4,241,384)
HONG KONG DOLLAR..... 5,739,363 (7,474,656) (1,735,293)
INDIAN RUPEE............. 1,513,754 - 1,513,754
ISRAELI NEW SHEKEL.. 959,036 (433,743) 525,293
JAPANESE YEN........... 20,501,595 (7,636,782) 12,864,813
MEXICAN NEW PESO.......covereereeeseeeeeeeemesesesesesesesesesesessseesssessens 1,485,198 - 1,485,198
NEW ZEALAND DOLLAR.....c.ververeeeeeeseeeresereeeeeseeseeeseeeseeesseesseens 499,669 - 499,669
NORWEGIAN KRONE........coveeeeeeeeeeeeeseeeesessessreseeesesessseesesesesee. 2,176,764 (2,667,042) (490,279)
POUND STERLING. ...eeeeeeeeeeeeeeeeeeeseeeseseses s seeeseseesssesesesssess e 18,030,775 (48,172,334) (30,141,558)
SINGAPORE DOLLAR........covereeeeeereeeeseesseeseeeesseeseeesesesesesessesesee 5,204,839 (1,759,419) 3,445,420
SWEDISH KRONA ... eeee s eeseseses e sesesese 9,800,179 (7,104,291) 2,695,888
SWISS FRANC. ... eeseeeseseesseeseeeeseeess e seeeseseesseseseseseseseenee 8,259,023 (9,511,678) (1,252,655)
U.S. DOLLAR ... eeseeeseeeees e eesesesees s sesesesesesseeseseses e seseseens 120,884,108 (138,558,284) (17,674,175)
TOTAL FOREIGN CURRENCY CONTRACTS........eccervecrnrereneens 279,431,157 $ (279,430,465) $ 692
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OPTION CONTRACTS
NAME CONTRACT TYPE  MATURITY FAIR VALUE
ALCOA INCovooooooooo oo CALL JAN 15 (980)
ARCELORMITTAL (OTC)eeooververeeeeeeeseeeseeeseseesseeseseseeeeseeeseeens CALL JAN 15 (1,004)
BHP BILLITON LTD............. CALL JAN 15 (120)
BORGWARNER INC..... PUT JAN 15 (1,313)
CBS CORP...oeeeevereeeeeesreseees PUT JAN 15 (600)
CF INDUSTRIES HOLDINGS INC.... PUT JAN 15 (675)
DELPHI AUTOMOTIVE PLC....... PUT JAN 15 (2,188)
EASTMAN CHEMICAL CO...... CALL JAN 15 (270)
EASTMAN CHEMICAL CO...... PUT JAN 15 (188)
EXPEDIA INC. oo s e s s seeee e sese s es e seseseseseessesesesseseseeseees PUT JAN 15 (600)
FREEPORT-MCMORAN INC..oeo e seeeeeeeee s eeseseses e es s sesesee e eseesneesssnan CALL JAN 15 (595)
FREEPORT-MCMORAN INC..ooeoveeeeeeeeeeseeeeeeeeee s eeseseses s sesesee e eseesneeessnan PUT JAN 15 (138)
MCDONALD'S CORP......oeoeeeeeereeeeeeeeeseseseseses e seeeseseeeeeesseessseseseess e seseseseseses PUT JAN 15 (2,200)
MICHAEL KORS HOLDINGS LTD.....covveeeeeeeeeeeeeeeeeseseeeseeeseseseseesseesesessssesssesseens PUT JAN 15 (750)
IMIONSANTO CO...orvoveeereeeeeeeee s seeeeee s seses s eeseseseeeeee s seseeeese e seses PUT JAN 15 (96)
REGIONS FINANCIAL CORP.......coveeveeeeereeereseeereseeseseses s eeseeesseesseesesesssn e CALL JAN 15 2,000
REGIONS FINANCIAL CORP.......coveeeeeeereeereseee s eeseseses s eeseeesseesseesesessse e PUT JAN 15 (2,800)
STEEL DYNAMICS INCevvereeeeeeeeeeeeseeeseseseseees e eeeeseeeeee s eeseseseseesseeseseseseseseas PUT JAN 15 (500)
TOTAL OPTION CONTRACTS......vucvriminiississssssssssssssssssssssasssssssssssassasssssssssassassassssssssssassossessosassassssessossesass $ (13,015)
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VARIABLE RETIREMENT INVESTMENT TRUST FUND AS OF DECEMBER 31, 2014

FUTURES CONTRACTS
NAME MATURITY FAIR VALUE
DJ EURO STOXX INDEX 50 FUTURE ... veeeveeveereeeeseeesseseeesersseesseesesesesesseeseeesesesseesesssersseeseeene MAR 15 155,048
DJ US REAL ESTATE FUT (CBT).eueeveeeereereseeeemeseseseeeseseesseseeesssssssessseseseessesesesessses s sssesesasssssssesseene MAR 15 9,355
FTSE 100 INDEX FUTURE (LIF)..e. ereeeeeeeeereeeeeeeeeseeeesesseeseeeseseseseessseseseseseeessesseeseseesseaessesesesesessees MAR 15 169,748
RUSSELL 2000 MINI INDEX FUTURE. .......veeveeeereeeeeeeesseesesesseesesesesessseeseseseseesseesseessseses s sssesesesese MAR 15 41,020
S & P 500 EMINI INDEX FUT CME...cuveeeeeeeeeee e eeeeeseeessesseeseseseseeseesssesesesseesssesessesssessseseseess s MAR 15 428,119
S&P MID 400 EMINI (CME)..c..ereeeeeeeeeereeeeeeeeeeeeseaeseeesseeseeesesesss e ssseseseseseesseseeeessssseeesseseseseseseees MAR 15 46,885
S&P/TSE 60 INDEX FUTURES (IVISE)...c.erveeeeereeereeeeseeeseeseeessseesseesssesesesssesssesesesesesssesssesesessnesesene MAR 15 86,310
SPI 200 INDEX FUTURE (SFE)......veuvereeeeeeseeerseesemesseesesesesessssesssesessssseesseesssssssaesssesesesesesessessseseseee MAR 15 76,782
TOPIX INDEX FUTURE (TSE)..euverveeeeeeeeeeeeessesseesesesssesessesesessesesseesssesssesssesssesesesesesssesesesssssssessees MAR 15 (57,233)
TOTAL FUTURES CONTRACTS......cocuniminrncsssssssssssssssssssssssassssnes . $ 956,033
GRAND TOTAL VARIABLE RETIREMENT INVESTMENT TRUST FUND $ 7,229,016,605

Note: Values may not add due to rounding
N/A = Not Applicable
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