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CORE RETIREMENT INVESTMENT TRUST FUND AS OF JUNE 30, 2012

I
STOCKS

NUMBER OF
NAME SHARES COST FAIR VALUE
31 GROUP PLC ORD GBPO0.738636............cccuvmiiiieiiiiiiiineeeee 483,756 1,897,117 1,495,491
BM CO. i 1,069,416 78,337,414 95,819,674
888 HOLDINGS ORD GBPO.005..........ccocoiiiiiiiiiiieeiiiineeee 68,320 74,048 68,044
AP MOLLER - MAERSK A/S.....ooiiiiiiieieeeceeee e 823 6,843,788 5,400,314
A SCHULMAN INC... ..ottt 165,750 3,508,293 3,290,138
AAC ACOUSTIC TECHNOLOGIES...........ccoviiiiiiiiiiieciieece 1,162,000 3,093,972 3,340,609
AAREAL BANK AG EUR26.........cooiiiiiiiiiiicii e 20,302 342,726 333,261
AARON'S INC...oiiiiiiiiie e 203,288 3,981,812 5,755,083
AASTRA TECHNOLOGIES LTD.....cooiiiiiiiiiiiieeiiiie e 31,600 546,062 554,538
ABB LTD CHF1.03 (REGD)......coiiiiiiiiiiieiieeee e 2,597,985 54,305,856 42,407,679
ABBOTT LABORATORIES........ccoiiiiiiiiiiiicce e 1,893,451 97,813,687 122,070,786
ABC-MART INC NPV. ...t 100,743 3,504,685 3,760,028
ABERCROMBIE & FITCH CO.......oooiiiiiiiiiiiiiiii e, 65,569 2,170,092 2,238,526
ABERDEEN ASSET MANAGEMENT PLC.......cccccoviiiiiiiiicen, 552,417 2,076,933 2,250,141
ABERTIS INFRAESTRUCTURAS. ..ottt 151,700 139,185 102,466
ABERTISINFRAESTRUCTURAS SA......ccccoiiiiiiiiiiiiiiecin 175,068 3,184,790 2,365,000
ABLE C&C KRWS500...........cocuveeiiiiens 6,130 261,373 305,068
ACC LIMITED......cooiiiiiiiiiiiieeeeeiiieeen 39,074 915,571 887,397
ACCENTURE PLC IRELAND SHS CL A....... 788,052 34,424,831 47,354,045
ACCIONA SA EURL.00........ccccoiiiiiiniiininens 15,558 1,619,225 929,937
ACCOR SAR........... 73,536 2,887,927 2,303,159
ACE LIMITED SHS..........cc.cc. 804,272 45,414,104 59,620,683
ACELON CHEMICAL & FIBER............ 1,960 2,048 1,203
ACERINOX SA EUROD.25.........ccoiiiiiiiiiiiiiiicccciee 49,598 846,832 555,026
ACHILLION PHARMACEUTICALS INC.......cccoiiiiiieiiiiiieecee 400,501 2,660,718 2,483,106
ACME PACKET INC......oooiiiiiiiiiiii e 44,960 2,724,033 838,504
ACRUX LTD....oiiiiiiiiciiee e e 354,109 1,479,070 1,524,514
ACS ACTIVIDADES CO EURO.S.........ccviiiiiiieiiicieccis 70,489 2,813,240 1,510,879
ACTELION CHFO0.5 (REGD)(POST.......coiiiiiieiiieeiiiie e 55,166 2,804,098 2,267,256
ACTIVIA PROPERTIES INC.......ccoooiiiiiiiiiiiiie i 200 1,174,263 1,149,267
ACTIVISION BLIZZARD INC......ccoiiiiiiiiiiciiiic e 1,124,907 12,754,627 13,487,635
ACUITY BRANDS INC......ooiiiiiiiiiiiiiiii s 110,500 3,253,843 5,625,555
ADECCO SA CHF1 (REGD)......ccocoviiiiiiiiiiiiiciciiee e 114,404 6,492,967 5,076,564
ADHI KARYA PERSERO IDR10O0..........cccociiiiiiiiiiiiiiiiecieeee 515,000 45,048 54,283
ADIDAS AG... .ottt 104,222 7,104,755 7,467,565
ADITYA BIRLA MINERALS NPV.....cooiiiiiiiiiiiiienee e 304,078 253,218 146,497
ADMIRAL GROUP ORD GBPO.001.........c.cccoviiieiiiiieeiece e 919,301 17,164,714 17,187,182
ADOBE SYSTEMS INC......occiiiiiiiiiiiini e 912,915 27,326,160 29,551,059
ADORES INC JPY50.......ceiiiiiiieiiiie e 3,992 4,737 4,353
ADP PROMESSES EURS..........cociiiiiiii 14,729 1,253,151 1,114,034
ADVA OPTICAL NETWORKING SE.......ccccooviiiiiiiiiiiiiiienien 119,998 819,579 622,383
ADVANCE AUTO PARTS INC.....ccooiiiiiiiiiicicc i 218,759 14,336,210 14,923,739
ADVANCED INFO SERVICE PCL THBL........cccoeiiiiiiiiiice, 2,585,400 12,944,878 15,019,090
ADVANCED MICRO DEVICES INC........cccooooiiiiiiiiiiiinieee 701,720 3,687,686 4,020,856
ADVANCED SEMI ENGR TWD10 (ASE)....cccceiivviiienrienieennens 715,000 625,017 584,967
ADVANTEST NPV....ocooiiiiiiiiiiininc, 272,562 3,425,686 4,205,086
AECOM TECHNOLOGY CORP........... 87,289 2,427,986 1,435,904
AECON GROUP INC.............. 73,700 912,121 853,068
AEGON NV EURO.12.. 2,054,264 18,149,232 9,499,776
AEON COLTD NPV.......oocviiiiiine e 637,944 7,742,156 7,931,325
AEON CREDIT SERVICE CO Y50 182,598 2,644,910 3,368,646
AEON FANTASY CO NPV...... P 8,500 80,987 121,444
AEON MALL CO NPV ...ttt 276,387 7,125,320 5,843,651
AES CORP/THE......oiiiiiiie e 626,651 6,569,164 8,039,932
AETNA INC.....oiiii e 639,197 21,441,098 24,781,668
AF AB SER B NPV...ooiiiiiiiiiicce e 2,274 45,630 44,064
AFFILIATED MANAGERS GROUP INC.........ccoociiiiiiiieiiiees 39,712 2,405,871 4,346,478
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AFFIN HOLDINGS BERHAD.........cocoiiiiiiiiiiciiie i, 246,400 183,866 258,388
AFG (ARBONIA FORSTER HLDGS AG).....cccviiiiiiieiiieieeieens 3,764 91,983 68,201
AFLAC INC...ooiiiiii i 361,521 16,619,917 15,397,179
AFRICA OIL CORP......ceiiiiiiiiiiiiccci e 230,395 2,039,464 1,752,396
AFRICIA ISRAEL INVESTMENTS ORD.......ccccceiiiiiiiiiiiiees 238,254 1,194,463 678,086
AGCO CORP.....ooiiiiiii 240,732 10,235,821 11,008,674
AGEAS NPVt 1,163,547 2,948,875 2,303,495
AGFA GEVAERT NV ORD NPV.....cccoiiiiiiiiiieiee e 825,740 10,586,132 1,351,798
AGGREKO ORD GBPO0.13708387.........ccccovieiiiiieiiiiienieee e 246,820 7,127,223 8,021,226
AGILE PROPERTY HLD HKDO.10.......ccccoiiiiiiiiiiiiiinciieec 1,394,000 1,767,469 1,784,541
AGILENT TECHNOLOGIES INC.......cooiiiiiiiiiiiiiiieeee e 416,790 12,128,305 16,354,840
AGL ENERGY NPV....oiiiiiiiiiiiiiiirn e 776,262 11,133,697 11,752,598
AGL RESOURCES INC......coiiiiiiiiiiiii e 90,686 3,209,962 3,514,083
AGNICO-EAGLE MINES LTD.....cccooiiiiiiiiiiiiiiicci e 119,496 6,692,475 4,833,994
AGRIUM INC.....oiiiiiiii e 153,970 12,851,348 13,627,655
AHRESTY CORP JPY50......cccciiiiiiiiiiiiiiiiciicc e 10,900 83,057 86,063
Al HOLDINGS CORPORATION NPV.. B 9,800 40,778 53,059
AlIA GROUP LTD......ccoociiiiiiiiiiiiiens 10,860,551 34,990,835 37,103,283
AIMS AMP CAPITAL INDUSTRIAL RE... 109,000 99,006 103,252
AIR LEASE CORP.....coeviiiiiiiiiieciiiiis 52,084 1,120,787 1,009,909
AIR LIQUIDE(LY)......... 215,260 25,789,247 24,599,472
AIR METHODS CORP.........ccceeviinne 102,000 2,887,695 10,021,500
AIR PRODUCTS & CHEMICALS INC.. 163,464 10,640,563 13,196,449
AIRWATER INC JPY50.....ccccoiiiiiiiiiiiiiiiincecc i 606,988 7,269,747 7,325,848
AIRGAS INC......ii i 143,671 9,868,929 12,069,801
AIRPORT FACILITIES CO Y50......ccccciiiiiiiiiiniiiiec s 10,400 50,708 46,532
AIRPORTS OF THAILAND PCL......ooiciiiiiiiiiiiiiiieiie, 321,000 524,654 603,896
AISIN SEIKI CO Y50... ..ot 493,474 15,470,997 16,271,840
AJINOMOTO CO INC.. oottt 321,279 3,547,423 4,457,399
AKAMAI TECHNOLOGIES INC.......oooiiiiiiiiiiiiiiiie s 174,681 4,697,126 5,546,122
AKER SOLUTIONS NOKZ1.66 (POST......ccceeiviiiieiiiieiiiee e 689,476 10,132,465 9,731,268
AKFEN GAYRIMENKUL YATIRIM....ccccoiiiiiiiiiiieiniiiiieee e 247,115 270,943 213,136
AKKA TECHNOLOGIES EURL.53........ooiiiiiiiiiiiieeieec e 1,716 42,807 47,691
AKR CORPORINDO TBK IDR100.........cccocvviiiiiiiiiiiiiiiieiiieee 4,369,000 1,493,265 1,616,426
AKSA TRY L. oo 926,832 2,576,841 2,172,703
AKZO NOBEL NV EURZ.......oooiiiiiiiiiiiieien e 571,863 33,264,135 26,880,770
ALAM SUTERA REALTY TBK PT...ooiiiiiiiiiiiii e, 3,911,500 243,551 204,060
ALAMOS GOLD INC......cvviiiiiiiiiiiiii e 79,400 1,567,458 1,238,374
ALARKO HOLDING TRYL....ooiiiiiiiiiiiiieiece e 284,779 545,551 643,969
ALBEMARLE CORP......ootiiiiiiiiicceri e 95,916 3,783,702 5,720,430
ALCATEL LUCENT EUR2 SER'A"......cciiiiiieieeee e, 1,155,985 5,360,989 1,908,571
ALCOA INC ... .ttt 1,168,847 13,898,534 10,227,411
ALCOR MICRO CORP TWDI0......ccooiiiiiiiiieiiiee i 222,000 407,410 360,653
ALERE INC... oottt 62,112 1,731,034 1,207,457
ALEXANDER & BALDWIN HLDGS INC........cocoviiiiiiieiieeeee, 32,609 982,503 1,736,429
ALEXANDER'S INC.......ootiiiiiiiiiiiirece e 950 381,024 409,555
ALEXANDRIA REAL ESTATE EQUITIE.......ccccooiiiiiiiiiis 100,603 6,804,110 7,315,850
ALEXION PHARMACEUTICALS INC...... 304,000 10,484,197 30,187,200
ALFA LAVAL AB ORD NPV................. 328,488 5,915,632 5,625,186
ALFA SAB SE 'A' NPV(CPO).. 746,200 5,760,872 11,852,252
ALFRESA HLDGS NPV........cocvviiiinne 27,766 1,075,295 1,468,511
ALIMENTATION COUCHE-TARD INC.... 329,722 9,124,207 14,379,754
ALL NIPPON AIRWAYS Y50......cccoiiiiiiiiiiiiiiiieeiiie e 415,063 1,173,679 1,175,639
ALLAHABAD BANK .....ooiiiiiiiiee et 934,420 2,873,310 2,504,450
ALLEGHANY CORP ...ttt 13,087 4,049,752 4,446,308
ALLEGHENY TECHNOLOGIES INC.......ccoooiiiiiiiiiiiiiniiees 189,565 7,689,822 6,045,228
ALLERGAN INC/UNITED STATES......cccoiiiiiiiiiiicieee e 422,915 28,633,023 39,149,242
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ALLIANCE DATA SYSTEMS CORP........cooviiiiiiiiicciiie, 97,640 7,836,730 13,181,400
ALLIANT ENERGY CORP.....cccciviiiiiiiiiiiiii 108,021 3,444,561 4,922,517
ALLIANT TECHSYSTEMS INC.......ccciiiiiiiiiiiiine 93,607 7,149,713 4,733,706
ALLIANZ SE (SOCIETAS EUROPEAE)........ccociviiiiiiiiieeeee, 795,774 96,949,283 79,891,369
ALLIED MATERIAL TECHNOLOGY ......ccoiiiiiiiiiiiiiiiiiiiiieee s 14 33,950 1
ALLIED NEVADA GOLD CORP.......cutiiieiiiiiiiieeeee e 69,484 2,312,934 1,971,956
ALLIED WORLD ASSURANCE COMPANY .....ccccoiiiiiiiiiieee, 32,087 1,490,363 2,549,954
ALLISON TRANSMISSION HLDG INC........ccoceiiiiiiiiiiiiciiiene 20,163 352,238 354,062
ALLOT COMMUNICATIONS LTD.....coviiiiiiieiiieeiiee e 67,700 1,427,319 1,886,122
ALLSCRIPTS HEALTHCARE SOLUTION.........ccocoiiiiiiiiiiiee 423,613 7,119,861 4,630,090
ALLSTATE CORP/THE. ...ttt 854,343 27,520,693 29,978,896
ALPEN CO LTD NPV ..ttt 13,900 238,804 271,589
ALPHA NATURAL RESOURCES INC.........ccoooiiiiiiiieniice, 214,591 7,265,007 1,869,088
ALPINE ELECTRONICS INC......cccooiiiiiiiiiiiiiiiecie e 12,400 168,458 146,861
ALSTOM EURT7 (POST....coiiiiiiiiiiiciciie e 249,373 14,059,243 7,889,517
ALTERA CORP....iiiiiee e 508,543 15,954,293 17,209,095
ALTRIA GROUP INC.. 2,392,206 47,992,879 82,650,717
ALUMINA LTD NPV.... 1,215,701 2,637,712 984,462
AMADA Y50............ 255,491 1,776,651 1,498,556
AMADEUS FIRE AG......cccovviiiiiieeene 894 42,612 40,151
AMADEUS IT HLD SA-A SHS0.0100......... 565,689 10,235,314 11,988,723
AMARIN CORP PLC.......ccceeeviiiirienn. 29,441 424,357 425,717
AMAZON.COM INC....... s 410,050 49,398,992 93,634,918
AMC NETWORKS INC....ooiiiiiiiiiiiiiieeeee e 79,915 2,334,676 2,840,978
AMCOR LIMITED NPV.....cooiiiiiiiiiiiiicii i, 601,210 4,526,384 4,369,357
AMDOCS LTD COM......ooiiiiiiiiiiiiiiiiie i 440,973 12,825,060 13,105,718
AMEC ORD 50P.......ccciiiiiiiiiiiiiic i 789,061 11,949,578 12,400,779
AMEREN CORP ...ttt 236,161 7,096,453 7,920,840
AMERICA MOVIL SAB DE CV.....oooiiiiiiiiiiiciiiicee e, 479,571 11,646,383 12,497,620
AMERICA MOVIL SAB DE CV SER........cccoooiiiiiiiiiiiinies 9,225,700 10,146,515 11,949,659
AMERICAN CAMPUS COMMUNITIES IN.......ccooiiiiiiiieiiiees 128,309 4,254,266 5,771,339
AMERICAN CAPITAL AGENCY CORP.........ccccviiiiiiriiiiince, 291,533 8,624,490 9,798,424
AMERICAN CAPITAL LTD....otiiiiiiieiiiiiie e 257,114 2,341,954 2,589,138
AMERICAN EAGLE OUTFITTERS INC........ccoccoiiiiiiiiiiiciiiene 686,844 9,812,135 13,551,432
AMERICAN ELECTRIC POWER CO INC........coccviiiiiiieiiieees 471,388 15,491,662 18,808,381
AMERICAN EQUITY INVESTMENT LIF.......ccoccooiiiiiiiiiiniine 375,700 4,121,079 4,136,457
AMERICAN EXPRESS CO.....covviiiiiiiiiiiiiicceie e 1,342,142 48,233,379 78,126,086
AMERICAN FINANCIAL GROUP INC/O........ccocoverieiiiiiieiie 66,045 1,742,412 2,590,945
AMERICAN INTERNATIONAL GROUP I.......cccooviiiiiiiiiiieee, 498,281 15,575,620 15,989,837
AMERICAN NATIONAL INSURANCE CO.........cccccvviiiiiiiiiiens 5,565 459,056 396,618
AMERICAN TOWER CORPORATION.......c.cccoviiiiiiiiie e, 401,805 16,993,268 28,090,188
AMERICAN WATER WORKS CO INC........cocoviiiiiiiiiiiiciee 171,352 3,794,781 5,873,947
AMERIGROUP CORP......cetiiiiiiiiiiiice e 94,696 5,841,065 6,241,413
AMERIPRISE FINANCIAL INC.....oooiiiiiiiiiiieiiine e 313,465 10,910,037 16,381,681
AMERISAFE INC.....cooiiiiiiiiie e 259,250 4,613,358 6,727,538
AMERISOURCEBERGEN CORP..........ccccoiviiiiiiiiiiiieee 422,497 11,998,326 16,625,257
AMETEK INC....ooiiiiiiii e, 137,767 3,676,102 6,875,951
AMGEN INC.........oooviiiiiis 970,351 56,488,209 70,874,437
AMLIN ORD GBPO0.28125.... 719,580 3,845,631 3,994,205
AMOREG..........cccooviiienn, 2,253 264,486 649,138
AMP LIMITED AUSO0.40.... 4,488,964 25,167,467 17,715,438
AMPHENOL CORP..... P 125,282 4,162,974 6,880,487
AMSURG CORP COM.......oiiiiiiiiiiiiieiiiit e 148,750 3,190,484 4,459,525
AMTRAN TECHNOLOGY TWDI10.......coiiiiiiiiiiiiiiiieiiieecieeeee 3,377,000 2,564,446 2,711,996
AMTRUST FINANCIAL SERVICES INC........cocoiiiiiiiiiiiicee, 205,700 4,974,393 6,111,347
AMYLIN PHARMACEUTICALS INC.......oooiiiiiiiiiiiiienciec, 150,132 2,940,117 4,238,226
ANADARKO PETROLEUM CORP.......c.ccoceiiiiiiiiiiiniee e 613,278 35,666,317 40,599,004
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ANALOG DEVICES INC......oooiiiiiiieciiiiii i, 271,846 7,381,773 10,240,439
ANDHRA BANK INRLO.......cociiiiiiiiiiiiiiiiciiic s 90,965 317,771 192,894
ANDITA BIRLA NUVO LTD.....ccviiiieiiiiiiiiine i 13,545 276,165 195,758
ANDRITZ AG NPV (POST SPLIT)....ccciiiiiieiiiiieieeeee e 36,188 1,906,754 1,860,856
ANGLO AMERICAN.......cociiiiiiiiiii i 1,311,626 55,477,657 42,965,036
ANHEUSER-BUSCH INBEV NV.......cccciiiiiiiiiiiie 742,561 37,763,235 57,765,873
ANIXTER INTL INC COM.....cuuiiiiiiiiiiiiiieciiceeie e 106,250 4,621,991 5,636,563
ANN INC. ..o 297,500 6,907,721 7,583,275
ANNALY CAPITAL MANAGEMENT INC.....ccccoooiiiiiiiieiieee 945,222 15,886,830 15,860,825
ANRITSU CORP.....oeiiiiiiiiiiiiiii i 44,000 582,302 494,097
ANSYS INC...oooiiiiiiiii e 263,883 6,655,120 16,653,656
ANTOFAGASTA ORD GBPO.05.........ccccoiiiiiiiiiiiicee 196,444 4,122,894 3,352,265
AOC HOLDINGS INC NPV.....oooiiiiiiiiiiiiiiie e 10,200 60,663 41,291
AOKI HOLDINGS INC Y50......ccciiiiiiiiiiiiiiiiiccien e 2,000 40,330 41,885
AOL INC...ooiiiiii s 72,279 1,437,533 2,029,594
AON CORP ...ttt 351,023 17,202,680 16,420,856
AOYAMA TRADING Y50... 229,400 3,284,943 4,683,452
AOZORA BANK NPV........... 287,960 655,510 682,096
AP MOLLER MAERSK A/S......c.ccoovivennnen. 451 3,455,994 2,809,993
APA GROUP NPV................ 450,308 2,348,447 2,303,325
APACHE CORP.......oeviiiiiiiiiiiciiiecces 379,589 33,822,139 33,362,077
APARTMENT INVESTMENT & MANAGEM.. 178,385 3,589,525 4,821,747
APEX INTERNATIONAL CO LTD..... 222,000 351,444 333,539
APOLLO GROUP INC.......ooiiiiiiiiiiiiiiic i 78,990 5,236,082 2,858,648
APOLLO TYRES LTD...ccoiiiiiiiiiiiiicicciiiiiie i 1,034,472 818,508 1,463,657
APPLE INC.. .ot 1,091,995 219,736,529 637,725,080
APPLIED MATERIALS INC.......ccciiiiiiiiiiii s 2,282,359 29,826,568 26,155,834
APTARGROUP INC.......cooiiiiiiiiiiiiiici i 166,240 5,267,301 8,486,552
APTECH LTD....oiiiiiiiei e 88,270 234,602 118,726
AQUA AMERICA INC......ciiiiieie et 107,516 2,023,730 2,683,599
ARBITRON INC COM......uiiiiiiiiiiiiiii it 63,750 2,433,544 2,231,250
ARC LAND SAKAMOTO Y50......ccccciiiiiiiiiiiciiien e 10,200 138,325 160,050
ARC RESOURCES LTD....ccoiiiiiiiiiieiiieeee e 203,319 4,938,310 4,567,174
ARCELIK TRYL....eiiiiiiiiiiiiiiiieee e 1,575,641 4,982,072 7,962,271
ARCELORMITTAL. ..ottt 1,145,351 32,722,969 17,601,978
ARCH CAPITAL GROUP LTD SHS.......ccoooiiiiiiiiiiiieiiis 104,755 2,511,353 4,157,726
ARCHER-DANIELS-MIDLAND CO......cooiiiiiiiiiiieiiiieeieee i 1,069,641 29,394,240 31,575,802
ARES CAPITAL CORP.....ovviiiiiiiiiiici i 171,513 2,341,217 2,737,347
ARGO GROUP INTERNATIONAL......cocoiiiiiiieiiiiie e 170,000 5,175,897 4,975,900
ARIAD PHARMACEUTICALS INC......ccooiiiiiiiiiiciieiec 162,942 2,821,411 2,804,232
ARIBA INC.....ooiiiiiiii e 79,314 2,620,229 3,550,095
ARKANSAS BEST CORP.....ccooiviiiiiiiiiiiii 958,230 15,240,107 12,073,698
ARKEMA EURILO......oiiiiiiiiiiiiiiic e 216,440 15,345,475 14,159,403
ARM HOLDINGS ORD GBPO0.0005............coccoeiiiiiiiiiieiiieeene 685,454 6,381,206 5,434,632
ARMSTRONG WORLD INDUSTRIES INC........cccooiiiiiiiiiieeen, 16,339 423,665 803,225
ARNEST ONE CORP NPV.......coooiiiiiiiiiiiiicie 5,500 53,869 69,413
ARQUES INDUSTRIES AG NPV.....ooooiiiiiiiiiiiiiii i, 21,058 60,901 38,749
ARRIUM LTD.....covcviiiiiiiiiiiiee 2,355,745 6,045,777 2,088,764
ARROW ELECTRONICS INC.... 86,233 1,991,224 2,829,305
ARTHUR J GALLAGHER & CO.. 112,810 3,052,169 3,956,247
ARUBA NETWORKS INC.......... 170,000 2,981,304 2,558,500
ARVIND MILLS INR10(DEMAT).... 491,639 537,504 651,145
ARYZTA AG CHFO0.02 (REGD)......ccccuiiiiiiiiiiiiieiiee e 298,363 13,651,414 14,847,224
ASAHI GLASS CO Y50......ciiiiiiiiiiiiiiiiiin e 956,297 10,670,795 6,388,098
ASAHI GROUP HOLDINGS LTD.....coviiiiiiiiiiiieiiiiie e 531,666 10,429,436 11,387,608
ASAHI KASEI CORP JPY50.......ccoiiiiiiiiiiiiiicciieccee s 1,505,169 9,117,141 8,111,576
ASATSU-DK INC Y50.....cciiiiiiiiiiiiiiiii e 83,600 1,738,152 2,336,483
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ASCENA RETAIL GROUP INC........cciiiiiiiiiiiiii i 122,825 2,316,713 2,287,002
ASCENDAS REAL ESTATE INV TRUST.......coooiiiiiiiiniiicce, 1,785,776 2,879,189 3,030,801
ASCIANO LTD..cooiiiiiiiiiie i 485,944 2,450,836 2,166,809
ASCOTT RESIDENCE TRUST NPV......cocooiiiiiiiiiiiiiec, 122,000 104,631 104,492
ASHLAND INC....ooiiiiiiiiiiii s 142,338 6,010,968 9,865,447
ASHMORE GROUP PLC........cociiiiiiiiiiiiiiic e 296,093 1,848,782 1,618,459
ASHTEAD GROUP PLC.......oociiiiiiiiiiiic e 866,345 2,796,192 3,531,570
ASIA CASSAVA RESOURCES............ccoiiiiiiciic s 14,000 4,249 1,047
ASIA CEMENT CO KRW5000.........cccociiiiiiieiiiiieeniiee e 1,320 51,106 49,672
ASIA STD INTL GP HKDO.OL.......cooiiiiiiiiiiiiicc e 206,000 52,746 31,603
ASIA VITAL COMPONE TWDI0.......coiiiiiiiiiiieiiiie e 261,797 275,387 132,278
ASICS CORP JPY50......ciiiiiiiiiiiiiiiiiic e 74,768 966,202 943,619
ASM INTL EURO.OA........ooiiiiiiiiiiceiie e 20,600 817,583 781,659
ASM PACIFIC TECHNOLOGY HK$0.10.......ccceecvriiieiiiiiennnn 99,082 1,267,005 1,257,550
ASML HLDG NV EURO0.09........ociiiiiiiiiiiiieiieie s 376,397 14,957,568 19,137,713
ASPEN GROUP STAPLED NPV......ccccoviiiiiiiiiiiiiiniccie 214,693 109,055 86,928
ASPEN INSURANCE HOLDINGS.... 55,285 1,325,478 1,597,737
ASSA ABLOY SER B NPV............... 660,415 17,010,108 18,427,783
ASSEENONSCREEN HLDGS ORD.... SN 489,500 13,417,776 13,627,674
ASSICURAZIONI GENERALI EURL.... 818,807 17,155,821 11,076,881
ASSOCIATED BANC-CORP.........cccuveennn 134,221 2,081,660 1,770,375
ASSOCIATED BRITISH FOODS ORD. 316,879 5,456,305 6,371,654
ASSURANT INC.....ccoovviiiiiiicee, 298,273 10,243,480 10,391,831
ASSURED GUARANTY LTD SHS.......ooiiiiiiiiiiiis 124,626 1,737,336 1,757,227
ASSYSTEM BRIME EURL.......coooiiiiiiiiii i 2,338 60,035 38,453
ASTELLAS PHARMA INC Y50.......cccciiiiiiiiiiiiiiiiii i 737,252 28,298,470 32,016,270
ASTRA GRAPHIA IDR10.......cciiiiiiiiiiiiie e 464,500 48,599 66,763
ASTRAZENECA ORD USDO0.25..........cccociiiiiiiiiiiic s 1,744,736 81,574,103 78,073,235
ASTRAZENECA PLC......ooiiiiiiiiiccee e 71,200 3,124,522 3,186,200
ASUSTEK COMPUTER INC TWDI10........cociiiiiiiiiiiiiiciieees 502,092 4,426,427 4,561,418
ASX LTD NPV...oiiiiiiiii e 188,412 6,492,354 5,759,188
ASYA KATILIM BANKASI A'S COM......cocoiiiiiiiiiiiiciie s 1,366,204 1,397,404 1,367,186
ATET INC..ciiii e 6,623,001 183,132,557 236,176,216
ATCO LTD ittt 67,300 2,130,116 4,771,636
ATEA ASA NOKILO....coiiiiiiiiiii e 14,130 52,939 124,199
ATHABASCA OIL CORP.......cooviiiiiiiiiiciii e 223,582 3,290,427 2,456,343
ATKINS (WS) ORD 0.5P....cciiiiiiiiiiiiiierce e 33,347 339,701 360,891
ATLANTIA SPA. ..o 164,852 3,091,883 2,102,515
ATLAS COPCO AB SER ANPV.......ooiiiiiiic e 440,110 9,765,779 9,462,263
ATLAS COPCO AB SER'B'NPV (POST......cccviviriiiciiiceneen 194,396 4,191,413 3,700,689
ATMEL CORP ...ttt 342,948 1,482,491 2,297,752
ATMIINC COM.oiiiiiiiiiiiiieeee e 127,500 2,970,399 2,622,675
ATMOS ENERGY CORP.......cooiiiiiiiiiiiiiicie e 201,325 5,344,852 7,060,468
ATOS EURL....ooiiiiiiiiiie e 27,033 1,531,025 1,616,509
ATRIUM INNOVATIONS INC......ooiiiiiiiiiiieiiieee e 3,800 46,467 40,816
ATWOOD OCEANICS INC.....ccooiiiiiiiiiiiciici e 52,366 1,521,885 1,981,529
AU OPTRONICS CORP.....coeiiiiiiiiiiiic i 9,187,000 8,948,681 3,704,312
AUCKLAND INTL AIRPORT NPV.. 461,574 823,044 905,216
AURELIUS AG NPV......ccooveiiine 3,655 145,621 132,194
AURIZON MINES LTD...... 259,561 1,334,596 1,170,620
AURUBIS AG ORD NPV................ 11,887 620,049 573,162
AUSTEVOLL SEAFOOD NOKO0.50...... 26,429 198,382 111,150
AUSTRALIA & NEW ZEALAND BANK........cccooiiiiiiiiiiieeieee 2,876,841 64,593,220 64,964,396
AUSTRALIAN PHARMAC NPV.....ooiiiiiiiiiiiee e 345,423 215,021 123,927
AUTODESK INC.....ooiiiiiiiiiiie e 334,454 10,150,842 11,702,545
AUTOGRILL SPA SHS EURO.52.........cooociiiiiiiiiiiiiiecceee 56,972 712,598 516,586
AUTOLIV INC....oiiiiiii e 192,304 10,157,568 10,511,337
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AUTOMATIC DATA PROCESSING INC........ccoooiiiiiiiiiiiiiis 535,275 23,630,631 29,793,407
AUTONATION INC.....ooiiiiiiiiiiiii e 27,106 408,999 956,300
AUTOST TORINO MILA ITL...coiiiiiiieeciiiice s 99,717 1,349,067 620,075
AUTOZONE INC.....oviiiiiiiiiiiic 83,769 22,072,371 30,757,464
AVAGO TECHNOLOGIES LTD SHS........coooiiiiiiiieiiiiee 188,513 5,558,388 6,767,617
AVALONBAY COMMUNITIES INC.......ccoeoiiiiiiiiiiiiiiec e 108,892 9,857,915 15,406,040
AVERY DENNISON CORP.......ccciiiiiiiiiiiiiiiccice e 213,820 8,120,672 5,845,839
AVIVA PLC GBPO.25........coiiiiiiiiiicii e 4,005,819 29,049,672 17,127,259
AVNET INC. .ot 112,167 2,503,714 3,461,474
AVON PRODUCTS INC.....oooiiiiiiiiiiiiiiiin i 549,169 13,438,301 8,902,029
AVX CORP ..ot 37,032 387,299 395,872
AWE LTD NPVt 1,024,748 1,798,879 1,407,560
AXA EURZ2.29.....cciiiiiiiii e 2,317,911 42,431,063 30,827,391
AXEL SPRINGER AG.......ccoiiiiiiieiiritceeeee e 19,663 976,057 845,294
AXIS CAPITAL HLDGS LTD SHS.....coiiiiiiiiiciiieeee e 84,670 2,491,137 2,756,009
AYGAZ TRY L. it 306,930 853,005 1,286,299
AZ ELECTRONIC MATERIALS SA............... 13,900 66,008 62,570
B/E AEROSPACE INC................... 133,726 3,791,967 5,838,477
BABCOCK & WILCOX CO/THE................. 91,676 1,771,909 2,246,062
BABCOCK INTL GROUP ORD GBPO0.60... 484,852 5,483,055 6,490,578
BADGER DAYLIGHTING LTD....... 1,813 43,600 43,927
BAE SYSTEMS ORD GBPO0.025... 4,086,410 21,883,852 18,497,326
BAKER HUGHES INC........cccccoiiiiiiiiiiiiiees 427,211 18,494,146 17,558,372
BAKRIE SUMATERA PLANTATIONS..........ccociiiiiiiiiiccie 5,491,500 241,937 106,410
BALFOUR BEATTY ORD GBPO.50..........cocooiiiiiiiiiieiiiiiiiieee, 342,392 1,709,479 1,600,334
BALL CORP......ooiiiiiiiiiiiiiii 160,886 4,337,066 6,604,370
BALLY TECHNOLOGIES INC.......cocoiiiiiiiieiiieceiee e 123,173 4,953,866 5,747,252
BALOISE HOLDING AG.......ccoiiiiiiiiiiiiiiiceiccee e 102,735 9,531,903 6,783,875
BANCA MONTE DEI PASCHI Dl......cooviiiiieiiiiiiiiieiceee 3,201,078 1,912,342 797,029
BANCO BILBAO VIZCAYA. ... 5,658,364 68,204,458 40,420,424
BANCO DE SABADELL SANEW.......cooiiiiiiiiieiee e 1,033,991 3,190,809 2,011,582
BANCO DO BRASIL SA......cciiiiiiiiiiiiiiic e 1,576,058 22,093,939 15,249,529
BANCO ESPIRITO SANTO SA......coiiiiiiiiiiiceeie e 1,001,006 1,349,241 683,436
BANCO POPOLARE SOC COOPERATIVA.........ccccoiiiiiiciiien 878,703 2,121,980 1,179,795
BANCO SANTANDER SA.....coioiiiiiiiic s 8,730,293 104,859,967 57,844,390
BANDO CHEMICAL IND NPV.....cocciiiiiiiiiiiiiinee e 15,000 69,080 56,586
BANGCHAK PETROLEUM PCL......cccociiiiiiiiiiieciicen 638,500 396,799 452,338
BANGCHAK PETROLEUM PCL THBL.........cocoviiiiiiiiiieccin 2,141,800 1,315,803 1,517,333
BANGKOK BANK PCL......ooiiiiiiiiiiiiieiiiie e 655,200 3,872,760 3,950,592
BANGKOK BK PUB CO (LOCAL).....ccceeiiiiiieiiieee e 3,072,000 8,667,252 18,522,922
BANGKOK EXPRESSWAY THB10(NVDR)........ccocoviiriiiiiiine 103,400 60,126 79,113
BANK HAPOALIM B.M. ILSIL.....ccoiiiiiiiiieiiiireccee e 527,875 2,503,885 1,603,695
BANK LEUMI LE ISRAEL B M ORD........cocoiiiiiiiiiiieciice 624,002 2,778,579 1,499,655
BANK NEGARA INDONESIA PERSERO........ccccccoociiiiiiiinene. 2,015,500 544,824 820,792
BANK OF AMERICA CORP......ooviiiiiiiiiiiceie e 12,745,645 203,494,687 104,259,376
BANK OF BARODA INR10O (DEMAT)......ctiiiiiieniiieeniiee e 816,331 6,054,513 10,715,304
BANK OF CHINA LTD CNYL...oooiiiiiiiiiiiiciiiiine e 45,151,000 15,914,897 17,113,125
BANK OF COMMUNICATIONS CO LTD.... 434,000 328,231 290,383
BANK OF CYPRUS PUBLIC CO LTD........ 150,996 90,064 54,037
BANK OF EAST ASIA HK$2.50..... 672,404 2,698,982 2,401,180
BANK OF HAWAII CORP.............. 35,198 1,510,652 1,617,348
BANK OF KYOTO Y50.. e 161,052 1,365,838 1,215,106
BANK OF MONTREAL.......cviiiiiiiiiiiii e 517,411 31,302,425 28,554,164
BANK OF NEW YORK MELLON CORP/T......cccceocviiiiiiiiiiiene 1,569,140 44,577,202 34,442,623
BANK OF NOVA SCOTIA. ...t 548,281 30,858,630 28,364,648
BANK OF QUEENSLAND LTD....cccoiiiiiiiiiieiiiiiieieee e 539,865 4,929,036 3,663,433
BANK OF THE OZARKS INC......coiiiiiiiiiiiiicieee e 161,500 4,425,594 4,857,920
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BANK OF YOKOHAMA Y50......cccciiiiiiiiiiiiiiiiiiin i 610,270 2,856,410 2,868,170
BANKIA SAU......ooiiiiiiiiiiiii i 388,379 1,878,450 455,414
BANKUNITED INC.....cooiiiiiiiiiiii i 26,863 704,340 633,430
BAOFENG MODERN INTERNATIONAL H......cooooiiiiiiiiiine, 304,000 38,883 38,799
BARCLAYS ORD GBPO.25........ccciiiiiiiiiiiii s 22,576,391 97,483,798 57,665,088
BARCO NVttt 19,422 902,376 982,202
BARRATT DEVELOPMENTS........coiiiiiiiiiiiiiiie e 126,342 235,310 275,642
BARRICK GOLD CORP.......c.eeiiiiiiiiiiiiiciiic e 705,076 34,336,985 26,523,777
BARRY CALLEBAUT AG CHF38.20........cccccviiiiiiiiiieiieeee 917 836,302 834,165
BASFE SE...oooiiiiii i 1,554,125 110,921,280 107,882,750
BAXTER INTERNATIONAL INC......oooiiiiiiiiiieiiie e 580,920 30,988,014 30,875,898
BAYER AG ORD NPV....oiiiiiiiiiiiiiieeeiie e 1,749,464 122,444,089 126,060,531
BAYERISCHE MOTOREN WERKE (BMW).........ccoccoiiiiiienen. 499,624 34,680,171 36,096,343
BAYTEX ENERGY CORP.....cccoiiiiiiiiiiiiiiiirie e 185,080 8,956,618 7,786,631
BB&T CORP.....ooiiiiiiiiiii e 596,529 16,331,948 18,402,920
BBCN BANCORP INC.......oooiiiiiiiiiiiiiici 280,500 3,060,837 3,054,645
BCE INC......ccvviviiies 222,823 8,142,388 9,175,643
BCO POPULAR ESP EURO0.10 (POST... 533,586 2,687,142 1,207,354
BEACH ENERGY LTD.....ccviiiiiiiiiiiieceiee e 1,897,714 1,249,279 1,828,537
BEAMINC.......ccovvinen. 121,835 4,229,411 7,613,469
BEAZLEY PLC........ 353,649 780,227 763,795
BECHTLE AG NPV........cccuvvveenn. 63,474 2,171,193 2,342,443
BECTON DICKINSON AND CO. 245,691 17,715,760 18,365,402
BED BATH & BEYOND INC.....ccooiiiiiiiieiieeee e 290,445 12,840,008 17,949,501
BEIERSDORF AG NPV.....ooiiiiiiiiiiii i 50,147 3,141,522 3,255,137
BELDEN INC......ooiiiiiiiiiiiiiiii i 102,000 2,989,468 3,401,700
BELGACOM NPV.....oiiiiiiiiiiiiie e 106,682 3,840,730 3,040,066
BELL AG BASEL CHF5-REGISTERED..........ccooociiiiiiiiiiiens 1 1,669 1,960
BELL ALIANT INC....oooiiiiiiiiiii e 52,752 1,527,863 1,321,064
BELLATRIX EXPLORATION LTD...ociiiiiiiiiiiiiiie e 14,046 76,571 43,676
BELLE INTERNATIONAL HLDGS HKDO.........cccccviiriiiiiiiieenns 4,555,000 8,304,738 7,704,365
BELLUNA CO LTD Y50......ciiiiiiiiiiiiiiiiii i 19,500 90,679 153,722
BEMIS CO INC....ooiiiiiiiiiii e 79,671 2,135,189 2,496,889
BENCHMARK ELECTRONICS INC.........ooccviiiiiiiiiiincnee, 293,600 5,269,549 4,095,720
BENDIGO & ADELAIDE BK LTD NPV....ccccoociiiiiiiiiiiiicieee 194,365 1,807,947 1,476,323
BENESSE HOLDINGS INC JPY50......cccccoviiiiiiiiiiiienciieeceen, 33,722 1,438,368 1,506,692
BERENDSEN PLC.....cociiiiiiiiiiici e 215,777 1,189,730 1,692,177
BERKSHIRE HATHAWAY INC......cccoviiiiiiiiriiiieeeiieeee e 1,452,719 117,987,941 121,055,074
BEST BRIDAL INC NPV.....oooiiiiiiiiiiii e 68 66,568 69,713
BEST BUY CO INC.......ccviiiiiiiiiiiiicci i 332,486 11,751,112 6,968,907
BEST DENKI CO Y50.......cciiiiiiiiiiiiiiiii e 57,000 142,149 102,870
BEZEQ-ISRAELI TELECOMMUNICATNS........ccccooviiiiniiiiienee, 1,334,086 2,956,753 1,389,691
BG GROUP PLC ORD GBPO.10........cccciiiiiieiiiee e 4,625,168 90,846,769 94,306,482
BGP HOLDINGS PLC STAKE OF GPT......cccccciiiiiiiiiiiiiciiieee 1,963,011 20,199 2
BHP BILLITON LIMITED......ccoiiiiiiiiiiiie e 2,458,441 98,641,124 79,254,785
BHP BILLITON PLC USDO.50........cccciiiiiiiiiiiiciiiec e 3,822,602 122,781,191 108,279,816
BIC EURSB.82.....cciiiiiiiii i 14,190 1,279,876 1,465,837
BIGLOTS INC.......coeevneeen. 191,476 6,264,296 7,810,306
BILIA AB SER 'A' SEK10.00. 38,328 777,439 515,027
BILLERUD NPV........ccccvvrenenen. 165,020 1,027,925 1,524,111
BIMB HLDGS BERHAD MYRL... 52,800 40,336 51,212
BINANI INDUSTRIES INR10... 71,990 354,103 131,512
BINCKBANK NV EURO.10........ccoiiiiiiiiiiieiiieeiee e 19,180 196,400 155,778
BIOGEN IDEC INC......cocciiiiiiiiiiiiin e 396,623 30,657,300 57,264,429
BIOMARIN PHARMACEUTICAL INC......ccoociiiiiiiiiiiieieieees 122,916 3,033,626 4,865,015
BIOMED REALTY TRUST INC.......ccccoiiiiiiiiiiiccien i 518,605 9,163,970 9,687,541
BIO-RAD LABORATORIES INC.......cocciiiiiiiiieiiicciee e, 15,658 1,323,909 1,565,957
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BK VICTORIA INTL IDR1QO0........cccviiiieiiiiiiiieccec e 2,373,500 42,374 30,072
BLACK DIAMOND GROUP LIMITED........cccccooviiiiiiiiiiiince, 53,300 1,094,234 1,192,577
BLACKROCK INC.....ocoiiiiiiiiiiiiiie i 129,410 23,198,854 21,976,406
BMC SOFTWARE INC.......ooiiiiiiiiiiiiiii s 371,976 13,740,818 15,875,936
BML INC JPY 50....cciiiiiiiiiiiiiiiii i 1,600 45,352 39,865
BNP PARIBAS EUR2Z.......oooiiiiiiieeeeeeeee e 1,450,471 96,589,587 55,838,248
BOARDWALK REAL ESTATE INVT....cciiiiiiiiiiiiieeee 109,200 4,969,359 6,278,103
BOBST AG CHF1 REGD........ccccciiiiiiiiiiinccic e 1,700 138,851 46,698
BOC HONG KONG HLDG HKDS.........ccooviiiiieiiiie e 2,971,367 8,935,230 9,040,301
BODYCOTE PLC....coiiiiiiiiiiiiiice e 66,932 342,734 349,792
BOEING CO/THE......ccciiiiiiiiiiiiiice e 713,971 40,258,031 53,048,045
BOK FINANCIAL CORP.......cooiiiiiiiiiiiiiii i 19,904 915,384 1,158,413
BOLIDEN AB NPV (POST SPLIT)...ccoiiiiiiiiiiiiiiiie e, 748,874 10,752,276 10,415,494
BOMBARDIER INC.....ooiiiiiiiiiiiiiiieeiee e 2,333,876 11,268,050 9,203,180
BONAVISTA ENERGY CORP......ccviiiiiiiiiiiiecie e 101,909 2,677,245 1,591,438
BONDUELLE EURT7.......coiiiiiiiiiiiiiiii i 3,300 390,488 278,116
BOOKOFF CORPORATIO NPV.... 9,800 88,918 82,659
BOOZ ALLEN HAMILTON HOLDING CO.. 205,923 3,618,463 3,146,503
BORAL LIMITED NEW NPV................... 371,013 1,783,754 1,121,905
BORGWARNER INC............ocoveiiinnnn. 368,174 16,400,731 24,148,533
BORUSSIA DORTMUND KGAA NPV........ 15,491 39,825 47,830
BOSKALIS WESTMINSTER GROEP NV... 35,126 1,630,807 1,157,656
BOSSARD HLDGS AG CHF10(BR)........... 566 59,931 73,732
BOSTON PROPERTIES INC........cooiiiiiiiiiiiiicci e 315,487 24,683,171 34,189,326
BOSTON SCIENTIFIC CORP.......ccciviiiiiiiiiiiieceiiie e 1,772,520 12,718,574 10,050,188
BOTTOMLINE TECHNOLOGIES INC.......cccccovviiiiiiiieiiiece, 169,660 3,622,135 3,062,363
BOUYGUES EURL........coiiiiiiiciiiiin i 94,086 3,979,312 2,531,277
BP PLC ORD USD.25.......ccciiiiiiiiiiiiiciiiic e 25,431,699 193,083,146 168,308,886
BQE CANT VAUDOISE CHF20........ccccociieiiiiieiiiieeiee e 1,503 768,759 797,948
BR PROPERTIES SA.......cooiiiiiiiiiii e 188,100 2,356,407 2,208,611
BRAMBLES LTD NPV. ..o 1,834,551 12,575,397 11,583,920
BRAMBLES LTD NPV...ooiiiiiiiiiiiicc e 51,889 - 5,851
BRANDYWINE REALTY TRUST .....cocciiiiiiiiiiiee e 110,691 1,014,801 1,365,927
BRE PROPERTIES INC......coociitiiiieeiiiiecce e 127,459 5,274,156 6,375,499
BRENNTAG AG.....oiiiiiiiiiiiiie e 23,021 2,611,692 2,546,946
BRICK LTD (THE)....tiiiiitiieiiieie ettt 7,763 27,178 31,297
BRIDGESTONE CO Y50.......ccciiiiiiieiiiiii e 511,943 11,393,469 11,645,276
BRINKER INTERNATIONAL INC.....coociiiiiiiiiiiieiiiieeee s 58,181 827,640 1,854,228
BRISTOL-MYERS SQUIBB CO.......cceooiiiiieiiiiieiiie e 1,593,015 41,034,226 57,268,889
BRISTOW GROUP INC.......ccceiiiiiiiiiiiiiiiiciic i 114,750 4,264,415 4,666,883
BRITISH AMERICAN TOBACCO ORD........cccceeiiiiiiiniiieiiieee 3,230,620 123,177,320 164,248,942
BRITISH LAND ORD GBPO.25........ccccoiiiiiiiiiiiiiei e 1,020,181 8,341,973 8,168,525
BRITISH SKY BRDCSTG.......c.cciiiiiiiiiiiie i 1,002,007 12,204,730 10,946,179
BROADCOM CORP.......ovviiiiiiiiiiiicci e 629,204 18,449,644 21,267,095
BROADRIDGE FINANCIAL SOLUTIONS..........ccooiiiiiiieiiee 96,515 1,661,000 2,052,874
BROADWAY INDUSTRIAL GROUP PTE...........ccoiviiiiiiiiinee 202,076 77,366 57,426
BROCADE COMMUNICATIONS SYSTEMS...........cccciiiieniis 354,532 1,877,943 1,747,843
BROOKDALE SENIOR LIVING INC................. 75,096 1,102,399 1,332,203
BROOKFIELD ASSET MGMT INC... 436,861 12,492,333 14,445,617
BROOKFIELD OFFICE PPTYS INC..........coccveenns 137,926 2,456,258 2,410,948
BROOKFIELD OFFICE PROPERTIES 260,500 4,334,024 4,537,910
BROTHER INDUSTRIES LTD.... 665,063 7,849,649 7,534,991
BROWN & BROWN INC......ccoiiiiiiiiiiiiiiiie e 90,333 1,770,741 2,463,381
BROWN SHOE INC NEW COM........cccccoiiiiiiiiiiiiciien e 467,500 4,806,606 6,035,425
BROWN-FORMAN CORP........cocciiiiiiiiiiiiieccc e 101,186 5,866,472 9,799,864
BRUKER CORP.....ccoiiiiiiiiiii et 72,009 1,295,927 958,440
BT GROUP ORD GBPO.05.......ccceoiiiiiiiiiiiicc e 15,096,309 45,675,145 50,054,882
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BTG ORD GBPO.10........cciiiiiiiiiiiiiiie s 125,600 671,185 803,355
BUKIT SEMBAWANG ESTATES NPV.....ccocoiiiiiiiiiiiie, 13,000 49,335 48,027
BUMI SERPONG DAMAI PT...ccooiiiiiiiiiiiiiii i 3,325,000 401,120 417,727
BUNGE LIMITED COM......ccoociiiiiiiiiiiiiiicicccn 112,802 6,672,802 7,077,197
BUNZL ORD GBPO0.3214857........ccocuiiiiiiiiiiiiiiiiine i 612,656 7,159,027 10,022,399
BURBERRY GROUP ORD GBPO0.0005..........cccccoocvviiiiiiniiinnne 232,824 4,493,599 4,838,540
BURCKHARDT COMPRESSION HOLDING..........cccccevciiieiinnn. 179 44,994 45,918
BUREAU VERITAS EURO.12.........cccociiiiiiiiiiiiicie, 27,193 2,197,370 2,420,481
CAINC .. 565,541 13,427,502 15,320,506
CABLEVISION SYSTEMS CORP........cocccviiiiiiiiiiiiiieie 155,472 1,955,660 2,066,223
CABOT CORP.....oiiiiiiiii e 49,007 1,037,426 1,994,585
CABOT OIL & GAS CORP......eviiiiiiiiiiiiiniic s 237,266 5,043,228 9,348,280
CAC CORP NPV...ooiiiiiiiiiiiiie e 18,500 190,168 146,071
CACHINTLINC CL A ..o 85,000 3,962,024 4,676,700
CADENCE DESIGN SYSTEMS INC.......cooviiiiiiiiiiiciecc e 335,038 2,448,614 3,682,068
CAE INC... e 128,386 1,545,385 1,245,512
CAIRN ENERGY PLC.... 103,692 464,083 430,822
CAIRN INDIA INR10...... 181,219 1,130,830 998,189
CAIXABANK......coeiiiiiiiiiic e e 382,620 2,334,128 1,243,529
CALFRAC WELL SERVICES LTD.... 44,839 1,392,964 1,002,384
CALLAN FUND..... e 54,493,227 483,484,331 658,919,951
CALPINE CORP e 375,455 4,334,537 6,198,762
CALSONIC KANSEI JPY50..... 166,000 602,086 894,598
CALTEX AUSTRALIA ORDS$L.......ooiiiiiiiiiciieie e 285,743 3,171,657 3,960,020
CAMDEN PROPERTY TRUST......cooiiiiiiiiiiiiiiin i, 138,563 7,113,358 9,376,558
CAMECO CORP......ooiiiiiiiii i 276,155 7,285,448 6,059,726
CAMERON INTERNATIONAL CORP......covviiiiiiiiieiciiiieee, 262,551 9,562,466 11,213,553
CAMPBELL BROTHERS LTD...ocoiiiiiiiiiiiiieee e 47,063 2,533,293 2,617,125
CAMPBELL SOUP CO.....cooiiiiiiiiiiiciiie e 413,626 13,694,405 13,806,836
CAMPER & NICHOLSONS MARINA INV......cccooiiiiiiiiiiies 500,000 705,935 101,949
CANADIAN APARTMENT PPTYS REIT ....coociiiiiiiiiiiieieeee 37,100 844,180 865,406
CANADIAN APT PROPERTIES REIT.......cooociiiiiiiiiiiie 16,500 374,588 368,213
CANADIAN IMPERIAL BK OF COMM........cooiiiiiiiiiiiiiiiceie 599,336 43,986,484 42,123,130
CANADIAN NATIONAL RAILWAY CO.....ccocevviiiiiiiiiiiiiiiiecien, 69,757 3,791,991 5,886,096
CANADIAN NATIONAL RAILWAY CO....cccvvveiiiieiiiieeniiceeen, 329,711 25,431,074 27,846,503
CANADIAN NATURAL RESOURCES LTD.......cccccoviiiiiiiiiiiens 767,387 30,700,891 20,557,496
CANADIAN OIL SANDS LTD.....cvviiiiiiiiiiiiie i 339,062 9,783,014 6,558,735
CANADIAN PACIFIC RAILWAY LTD....cccciieiiieiiiiiiiecee e 189,109 12,397,421 13,860,635
CANADIAN REIT ...oiiiiiiiiiiiieie e 40,700 1,316,747 1,623,289
CANADIAN TIRE CORP LTD...ovviiiiiiiiiiiiiieeeireee e 155,647 8,851,753 10,516,421
CANADIAN UTILITIES LTD.ccoiiiiiiiiiiiieeiieecece e 39,539 2,134,358 2,577,239
CANARA BANK INRLO.. ..ottt 666,170 4,497,460 4,923,346
CANCOM AG....oiiiiiiieiiit et 21,281 280,439 376,068
CANFOR CORPORATION NEW......cccoiiiiiiiiiiccciinc e 16,800 176,260 200,061
CANFOR PULP PRODUCTS INC.......ccoeiiiiiiiiiiie e 32,353 553,416 341,159
CANON INC NPV, ..ot 1,075,648 46,254,021 42,667,326
CAP GEMINI EURS........ccoiiiiiiiiiiiiii s 73,702 3,849,752 2,712,414
CAPEPLC........ccvvviie 223,004 598,964 920,946
CAPITAPLC.....coiiiiiiiiis 325,706 3,669,641 3,351,199
CAPITACOMMERCIAL T REIT UNITS... 1,304,000 1,183,729 1,302,147
CAPITAL & REG PROPS ORD 1P...... 52,669 28,612 21,891
CAPITAL ONE FINANCIAL CORP.......... 947,278 38,313,922 51,778,215
CAPITAL SHOPPING CENTRES GRP.......cccccoviiiiiiiiiiiiiees 278,616 1,646,633 1,407,125
CAPITALAND SGD1......oiiiiiiiiiiiiiiieie e 4,985,812 13,356,865 10,626,533
CAPITALSOURCE INC.....ooiiiiiiiiiiiiieiie e 179,337 931,403 1,205,145
CAPITAMALL TRUST SGD1 UNITS......ccooviiiiiiiiiiiiiiinciiees 2,505,269 3,675,752 3,777,284
CAPITAMALLS ASIALTD....oiiiiiiiieiiiie e 1,972,835 2,542,168 2,437,233
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CAPITOL FEDERAL FINANCIAL INC.......cocoiiiiiiiiiiiinieciis 126,793 1,682,069 1,506,301
CAPRAL LIMITED NPV....ccooiiiiiiiiiiiniiii e 138,774 47,364 18,493
CARBO CERAMICS INC.....cooiiiiiiiiiie i 15,259 2,235,810 1,170,823
CARDINAL HEALTH INC.....ociiiiiiiiiii i 267,569 7,966,719 11,237,898
CAREER EDUCATION CORP.......cccciiiiiiiiiiiiiiie i 157,200 4,294,692 1,051,668
CAREFUSION CORP ...ttt 357,564 8,663,954 9,182,244
CARFINCO FINANCIAL GROUP INC.......ccoeeviiiiiiiiieiiiee 8,059 59,887 62,293
CARLISLE COS INC......oviiiiiiiiiiiiici e 138,417 4,649,590 7,338,869
CARLSBERG A/S.... .ottt 224,869 20,119,980 17,703,319
CARMAX INC. ...ttt 184,639 2,952,103 4,789,536
CARNARVON PETROL NPV.....cooiiiiiiiiiiiiiiicice e 125,831 62,001 13,543
CARNIVAL CORP....ooiiiiiiiiiiceee e 620,020 19,364,530 21,248,085
CARNIVAL PLC ORD USDL.66.........cocovviiiiiieiiiiieiiiie e 90,182 3,405,907 3,086,351
CARPENTER TECHNOLOGY CORP........cccceeiiiiiiiiiiiciiiece, 34,317 931,402 1,641,725
CARPHONE WAREHOUSE GROUP PLC.........cccceiiiiiiiiiiee 837,530 2,120,833 1,891,618
CARREFOUR EUR2.5.........ooiiiiiiiiiiii s 1,575,462 44,279,655 29,080,401
CARTER'S INC................. 48,181 2,515,738 2,534,321
CARTICA INVESTORS LP... 91,000,000 91,059,411 91,000,000
CASCADES INC.....covviiiiiiiiiiccee 146,100 1,057,086 601,913
CASEYS GEN STORES INC.. 110,500 3,029,846 6,518,395
CASH STORE FINL SVS INC.... 12,100 197,451 72,995
CASINO GUICH-PERR EURL1.53.. 135,334 12,143,830 11,903,688
CASIO COMPUTER CO Y50.. 111,197 804,130 723,289
CASTELLUM AB NPV.....c.ooiiiiiiiiiiiciiecie 258,000 2,956,515 3,121,088
CATALYST HEALTH SOLUTIONS INC.......cccviiiiieiiiiiiieeeee 89,525 5,285,784 8,365,216
CATCHER TECHNOLOGY TWDI10.......ccciiiiiiiiiiiiiiciieec e, 475,020 3,017,980 3,155,144
CATERPILLAR INC......ooiiiiiic i 895,236 59,799,311 76,014,489
CATHAY GENERAL BANCORRP..........cociiiiiiiiiiiiiic s 280,500 4,183,051 4,631,055
CATHAY PACIFIC AIRWAYS......ooiiiiiiiiiieeee e 587,775 1,332,977 944,156
CATHEDRAL ENERGY SERVICES LTD.......cccccoeiiiiiiiiiicinen. 6,939 44,079 34,169
CATLIN GROUP COM STK USDO0.01.......covviiiiiieiiiiieiiiie e 18,274 123,220 121,956
CAWACHI LTD ittt 17,700 355,809 387,985
CBL & ASSOCIATES PROPERTIES IN.....cccoviiiiiiiiieiiecee, 114,808 2,126,118 2,243,348
CBOE HOLDINGS INC......oooiiiiiiiiin i 67,573 1,671,982 1,870,421
CBRE GROUP INC CL AL ..o 253,540 2,853,238 4,147,914
CBS CORP....oiiiiiiiiicci 1,243,578 24,820,620 40,764,487
CCL INDUSTRIES INC.....ccoiiiiiiiiiiiiie e 1,400 46,881 51,292
CEC ENTMT INC COM......coiiiiiiiiiiiiiiin i 208,250 6,477,755 7,574,053
CELANESE CORP.....ccviiiiiiiiii et 129,475 3,239,624 4,482,425
CELESIO AG....ooiiiiiiiiiii e 50,703 1,125,034 829,724
CELESTICA INC.. ..ottt 126,500 1,176,809 918,240
CELGENE CORP......coociiiiiiiiiiiiici 486,417 28,286,729 31,208,515
CELLTRON INC KRW500.........cciiiiiiiieiiiie e 92,807 2,183,941 2,455,191
CEMEX SAB DE CV..ootiiiiiiiiiiiteee et 1,907,973 13,878,655 12,840,658
CENOVUS ENERGY INC.....cooiiiiiiiiiiiiiiiceee e 815,975 28,236,892 25,909,177
CENT PATTANA PUB THBL1(NVDR).....cccovveiiiiieiiiiieeieceeieene 2,770,000 2,143,055 4,055,573
CENTERPOINT ENERGY INC 411,518 5,730,921 8,506,077
CENTERRA GOLD INC..........cocvviinnn. 164,141 2,821,049 1,146,387
CENTRAIS ELETRICAS BRASILEIRAS. 325,916 4,214,650 2,291,189
CENTRAL JAPAN RY Y5000......... 855 6,478,027 6,718,699
CENTRICA ORD GBP0.061728395.........cccccovieieiiiieans 9,367,968 43,646,755 46,724,342
CENTRO RETAIL AUSTRALIA.. B 898,009 1,691,889 1,822,598
CENTURYLINK INC....ooiiiiiiiiiiiici e 948,168 30,373,934 37,443,154
CEREBOS PACIFIC SGDO0.20.........ccccoiiiiiiiiiiiiniiiee e, 13,000 54,292 54,184
CERMAQ ASA NOKIO.....coiiiiiiiiiiieeeiiie e 64,963 909,601 855,143
CERNER CORP.......coiiiiiiiiiiiii 259,935 7,992,095 21,486,227
CEWE COLOR HLDG AG NPV....coiiiiiiiiiiiiiceeie e 5,192 152,984 190,255
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CF INDUSTRIES HOLDINGS INC.......cccciiiiiiiiiiiiiieec i, 115,698 15,544,548 22,415,331
CFAOD ... 24,700 1,000,295 1,170,129
CFS RETAIL PROPERTY TRUST .......cooiiiiiiiiiiiiiiec i 1,546,878 2,853,126 3,076,117
CGI GROUP INC......oiiiiiiiiiiiiii s 285,878 5,525,262 6,861,969
CH OFFSHORE LTD SGDO.05.......cccooiiiiiiiiiiiiniiiiinee s 115,000 53,750 37,674
CH ROBINSON WORLDWIDE INC.........ccooiiiiiiiiiiiinciiiece, 127,103 6,917,121 7,439,339
CHALLENGER LTD....coiiiiiiiiiiiiciiiie e 1,713,888 4,113,125 5,709,668
CHAMBAL FERTILISER INRLO.......ccoiiiiiiiieieiiireieee e 191,577 395,374 250,987
CHAMPION TECHNLGY HKDO.10......ccoociiiiiiiieiiiiieiiice i 328,000 11,422 3,933
CHANGYOU.COM LTD....cciiiiiiiiiiiiiiciiec e 12,545 462,960 264,825
CHAODA MODERN AGRI HKDO.10.......ccccccviiiiiieiiiieeiiece e, 430,000 265,964 34,405
CHARLES RIVER LABORATORIES INT.....ccccoiiiiiiiiiiiiiiics 37,782 1,234,314 1,237,738
CHARLES SCHWAB CORP/THE.......ccccoiiiieiiiiciiene e 1,142,139 18,521,024 14,767,857
CHARTER COMMUNICATIONS INC........ocoviiiiiiiiiieiciiiecs 52,805 2,868,532 3,742,290
CHARTWELL SENIORS HSG REIT......cocociiiiiiiiiiiiicieccn 320,725 2,542,650 3,051,677
CHENG LOONG TWDI0.......ccciiiiiiiiiiieiiiieeciiee e 2,549,240 846,377 959,644
CHENIERE ENERGY INC.... 159,474 2,014,080 2,350,647
CHENNAI PETRO CP INR10......... 275,591 2,144,162 596,740
CHESAPEAKE ENERGY CORP... s 645,573 15,035,940 12,007,658
CHESAPEAKE LODGING TRUST................ 33,900 615,233 583,758
CHEUNG KONG INFRASTRUCTURE....... 633,026 3,331,410 3,815,204
CHEUNG KONG(HLDGS) HK$0.50........cccccveririrrennne 1,448,964 20,567,001 17,671,090
CHEVRON CORP.... s 2,834,234 226,592,758 299,011,687
CHIBA BANK Y50......ciiiiiiiiiiiiiiiiice e 378,757 2,173,678 2,264,282
CHICAGO BRIDGE & IRON CO NV......coooiiiiiiiiiiieiiiiieeeeee 181,129 5,538,958 6,875,657
CHICO'S FAS INC......iiiiiiiiiiiiici e 724,618 8,733,997 10,753,331
CHIMERA INVESTMENT CORP......cooiiiiiiiiiiiiiii e, 794,790 2,929,798 1,875,704
CHINA CITIC BANK CORPORATION H.....ccoooviiiiiiiiiiiciiiec, 4,210,000 2,796,147 2,143,847
CHINA COMMUNICATIONS CONST-H......cooviiiiiiiiiiiiiiieeen, 3,086,000 2,811,435 2,693,390
CHINA ENGINE GROUP LTD......cccoviiiiiiiiiiiiiiccieieen 24,890 89,141 69,758
CHINA GAOXIAN FIBRE FABRIC........cccoiiiiiiieiiiiciic i 352,000 51,878 52,794
CHINA KING-HIGHWAY HOLDINGS LT....c.cccoooiiiiiiiiiiiiic, 44,481 83,593 77,867
CHINA MANMADE FIVERS CORP......ccooiiiiiiiiiiiiiiic e 670,000 365,697 203,119
CHINA MERCHANTS BK 'H' CNY1L.....cooiiiiiiiiiiiiienec, 2,328,500 5,556,037 4,340,694
CHINA METAL PRODS TWDI0.......cociiiiiiiiiieiiiiee e 463,048 509,039 283,546
CHINA MINSHENG BANKING CORP.........cccccevviiiiiiiiiiiiiiee 3,316,500 3,130,496 2,937,321
CHINA MINZHONG FOOD CORP LTD.......coccuiiiiiiiieiiiieeiiienne 1,450,000 1,835,345 663,877
CHINA MOBILE LTD...ccoiitiiiieee et 3,548,600 35,110,983 38,771,389
CHINA MOTOR CO TWSL0......cciiriiiiireriienriesire e 284,000 239,416 256,584
CHINA OVERSEAS LAND & INVEST........ooooiiiiiiiiiiiiinieee 6,780,362 13,917,268 15,716,548
CHINA PETROCHEMICAL CORP TWD10..........ccocoieiiiieeinen. 7,946,800 4,223,595 6,647,817
CHINA PETROLEUM AND CHEMICAL.........ccccoeiviiiiiiiiiiiine 23,892,000 21,051,452 21,191,200
CHINA RAILWAY GROUP LIMITED........ccoceiiiiiiiiiiie e 1,068,000 778,967 443,345
CHINA RENJI MEDICAL GROUP LTD.......ccocoviiiiiiiiiiiieiiiiees 4,146,000 43,079 32,070
CHINA RESOURCES CEMENT ......ccccciiiiiiiieiiiee e 1,390,000 1,111,310 802,800
CHINA RESOURCES LAND LTD.....ccoociiiiiiiiiiiiiccciieec e 656,000 1,289,708 1,336,213
CHINA TAISAN TECH GROUP LTD.......cccoiiiiiiiiiiiiiiiieee s 386,000 48,254 28,033
CHINA TECHFAITH WIRELESS COMMU.... 62,820 281,169 72,871
CHINA TELECOM CORP 'H'CNY1............. 31,918,000 16,336,827 13,866,925
CHINA YUCHAI INTL LTD COM............. 85,205 1,886,422 1,164,752
CHINA ZENITH CHEMICAL GRP LTD.... 662,528 203,548 12,897
CHINATRUST FINANCIAL HOLDING.............. 1,249,000 661,533 710,490
CHIN-POON INDUSTRIAL TWDI0.......coiiiiiiiiiiieeiiiee e, 749,000 672,270 696,744
CHIPBOND TECHNOLO TWD10......cccviiiiiiiiiiiii e 2,109,000 2,562,623 2,819,292
CHIPMOS TECHNOLOGIES BERMUDA...........cccooiiiiiieiiien 45,567 674,866 482,099
CHIPOTLE MEXICAN GRILL INC.......ccooiiiiiiiiiiiiiien i, 44,003 8,192,846 16,718,940
CHIQUITA BRANDS INTERNATIONAL......ccoviiiiiiiiiiiniicee, 330,600 4,539,331 1,653,000
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CHIYODA CORP Y50......cciiiiiiiiiiiiiecciiiiiicce i 476,877 5,588,463 5,791,375
CHOICE HOTELS INTERNATIONAL IN....c.ccoviiiiiiiiiciieeie, 131,121 4,517,171 5,235,662
CHONGOQING RURAL COMMECRIAL H......ccoviiiiiiiiiiiiie 717,000 333,276 287,471
CHORI CO LTD JPYS50......ccuiiiiiiiiiiiiiis i 738,000 1,407,225 980,424
CHRISTIAN DIOR EURZ.........coiiiiiiiiiiiiiii i 128,588 16,115,209 17,664,733
CHUBB CORP.......oooiiiiiiiiiiiic e 388,701 19,539,392 28,305,207
CHUBU ELECTRIC PWR Y500........ccccoiiiiiieiiiiiieiiene e 721,733 15,468,054 11,704,756
CHUBU SHIRYO CO JPY50......ccccciiiiiiiiiiiiciiiiee e 1,000 7,665 6,580
CHUETSU PULP & PAPER Y50.......ccooiiiiiiiiiiiiiciieceieees 26,000 61,496 49,204
CHUGAI PHARMACEUTL Y50......ccccooiiiiiiiiiieicee e 298,473 4,887,440 5,637,283
CHUGOKU BANK Y50.... ..ottt 86,368 1,012,708 1,121,409
CHUGOKU ELECTRIC POWER CO INC........cccoiiiiiiiiiiicenen, 207,419 3,656,912 3,408,025
CHUN WO DEVELOPMENT HOLDINGS..........ccociiiiiieiiiiees 2,096,224 497,680 114,853
CHURCH & DWIGHT CO INC.......cveiiiiiiiiiiiicciiec s 166,391 5,632,223 9,229,709
CIFINANCIAL INC....ooiiiiiiiiie e 77,646 1,780,269 1,681,714
CIA DE BEBIDAS DAS AMERICAS..........ocoiiiiiiiiiiees 689,745 23,186,511 26,437,926
CIA DE SANEAMENTO BASICO DO ES... 213,763 11,541,746 16,216,061
CIA ENERGETICA DE MINAS GERAIS..... 651,710 11,469,495 12,004,498
CIA SANEAMENTO BASICO DE SAO P... 251,620 4,080,187 9,598,821
CIA SANEAMENTO MINAS GERAIS......... 197,700 3,625,680 4,260,670
CIE GENERALE DE GEOPHYSIQUE.. 95,628 2,658,389 2,455,653
CIELO SA.....oiiiiiiiiiiii s 792,322 16,349,423 23,191,253
CIGNA CORPORATION COM.... 367,113 10,835,373 16,152,972
CIMAREX ENERGY CO.....coocvviiiiiiiiiiiiicie e 177,037 6,851,382 9,758,279
CINCINNATI FINANCIAL CORP.....coeiiiiiiiiiiiiecciiine s 112,898 3,222,291 4,298,027
CINEMARK HOLDINGS INC......ccooiiiiiiiiiiiciic e, 103,252 2,217,374 2,359,308
CINEPLEX INC....oiiiiiiiiii i 67,400 1,539,577 2,024,413
CINTAS CORP ...ttt 93,823 2,565,658 3,622,506
CISCO SYSTEMS INC.....ooiiiiiiiiiiierite e 8,936,216 178,880,833 153,434,829
CIT GROUP INC....oooiiiiiiiiiiiiciiicccie e 155,225 5,560,253 5,632,219
CITIGROUP INC....ooiiiiiiiiiiiie e 4,082,766 190,837,067 111,908,616
CITIZEN HOLDINGS CO Y50.......cccciiiiiiiiiiiiiiciin e 186,061 1,112,032 1,081,994
CITRIX SYSTEMS INC.....ooiiiiiiiiiii it 143,972 5,084,545 12,085,010
CITY DEVELOPMENTS SGDO0.50.......cccccocviiiiiiiieiiiinciieeee, 1,011,399 9,199,596 8,941,955
CITY NATIONAL CORP/CA.....cooiiiiiiiiiiie e 36,052 1,655,753 1,751,406
CITY OF LONDON INVESTMENT TR....ccccooiiiiiiiiiiiiiiiicciieee 1,000 5,940 5,058
CJ CORP KSWNB5000........ccuuiiiiiiieiiiiie i 79,713 5,460,560 5,560,808
CLARCOR INC.....coiiiiiiiiiiiicciic e 136,000 4,262,390 6,549,760
CLARIANT CHF3.70(REGD).......cccoiiiiiiiiiiiiiiie e 705,974 8,125,463 6,955,317
CLARKSON ORD GBPO.25........cccviiiiiiiiiiiiicciee 3,962 69,560 80,474
CLEAN HARBORS INC......cooiiiiiiiiieiiece e 42,989 2,400,829 2,425,439
CLEANUP CORP Y50.......coiiiiiiiiiiiiiiiiciinciec e 8,700 50,531 59,207
CLEAR CHANNEL OUTDOOR HOLDINGS...........cccoieiiiieeen. 32,201 254,485 193,850
CLEARWIRE CORPu.....cooiitiiiiiiiieic e 270,725 1,114,291 303,212
CLIFFS NATURAL RESOURCES INC.......ccccviiiiiiiiiieeieeee 242,697 15,832,053 11,962,535
CLOROX CO..ceiiiiiiiciiiicc s 100,555 5,845,178 7,286,215
CLP HLDGS HKDS.......coiiiiiiiiiin it 1,260,952 10,104,008 10,688,307
CLUB MEDITERRANEE..........ccccoiiiiiiiiiis 5,108 95,914 87,511
CMC MAGNETIC CORP TWD10... 3,478,000 900,987 595,863
CME GROUP INC.... 68,311 19,033,859 18,314,862
CMK CORP Y50................ 8,900 44,990 37,032
CML HEALTHCARE INC............ 29,646 295,945 279,172
CMS ENERGY CORP....cvviiiiiiiiiiiie e 253,851 3,972,009 5,965,499
CNA FINANCIAL CORP......vviiiiiiiiiiiiii e 20,409 408,141 565,737
CNH GLOBAL NV...oiiiiiiiiiiiie et 21,495 574,106 835,296
CNP ASSURANCES EURL........oooiiiiiiiiiiiiic e 73,956 1,417,810 903,813
COACH INC.....iiii s 350,679 14,757,621 20,507,708
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COASTAL CONTRACTS BHD MYRO0.20........cccocvviieiiiiiiiiiieeee 105,333 73,448 62,361
COBALT INTERNATIONAL ENERGY IN......ccccooviiiiiiiiiiiiiene 283,079 5,705,796 6,652,357
COBHAM ORD GBPO.025.........ccciiiiiiiiiiiiiiiicce s 594,587 2,144,632 2,165,451
COCA COLA CENTRAL JPYS50000.........cccceeiiiiieiiiiieiiiieciiennn 19,900 265,155 258,633
COCA-COLA AMATIL NPV..oiiiiiiiiiiiiiiiciiiiiec i 453,027 5,410,826 6,213,342
COCA-COLA COITHE......cciiiiiiiiieie e 2,099,401 110,974,342 164,152,164
COCA-COLA ENTERPRISES INC......cccviiiiiiiiiiiiiiic e 485,218 10,942,920 13,605,513
COCA-COLA HELLENIC BOTTLING CO......ccceeevvviiiiiiiiciien 244,785 5,085,821 4,349,022
COCA-COLA WEST COMPANY LTD NPV....ccccoooiiiiiiiiiiiee 30,458 577,472 530,219
COCHLEAR LTD COM....coiiiiiiiiiiiiiin i 64,797 4,537,228 4,373,104
COGECO CABLE INC.....eiiiiiiiiiiiic e 18,800 837,287 854,386
COGECO INC.....ooiiiiiiiiin i 2,900 103,284 130,400
COGNEX CORP COM.....ooiiiiiiiiiiiiieiien e 170,000 3,988,889 5,380,500
COGNIZANT TECHNOLOGY SOLUTIONS..........ccceviiiiiiiienn, 446,383 21,733,211 26,782,980
COHERENT INC...ciiiiiiiiiiie e 106,250 3,135,591 4,600,625
COLFAX CORP.....ooiiiiiiiiiciic 33,694 970,478 928,944
COLGATE-PALMOLIVE CO.....oooiiiiiiiiiiiiiiiiiiceeiee e 503,867 36,479,882 52,452,555
COLONIAL PROPERTIES TRUST .......cccciiiiiiiiiiiiecien e 209,450 5,586,231 4,637,223
COLOPLAST SER 'B' DKK5............. 11,296 1,714,568 2,032,362
COLRUYT SA NPV.............. 37,756 1,891,539 1,686,342
COMCAST CORP.... 2,939,837 54,419,129 93,986,589
COMERICAINC........coovviiiiiiiiciie, 152,058 4,367,284 4,669,701
COMFORTDELGRO CORP SGDO0.25..... 937,738 1,135,631 1,143,673
COMMERCE BANCSHARES INC/MO.......cccccooiiiiiiiieiiee 58,051 2,072,424 2,200,133
COMMERCIAL METALS CO.....coiiiiiiiiiiiiiiiine i 89,595 1,359,546 1,132,481
COMMERZBANK AG NPV......cooiiiiiiiiiiiicci i, 1,811,679 6,779,598 3,071,613
COMMONWEALTH BANK OF AUSTRALIA. ..., 1,391,247 72,293,692 75,725,790
COMMONWEALTH REIT ...oiiiiiiiiiiiiee e 64,691 1,424,494 1,236,892
COMMUNITY HEALTH SYSTEMS INC......ccocoviiiiiiiieiiecce, 70,265 1,676,141 1,969,528
COMPAGNIE DE SAINT-GOBAIN..........cocoiiiiiiiiiiiin e, 314,911 17,011,104 11,629,460
COMPAGNIE FINANCIERE.........ccooiiiiiiiiiiiiciece e 523,243 30,335,424 28,663,655
COMPAL ELECTRONIC INC TWS10......ccooiiiiieiiriieereeeneeee 13,556,753 15,455,091 12,406,799
COMPASS GROUP ORD GBPO.10.......ccciiiiiieiiiiiieiiiee e 943,298 8,787,432 9,897,960
COMPASS MINERALS INTERNATIONAL........ccccoiiiiiiiiiinens 25,584 1,598,270 1,951,548
COMPUTACENTER ORD GBPO.06..........cccccoviiiiiiiiieiiiieee, 29,559 127,799 139,410
COMPUTER SCIENCES CORP........ccooviiiiiiiiiiiiiniinis 239,289 10,635,674 5,939,153
COMPUTERSHARE NPV (DFD 1 POST......ccocoiiiiiiiieiiiecee, 221,453 2,008,773 1,682,073
COMPUWARE CORP. ...ttt 168,297 1,246,236 1,563,479
COMSYS HOLDINGS NPV...cociiiiiiiiiiiiiiieeieee e 487,300 5,436,076 5,704,201
COMTECH TELECOMMUNICATIONS COR.........ccccevviiiicinnnn, 89,250 2,737,617 2,550,765
CONAGRA FOODS INC......otiiiiiiiiiiiiie e 421,844 8,913,364 10,938,415
CONCENTRIC AB.....ooiiiiiiiiiiiicii 10,779 89,690 80,424
CONCHO RESOURCES INC/MIDLAND T.....coooviiirieniienieenneenns 177,556 13,169,294 15,113,567
CONCUR TECHNOLOGIES INC......ccooiiiiiiiiiiicciiiniecciee 41,108 2,720,312 2,799,455
CONMED CORP COM.......oiiiiiiiiiiiiiiiiiine e 127,499 3,117,075 3,527,897
CONOCOPHILLIPS.......ooiiiiiiiiiic e 1,759,886 76,601,569 98,342,430
CONSOL ENERGY INC....ocoiiiiiiiiiiiiiec i 221,636 9,109,058 6,702,273
CONSOLIDATED EDISON INC........cccoovviiiiiininnne 316,827 14,159,268 19,703,471
CONSOLIDATED GRAPHICS INC... 72,250 3,211,044 2,098,863
CONSTANTIN MEDIEN AG........ 14,394 46,607 27,400
CONSTELLATION BRANDS INC............ 393,863 7,381,149 10,657,933
CONSTRUCCIONES Y AUXILIAR DE.... 851 348,618 396,346
CONTACT ENERGY NPV...oooiiiiiiiiiiiiiicei e 252,234 1,100,035 977,173
CONTANGO OIL & GAS CO...oooviiiiiiicieic e 89,250 5,372,890 5,283,600
CONTINENTAL AG NPV...ooiiiiiiiiiiiii e 71,977 6,437,444 5,993,889
CONTINENTAL RESOURCES INC/OK........cooviiiiiiiiiiiiiiee e, 98,719 6,651,925 6,576,660
CON-WAY INC....ooiiiiiiiiiiiie e 43,145 1,325,617 1,557,966
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CONWERT IMMOBILIEN NPV......ccccoiiiiiiiiiiiiie 29,000 323,763 318,893
COOPER COS INC/THE......ccciiiiiiieiie e 130,087 5,527,150 10,375,739
COOPER INDUSTRIES PLC.......ceviiiiiiiiiiiiiiie i 172,045 8,140,621 11,730,028
COOPER TIRE & RUBBER CO........ccooiiiiiiiiiiciiiceciee 304,800 6,144,406 5,346,192
COPA HOLDINGS SACL A i 28,003 1,209,177 2,309,687
COPART INC.. .ot 183,944 3,768,293 4,357,633
CORE LABORATORIES N V..o 9,612 1,229,068 1,114,031
CORELOGIC INC......oiiiiiiiiiiiiici e 82,528 1,405,459 1,511,088
CORETRONICS CORP TWDI0.......cciiiiiiiiiieeiiiie e 1,088,000 1,352,305 1,010,273
CORIO NV EURILO......ooiiiiiiiiiiiiiiicci e 78,360 4,640,981 3,443,703
CORNING INC...oiiiiiiiiie e 2,181,176 34,449,081 28,202,606
CORONA CORP JPYS50.......cciiiiiiiiiiiiiciiiin i 2,500 39,040 32,836
CORPORATE OFFICE PROPERTIES TR......cccoiiiiiiiiiiiee, 174,741 6,353,140 4,108,161
CORPORATION BK INR10 DEMAT.......cooviiiiiiiiiiiiiienciece, 5,761 41,502 43,051
CORRECTIONS CORP OF AMERICA.......ccccoviiiiiiiieieiee, 77,213 1,423,579 2,273,923
COSANLTD SHS -A-..iiiiiiiiici 646,360 8,161,330 8,202,308
COSAN SA INDUSTRIA E COMERCIO........ 1,159,235 19,122,086 17,798,158
COSCO CORPORATION (SINGAPORE)...... 501,814 770,553 388,205
COSMO OlL...ooiiiiiiieiiiieiicc e 385,502 1,068,160 975,954
COSTAIN GROUP PLC.............. 14,324 57,893 48,022
COSTCO WHOLESALE CORP........... P 392,650 23,644,678 37,301,750
COUNTRY GARDEN HLDGS CO LTD 2,192,990 889,176 856,631
COVANCE INC..........ceuee. 42,863 2,168,399 2,050,995
COVANTA HOLDING CORP ...t 84,105 1,621,853 1,442,401
COVENTRY HEALTH CARE INC........ccociiiiiiiiiiiie, 110,424 2,094,508 3,510,379
COVIDIEN PLC.....oiiiiiiiiiiiiii e 774,873 34,084,357 41,455,706
CRBARD INC......ccciiiiiiii i 105,537 8,979,536 11,338,895
CRANE CO...ooiiiiiiiiiiii e 37,818 940,596 1,375,819
CREDIT AGRICOLE SAEURS.......cooiiiiiiiii e, 863,865 12,229,102 3,805,215
CREDIT CORP GROUP NPV.....cccccoiiiiiiiiiiiiiieciiee e 25,844 146,239 153,385
CREDIT SAISON CO NPV......ooiiiiiiiiiiiiiiiciee e 78,485 1,319,027 1,728,264
CREDIT SUISSE GROUP AG CHFO0.04..........ccccoiiviiiiiiiicee, 1,612,137 63,486,490 29,398,293
CREE INC.. ..ottt 89,767 3,240,248 2,304,319
CRESCENT POINT ENERGY CORP........ccccoiviiiiiiiiiniiiec, 333,479 14,185,018 12,430,430
CRH ORD EURO0.32 DUBLIN LIST......coiiiiiiiiiiieiiiiieiece e, 1,352,875 29,490,812 25,941,846
CRODA INTL ORD 10P.....ccctiiiiiiiiiiiiin i 172,914 5,528,004 6,137,414
CROWN CASTLE INTERNATIONAL COR.....cccvviiiiiiiiiiiee, 296,899 9,063,809 17,416,095
CROWN HOLDINGS INC......ccocoiiiiiiiiiiiiiicc e 264,625 8,207,798 9,126,916
CROWN LIMITED NPV....ooiiiiiiiiiiiiiic e 199,538 1,733,602 1,736,514
CSE SYS & ENGR SGDO0.05..........cccoviiiiiiiiiiicccininceee 217,000 132,082 135,325
CSI PROPERTIES LTD...iiiiiiiiieiiie e 6,420,000 231,985 281,403
CSL ORD NPVttt 312,093 11,304,109 12,610,889
CSM NV CVA PART EXCH EURO.25........ccccoiiiiiiiiiiiiiies 4,670 79,010 86,052
CSP INTL IND CLZ SPA EURO.52........cccoiiiiiiiiiiiiiiiiciee 3,253 10,115 3,379
CSX CORP ...t 1,090,262 16,675,468 24,378,258
CT LARGE LOAN FUND........cociiiiiiiiiiiiie e 3,537,969,216 68,559,689 5,055,758
CTCI CORP ORD TWDI10.......ccciiiiiiieeiiiiiiiiece i 445,440 349,377 828,726
CTS EVENTIM NPV 1,516 45,053 45,692
CUBESMART............. 162,900 1,899,732 1,901,043
CUBIC CORP COM.........cocvviiiiiine 85,000 1,786,293 4,086,800
CULLEN/FROST BANKERS INC... 41,174 2,117,043 2,367,093
CUMMINS INC........cceeenee. 205,106 11,471,861 19,876,822
CURTISS WRIGHT CORP......cooociiiiiiiiicciece e 110,500 3,393,214 3,431,025
CVR ENERGY INC......ccciiiiiiiiiiiii e 189,500 4,608,244 5,036,910
CVS CAREMARK CORP......ooiiiiiiiiiiiiie e 1,587,596 52,886,367 74,188,361
CYMER INC COM.....ccoiiiiiiiiiiiiic i 76,500 2,457,736 4,509,675
CYPRESS SEMICONDUCTOR CORP......ccccovviiiiiiiiiiiiice, 117,701 1,053,371 1,556,007
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CYPRUS POPULAR BANK PCL.......coiiiiiiiiiiiiiicciiiiece s 1 12 0
CYTEC INDUSTRIES INC.......cooiiiiiiiiiiiiiiiii s 35,570 1,168,028 2,085,825
DIETEREN NPV.....oiiiiiiiii i 21,391 814,077 890,397
DAEDUCK GDS KRWS500.........cociiiiiiiiiiiie i 31,970 321,889 381,011
DAEGU DEPARTMENT STORE KRW5000..........ccooiiiiiiiinennn. 3,280 41,274 39,233
DAEHAN FLOUR MILL CO...covviiiiiiiiiiiiiee e 749 112,813 70,953
DAESANG CORP KRWZ1000.........c.cccoiiiiiiiiiieeiiiie e 29,220 328,391 449,009
DAESANG HOLDINGS CO LTD.....ccociiiiiiiiciiiiccciieeeee e 11,350 44,853 42,314
DAETWYLER HLDGS CHF5 (POST.....ccoociiiiiiieiiiiie e, 1,497 119,034 106,917
DAH SING FINANCIAL HLDGS HKS$2.........cccoviiiiiiiieieeee 24,400 88,739 75,495
DAI NIPPON PRINTING CO Y50......ccccciiiiiiiiiieeiiiiie e 279,505 3,020,475 2,175,368
DAICEL CORP....ootiiiiiiiiiiiiecee e 145,863 850,349 890,278
DAIDO STEEL CO Y50......cciiiiiiiiiiiiiiiii e 140,715 774,749 869,438
DAIHATSU DIESEL JPY50......cccoiiiiiiiiiiiiiciiiec e 31,000 123,589 106,843
DAIHATSU MOTOR CO Y50......ccciiiiiiiiiiiieiiiie e 824,017 13,778,070 14,323,995
DAI-ICHI LIFE INSURANCE CO LTD......cocoiiiiiiiiiiiiinciecce, 9,827 14,477,241 11,232,265
DAIICHI SANKYO COMPANY LIMITED. 335,586 6,164,536 5,631,654
DAIKIN INDUSTRIES Y50................... 221,190 6,686,037 6,165,266
DAIKOKU DENKI CO NPV......ooiiiiiiiiiiiiiiiee e 8,700 140,601 151,342
DAIKYO INC Y50................. 240,000 389,275 625,642
DAIMLER AG ORD NPV...... 451,483 28,599,608 20,251,077
DAINICHI CO Y50.....ccccciiiiiiiiiiiiiiieccieee 4,200 46,201 36,320
DAINIPPON SUMITOMO PHARMA CO..... 79,260 744,995 805,613
DAIRY CREST GROUP ORD 25P........cccccooviiiiiiiiiiiiiiec s 60,358 343,539 312,501
DAITO TRUST CONSTRUCTION Y50.......cccoiiieiiiiiiiiiiiieccs 91,827 7,726,438 8,688,982
DAIWA HOUSE INDUSTRY CO Y50.......ccccovviiiiiiiiiiiiiccienn, 961,107 11,545,584 13,575,230
DAIWA INDUSTRIES NPV.....ocooiiiiiiiiiiiiiiii i 107,000 1,038,924 513,611
DAIWA SECS GROUP NPV.......ccccoiiiiiiiiiiiiiiieen 828,139 3,341,348 3,082,558
DAIWAHOUSE RESIDENTIAL......cocoiiiiiieiiiieie e 64 405,595 446,773
DAKTRONICS INC......ooiiiiiiiiiiiiiiicciee e 425,000 4,743,159 2,936,750
DANAHER CORP.....coiiiiiiiiiciiiec e 578,621 20,635,096 30,134,582
DANIELI & C EURL....cociiiiiiiiiie e 4,795 130,002 99,978
DANONE ...t 639,343 41,318,068 39,768,724
DANSKE BANK AS DKKIL0......cotiiiiiiiiiiiiieeeiiriiee e 644,409 12,953,136 8,954,097
DAOU DATA SYSTEM C KRW500.........cccoveiiiiieniiiieiiieeeee. 84,524 268,485 267,885
DAOU TECHNOLOGY INC KRWS00..........cccoeveiiiiiiiiiiiciiieee 31,740 251,290 339,473
DARDEN RESTAURANTS INC......cooiiiiiiiiiiiiiiee e 99,496 3,259,025 5,037,482
DARFON ELECTRONICS CORP TWD10..........ccoceiviiiiniiiinnne 192,000 252,833 160,616
DARMA HENWA PT TBK.....oiiiiiiiiiiiiiiii i 27,422,000 325,047 157,657
DARTY PLC GBPO.30......cccciiiiiiiiiiiiiiiciiin i 831,502 1,950,588 645,564
DASSAULT SYSTEMES SA EURL......cccoiiiiiiiiiiiiiienc s 30,343 2,459,566 2,846,421
DATA COMMUNICATIONS SYS CO.....oovvvviiiiiiciiiienience 35,800 293,338 450,473
DATA GROUP INC.... oottt 27,722 149,534 113,939
DAVITA INC.....oiiiiiiiiiie e 76,741 4,357,869 7,536,734
DBS HLDGS SGD1......ccoiiiiiiiiieeiiiie e 1,908,689 21,173,134 20,897,945
DDR CORP....oiiiiiiiee e 650,802 7,581,352 9,627,741
DE MASTER BLENDERS EURO.12*%..........ccooiiiiiiiiiiiiiiiieee, (164,199) (1,485,473) (1,856,637)
DEAN FOODS CO.......ccccevviiiiiiiiiinnns 163,516 2,672,255 2,784,677
DEBENHAMS ORD GBPO0.01 (WI)... 139,471 158,866 189,222
DECKERS OUTDOOR CORP.... 29,751 2,467,539 1,309,342
DEERE & CO......ccoocvviiiriiicn, 543,330 33,216,762 43,939,097
DELEK GROUP ILS1.. 2,212 517,085 322,644
DELHAIZE GROUP ...ttt 194,983 12,013,077 7,146,159
DELL INC....ee et 1,780,242 25,845,290 22,288,630

* Represents stocks sold on a when issued basis. Securities trade on a when-issued basis when they have been announced but not yet
issued. All when issued transactions are on an “if” basis, to be settled if and when the actual security is issued and the exchange or
National Association of Securities Dealers rules the transactions are to be settled.
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DE'LONGHI SPA 1.5EUR.......cccoiiiiiiiiiiiiii i 18,858 141,772 181,522
DELPHI AUTOMOTIVE PLC.....ccviiiiiiiiiiiiiici i 263,134 7,549,324 6,709,917
DELTA AIRLINES INC.....oooiiiiiiiiiiiiii i, 946,330 9,455,725 10,362,314
DELTA LLOYD NV..oiiiiiiiiiiiiiiiii i 50,983 1,111,518 707,818
DELTA-GALIL IND ORD ILSL......ccciiiiiiiiiiiiiiinee i 993 5,195 8,788
DENA BANK INRIO(DEMAT T5)...cciiiiiiiiiiieiiiieeeiiee e 141,978 306,101 251,103
DENA CO LTD NPV....oiiiiiiiiiiiiccee e 383,471 13,563,965 10,030,129
DENBURY RESOURCES INC.........ccoociiiiiiiiiiieece 380,600 5,594,570 5,750,866
DENKI KAGAKU KOGYO Y50......ccciiiiiiiiiieiiiiee e 239,802 1,060,868 829,494
DENSO CORPORATION NPV......ccooiiiiiiiiiiiiiiii i 384,674 11,853,501 12,983,169
DENTSPLY INTERNATIONAL INC......oooiiiiiiiiiiieiene e 109,627 3,362,377 4,144,997
DENTSU INC NPV ..t 90,078 2,402,564 2,650,748
DERICHEBOURG..........ooiiiiiiiiiiici e 45,487 137,321 109,505
DERWENT LONDON PLC GBPO.05........ccccoovviiiiiiiiiiiiccien 210,500 4,801,011 6,117,841
DEUTSCHE BANK AG ORD NPV REGD.........cccccoviiiiiiiienee, 1,084,739 62,430,696 39,232,759
DEUTSCHE BOERSE AG NPV.......cccciiiiiiiiiiicii e 97,072 6,837,591 5,239,238
DEUTSCHE LUFTHANSA AG ORD NPV... 114,053 2,107,405 1,319,006
DEUTSCHE POST AG NPV (REGD)......... 897,379 16,031,089 15,875,134
DEUTSCHE TELEKOM AG NPV (REGD)........c.coceiviiiennn 2,654,120 37,128,239 29,148,498
DEUTSCHE WOHNEN AG NPV (BR).............. 63,608 952,754 1,071,581
DEUTZ AG NPV.....cccoiiiiiiiiiie, 167,159 1,074,074 849,805
DEVELOPMENT CREDIT BANK LTD.. 283,553 253,609 217,356
DEVON ENERGY CORP s 390,056 27,346,783 22,619,347
DEVRO ORD 10P.....coiiiiiiiiiie it 12,362 32,939 58,749
DEVRY INC.. ..ottt 50,622 2,802,753 1,567,763
DEXUS PROPERTY GROUP NPV.......cccciiiiiiiiiiiniiecie s 4,800,277 4,165,016 4,576,087
DFC GLOBAL CORP.....coiiiiiiiiiitiiiie i 289,000 5,812,450 5,326,270
DIAGEQO ORD 28 101/108P.......ccciiiiiiiiieiiieeee e 2,507,344 54,559,645 64,574,010
DIAMOND OFFSHORE DRILLING INC......cccccoiiiiiiiiiiiieiiieeee 67,214 5,367,797 3,974,364
DIANA SHIPPING INC....cooiiiiiiiiieie e 38,323 296,463 298,153
DIC ASSET AG NPV....ooiiiiiiiiiiiiccie e 149,332 3,542,353 1,288,666
DICK'S SPORTING GOODS INC........ccooiiiiiiiiiiiiieiiieec e 71,756 1,482,723 3,444,288
DICKSONS CONCEPT INTERNATIONAL.......cccoviiiiiiiiieeiien. 70,500 53,340 37,809
DIEBOLD INC....oiiiiiiiiiiiieiiie ettt 48,689 1,424,471 1,797,111
DIGI.COM.BERHAD MYRO.01......cccvviiiiiiiiiiiieeniee e 473,200 522,089 633,318
DIGITAL REALTY TRUST INC.....ccoooiiiiiiiiiiiiii e, 182,812 10,723,137 13,723,697
DILLARD'S INC....oiiiiiiiiiiiiiie e 22,769 1,157,076 1,449,930
DIRECTV .. 1,070,952 36,124,114 52,283,877
DISCOVER FINANCIAL SERVICES..........ccccooviiiiiiiiniecc e 410,026 5,104,408 14,178,699
DISCOVERY COMMUNICATIONS INC......ccccooviiiiiiiiniiiince, 469,441 19,606,021 25,349,814
DISCOVERY HLDGS ZARO.00L.........oooiiiiiiiiieiiiiie e 282,621 1,777,402 1,796,942
DISH NETWORK CORP.......ccooiiiiiiiiiiiiiiii e 319,113 5,936,655 9,110,676
DISTRIBUIDORA INTERNACIONAL DE........cccccooiiiiiiiiieiiiee 652,632 3,021,789 3,072,706
DIVI'S LABORATORIES INR2Z........ccooiiiiiiiiiiicicciec s 13,255 224,437 243,366
DKSH HOLDING AG.......coiiiiiiiiiiiiie e 16,226 859,513 891,444
DMX TECHNOLOGIES USDO.05........ccoooiiiiiiiiiicciiieciee 185,000 63,973 32,128
DNB ASA ... 1,169,789 14,491,995 11,600,579
DNO INTERNATIONAL ASA...... 193,542 308,465 223,351
DOLBY LABORATORIES INC.... 166,513 5,384,286 6,876,987
DOLLAR GENERAL CORP..... 202,354 8,211,349 11,006,034
DOLLAR TREE INC............. 430,980 11,993,751 23,186,724
DOLLARAMA INC.... B 1,000 28,697 60,013
DOLLARAMA INC ..ottt 74,400 2,251,443 4,464,949
DOMINION RESOURCES INC/VA.......ccoiiiiiiieiceeeee 556,205 21,550,180 30,035,070
DOMTAR CORP......ooiiiiiiiiiiciiee e 87,830 6,153,630 6,737,439
DON QUIJOTE CO LTD.....oviiiiiiiiiiiiii i 86,300 3,121,598 2,964,636
DONALDSON CO INC... oottt 270,093 7,693,976 9,013,003

16 STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT TRUST FUND AS OF JUNE 30, 2012

I
STOCKS

NUMBER OF
NAME SHARES COST FAIR VALUE
DONG IL CORP KSWNS000...........cccuuiiiiieiiiiiiiiieee i 819 46,570 32,822
DONG WHA PHARM KRWS5000...........ccceiiiiiiiiiiiciiiec s 8,620 41,092 38,985
DONGBLI SECURITIES KRW5000.........ccocoiiiiiiiiiiiee i 38,220 159,106 122,634
DONGFENG MOTOR GROUP CIE LTD......ccccoviiiiiiiiiiciiiins 7,464,000 7,573,666 11,450,731
DONGIL INDUSTRIES KRWS5000.........cccoiiiiiiiiiiiiiiiiiienee s 653 45,747 27,053
DONGYUE GROUP........coociiiiiiiiiiiiiiiici e 632,000 498,511 292,500
DOREL INDUSTRIES INC.....oooiiiiiiiiiiiiiieiceiee e 60,700 1,799,165 1,607,632
DOUGLAS EMMETT INC.....oooiiiiiiiiiiiiiiii e 319,739 5,636,629 7,385,971
DOUTOR NICHIRES HOLDINGS CO.......coccviiiiiiiiiiiiiciiiiee 3,000 40,542 38,426
DOVER CORP......eeitiiiiiiei et 204,683 8,279,419 10,973,056
DOW CHEMICAL CO/THE........cooiiiiiiiiiiiiiiciece e 1,802,530 46,901,439 56,779,695
DOWNER EDI LTD NPV...ooiiiiiiiiiiiiiieeeeeiiee e 866,657 2,911,996 2,780,588
DR HORTON INC......ciiiiiiiiiiiiicee e 214,908 2,156,624 3,950,009
DR PEPPER SNAPPLE GROUP INC.........ccccoiiiiiiiiiinciiies 429,491 11,518,808 18,790,231
DRAX GROUP ORD GBPO0.1155172........ccovciiiiiiiieiiiieeiiiiee 813,957 6,200,274 7,155,628
DRB-HICOM BERHAD ORD MYRI1.......ccccoiiiiiiiiiiiiiiiiiccieeee 967,926 463,801 768,123
DREAMWORKS ANIMATION SKG INC.. s 52,453 1,557,356 999,754
DRESSER-RAND GROUP INC............cccueeenns 188,726 7,209,956 8,405,856
DST SYSTEMS INC.....ooiiiiiiiiiiiiiiieecice e 25,782 1,053,609 1,400,220
DSV DKK1 (POST SUBDIVISION)... 148,048 3,256,707 2,934,071
DSW INC................. 25,473 1,279,479 1,385,731
DTE ENERGY CO 165,493 6,659,242 9,818,700
DUERR BETEILIGUNGS AG DEMS.... 32,221 1,328,333 1,987,257
DUKE ENERGY CORP.......cccoiiiiiiiiiiiiiii e 1,435,905 23,703,208 33,111,969
DUKE REALTY CORP.......coeiiiiiiiiiiiieiii e 385,523 4,897,136 5,644,057
DUN & BRADSTREET CORP.......ccccciiiiiiiiiiiice 112,994 8,479,679 8,041,783
DUNDEE CORPORATION......ccciiiiiiiiiiiiiciiiine i 39,610 765,499 881,215
DUNDEE REAL ESTATE INVT TRUST ......ccccooviiiiiiiiiiie 33,400 1,170,233 1,251,210
DUNIAB....ooiii i 22,377 201,386 183,168
DUNKIN' BRANDS GROUP INC.......c.cooviiiiiiiiiiiiiiec e, 62,816 2,037,854 2,157,101
DUPONT FABROS TECHNOLOGY INC.......cccccoviiiiiiiiiiiiiiene 83,850 2,121,423 2,394,756
DURATEX SA. .ottt 128,800 740,494 678,315
DURO FELGUERA EUROO.50.........ccocciiiiiiieiiiiie e 6,590 54,294 36,296
DYDO DRINCO INC JPY50......ccciiiiiiiiiiiiiciiice i 25,700 782,787 1,117,671
E SUN FINANCIAL HOLDING CO LTD......ccovciiieiiiiieiiiecesieen 474,000 251,838 242,670
E*TRADE FINANCIAL CORP......ccoeiiiiiiiiiiiiiciicc i 220,823 2,846,950 1,775,417
E.ON AG NPVt 2,097,378 64,543,712 45,248,518
E2V TECHNOLOGIES ORD GBPO.05..........ccccoviiiiiiiiiiiciieen 7,958 17,957 17,974
EADS EURO AERO DEF EUR 1.......ccciiiiiiiiiiiiicie e, 620,481 19,324,863 22,000,554
EAGLE NICE INTL HL HKDO.O1.......cccvviiiiiiiciiiiccciee i 516,000 207,366 115,083
EAST ASIATIC COMPANY LTD DKK70........ccccviiiiiiiiiiiieee, 1,893 65,781 46,209
EAST JAPAN RAILWAY CO Y50000..........ccccvveiiiiriiiiiiicininennn 243,740 14,236,378 15,273,844
EAST WEST BANCORP INC......ooooiiiiiiiiiiiciici e 400,752 8,128,977 9,401,642
EASTMAN CHEMICAL CO....coooviiiiiiiiiiiiiiciicci e 339,902 10,685,239 17,120,864
EATON CORP.....oooiiiiiiiiiicc e 326,782 9,847,179 12,950,371
EATON VANCE CORP.....cocviiiiiiiiciiiciccc e 89,252 2,372,109 2,405,341
EBAY INC.. ..ot 1,034,653 21,786,838 43,465,773
ECHO ENTERTAINMENT GROUP LTD.... 370,120 1,597,795 1,623,796
ECHOSTAR CORP.......cooiiiiiiieii, 30,108 558,395 795,453
ECOLAB INC..... 259,019 12,481,865 17,750,572
ECOPETROL SA.............. 8,146 347,713 454,465
ECZACIBASI ILAC TRY1..... 180,012 313,651 188,103
EDENRED........ciiiiiiiiiiiii 115,270 3,235,289 3,268,702
EDF EURD.S......ooiiiiiiiiii e 167,879 6,478,506 3,738,972
EDION CORP NPV......coiiiiiiiiiiii e 59,600 507,243 298,037
EDISON INTERNATIONAL.......cooiiiiiiiiiiiic i 313,987 10,959,296 14,506,199
EDP ENERGIAS PORTUGAL........ccciiiiiiiiiiieiiiee e 1,940,726 6,893,761 4,590,805
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EDUCATION REALTY TRUST INC.......cccoiiiiiiiiiiieci, 38,150 410,516 422,702
EDWARDS LIFESCIENCES CORP........cccccoviiiiiiiiiciiiiee 88,585 3,384,258 9,150,831
EGE SERAMIK ORD TRY1 SER'C'.......cccciiiiiiiiiiiiiiis 146,077 296,152 146,182
El DU PONT DE NEMOURS & CO.......cceeiiiiiiiiiiiiiiiiiccnee 1,653,217 67,905,833 83,603,184
EISAI CO Y50... .ttt 125,631 4,655,331 5,495,077
EL PASO ELEC CO COM NEW........ccciiiiiiiiiiiic i 106,250 2,009,414 3,523,250
ELAN CORP ORD EURO0.05.........ccociiiiiiiiieiiiieeiee e 250,344 2,288,723 3,653,539
ELAN CORP PLC....co ittt 129,080 1,524,854 1,883,277
ELBIT SYSTEMS ILSIL...ccoiiiiiiiiiiiiiiii e 11,745 596,921 401,605
ELDORADQO GOLD CORP........ccccviiiiiiiiiiiiicic e 471,937 7,671,207 5,805,179
ELEC & ELTEK INTERNATIONAL CO.....ccvviiiiiiiiiiiieiiiieeen, 24,000 85,569 63,600
ELEC POWER DEV NPV....ccoiiiiiiiiiiiiicc e 81,446 2,165,580 2,132,356
ELECTROLUX AB SER 'B' NPV.......oooiiiiiiiiiiiiiiiiiece e 119,796 2,758,469 2,377,731
ELECTRONIC ARTS INC.....ccooiiiiiiiiiiiiiiicec e 245,737 4,789,965 3,034,852
ELEKTA SER B NPV.....ooiiiiiiiiiiiii e 74,367 3,324,341 3,395,990
ELILILLY & CO.iriiiiiiiiiiee ettt 941,041 34,254,379 40,380,069
ELISA CORPORATION. e 99,339 2,181,748 2,001,931
ELITEGROUP COMPUT TWDI10.. 428,297 163,410 176,278
EMC CORP/MASSACHUSETTS... P 2,440,383 38,794,806 62,547,016
EMCOR GROUP INC COM.............. 250,750 4,861,132 6,975,865
EMECO HOLDINGS LIMITED NPV.......cccccoviiienne 1,973,511 1,486,432 1,770,079
EMERSON ELECTRIC CO............... 1,049,356 45,762,119 48,879,002
EMMI AG CHF10 (REGD)........cccocvreiiierreanne 289 64,353 59,205
EMPEROR INTERNATIONAL HOLDINGS.............ccccvieiiiieen, 258,000 40,320 48,894
EMPIRE CO LTD....cuiiiiiiiiiiiiiiic i 99,307 4,140,448 5,227,146
ENAGAS SA EURL.50.......cccciiiiiiiiiiiiic i 125,014 2,665,263 2,279,786
ENBRIDGE INC......ooiiiiiiiiiiii e 777,494 25,712,011 31,009,766
ENCANA CORPORATION.......coiiiiiiiiiiiiciiiie s 840,638 22,991,583 17,481,510
ENDO HEALTH SOLUTIONS INC.......coiiiiiiiiiieiiiiie e 245,259 5,374,039 7,598,124
ENDURANCE SPECIALTY HLDGS LTD......ccccveiiiiiiiiiiiieiiieee 33,553 1,136,117 1,285,751
ENEL EURL......cciiiiiiii s 8,422,092 49,826,713 27,169,038
ENEL GREEN POWER SPA EURO0.20............ccccoeiiiiiiiiiicnen. 1,222,541 3,020,176 1,936,229
ENERGEN CORP.......cooiiiiiiiiiiiiii e 168,055 6,479,579 7,584,322
ENERGIZER HOLDINGS INC.......cccoiiiiiiiiiiiicie e 391,365 27,430,696 29,450,216
ENERPLUS CORP.....cooiiiiiiiiiciie e 137,299 3,568,178 1,761,608
ENERSIS SA..... e 367,981 7,676,204 6,881,245
ENGHOUSE SYSTEMS LTD......ccoiiiiiiiiiiieiiiieeciiie e 80,800 1,073,400 1,073,952
ENGINEERING INGEGNERIA..........ccccooiviiiiiiii 1,966 65,569 64,844
ENFEUR. ..ot 3,395,235 79,444,145 72,300,372
ENQUEST PLC...ooiiiiiiiet e 922,160 1,784,703 1,557,732
ENSIGN ENERGY SERVICES INC.......ccccoociiiiiiiiiniieie e 333,400 5,850,796 4,578,547
ENTERGY CORP....cooiittiiicc e 172,405 13,964,686 11,704,575
ENTERTAINMENT ONE LTD...ccoiiiiiiiiiiiiieceeee e 34,439 59,540 83,995
ENVIVIO INC...ooiiiiiiee e 106,250 956,250 681,063
EOG RESOURCES INC........cooiiiiiiiiiii e, 268,908 23,297,275 24,231,300
EQT CORP ..ot 131,972 5,192,596 7,077,658
EQUATORIAL ENERGIA COM NPV......ooociiiiiiiiiiiis 40,500 292,689 300,974
EQUIFAX INC 100,349 3,007,516 4,676,263
EQUINIXINC......ooiiiiiiiiiiiie 46,472 4,463,809 8,162,807
EQUITY LIFESTYLE PROPERTIES IN......cccoociiiiiiiiniiic, 55,166 3,521,874 3,804,799
EQUITY RESIDENTIAL......ociiiiiiiiiiii e 487,455 22,148,130 30,397,694
EREGLI DEMIR CELIK TRY1.. 2,597,595 3,397,828 2,886,695
ERICSSON (L.M.).cciiiiiiii e 3,498,214 39,411,365 31,954,450
ERIE INDEMNITY CO...ooviiiiiiiiiiiiiiie e 25,964 1,187,384 1,859,282
ERSTE GROUP BANK AG......ccceiiiiiiiiiiiieeiiee e 106,994 4,134,106 2,029,243
ESSENTIAL ENERGY SERVICES LTD......c.ccoooviiiiiiiiiiiic, 35,433 75,699 62,215
ESSEX PROPERTY TRUST INC......ccociiiiiiiiiiiiiiieiee e 86,946 9,061,543 13,382,728
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ESSILOR INTERNATIONAL EURO.18.........ccooiiiiiiiieeniiiiea, 101,275 8,097,130 9,420,739
ESTEE LAUDER COS INC/THE.......ccceiiiiiieiieeeeeee e 298,592 8,605,563 16,159,799
ESTERLINE TECHNOLOGIES CORP..........occvviiieiiiiiiiiie 72,250 2,590,374 4,504,788
ETHAN ALLEN INTERIORS INC........ooociiiiiiiiiiiiii s 110,500 3,471,025 2,202,265
EULER HERMES SA......cccoii s 50,687 4,276,838 3,280,541
EURASIAN NATURAL RESOURCES...........ccccoiiiiiiiiiiicee, 321,419 3,896,881 2,094,155
EURAZEO ...ttt 13,626 44,366 26,180
EURAZEONCE NPV...ooiiiiiiiiiiece e 14,124 870,039 542,741
EUTELSAT COMMUNICATIONS........ccoiiiiiiiiiiiiii e 65,741 2,487,370 2,024,395
EVERCORE PARTNERS INC........ccoccoiiiiiiiiiiiciieee 263,500 7,450,149 6,163,265
EVEREST RE GROUP INC COM........ocoiiiiiiiiiiiiiiii e 94,809 7,693,281 9,811,783
EVEREST TEXTILE TWDI10.....ccvviiiiiiiiiiiiiiieee e 193,000 56,245 54,119
EVERGRANDE REAL ESTATE GROUP L......cccoociiiiiiiieiieee 3,385,000 1,961,533 1,715,007
EVERGREEN FIBREBOARD BERHAD...........ccccoviiiieiiiiiie. 132,800 44,909 36,384
EVRAZ PLC....oiiiiii e 166,827 752,888 682,147
EXCEL CO LTD JPY50......ccciiiiiiiiiiiiiciiiie e 17,000 382,632 154,468
EXCO RESOURCES INC.. 95,779 1,241,725 726,963
EXCO RESOURCES NPV 160,848 98,811 26,380
EXELIS INC........cocvvrene. 296,826 3,322,755 2,926,704
EXELON CORP 829,746 40,122,874 31,215,045
EXOR SPA EURL....... 40,764 1,101,008 874,781
EXPEDIA INC......ccvviiiiiiiieei, 139,160 3,071,286 6,689,421
EXPEDITORS INTERNATIONAL OF WA.. 186,392 6,850,136 7,222,690
EXPERIAN PLC ORD USDO.10.........cccccviiiiiiiiiiiiiiiiienc s 2,354,446 25,199,793 33,253,942
EXPRESS SCRIPTS HLDG CO......cccoiiiiiiiiiiiiceiiiiiicneeis 814,071 39,822,743 45,449,584
EXTENDICARE REIT.....coooiiiiiiiiiiiiii i 11,500 90,458 82,123
EXTRA SPACE STORAGE INC.......cooiiiiiiiiiiiiiiiec e 178,042 5,186,061 5,448,085
EXXON MOBIL CORP......cocooiiiiiiiiiiiiiiiiiicc e, 5,961,545 426,083,192 510,129,406
F5 NETWORKS INC.....ooiiiiiiiiiiieieee e 107,701 8,300,002 10,722,712
FACEBOOK INC......cooiiiiiiiiiiiiiiii e 388,214 12,734,448 12,081,220
FACTSET RESEARCH SYSTEMS INC......ccoooiiiiiiiiiiciiiiees 39,227 2,366,943 3,645,757
FAIRCHILD SEMICONDUCTOR INTERN..........cccociiiiiiiiiiin 98,336 780,447 1,386,538
FAIRFAX FINANCIAL HOLDINGS LTD....ccvveiiiiiiiiiiie e 9,915 3,929,877 3,920,872
FAIRFAX MEDIA LTD NPV...oooiiiiiiiicciiiieeeieeee s 1,113,175 1,293,509 633,288
FAIRPOINT COMMUNICATIONS INC......ccociiiiiiiiiiiiiiie s 24,796 0 3,719
FAITH INC JPY50000.........cccoiiiiiiiiiiiiiiiiiceiiiec e 442 69,876 48,582
FAMILY DOLLAR STORES INC......c.oooiiiiiiiiiiiiiii e 74,707 2,336,749 4,966,521
FAMILYMART Y50.....ciiiiiiiiiieiiiiiiiiiei e 197,043 7,423,822 9,013,748
FANUC CORP......ooiiiiiiiiiiie e 158,552 23,749,931 25,733,155
FAR EAST ORCHARD LTD....oviiiiiiiiiiiiieie e 43,000 56,562 68,906
FAR EASTONE TELECOM TWD10.......cccccoviiieiiiieniiene e 522,000 887,547 1,130,112
FARO TECHNOLOGIES INC......ccooiviiiiiiiiiiiiecccien i 114,750 4,826,519 4,828,680
FAST RETAILING CO LTD Y50......ccociiiiiiiiieiiiieeiiee e 60,077 9,768,553 11,956,671
FASTENAL CO..oeoviiiiiiiiiiieeee e 483,077 16,476,431 19,472,834
FAURECIA. ... 14,605 404,379 241,875
FEDERAL REALTY INVESTMENT TRUS..........cooiiiiis 130,373 10,079,374 13,570,526
FEDERAL SIGNAL CORP.......cooiiiiiiiiiciiii i 391,000 2,381,886 2,283,440
FEDERATED INVESTORS INC.......ccccoiiiiiiiiiiiciiies 70,939 1,616,176 1,550,017
FEDEX CORP......oovvviiiiiiiiinn, 489,080 39,348,266 44,804,619
FEI COMPANY.............. 114,750 2,742,298 5,489,640
FERROVIAL SA EURO.2.........ccceeevineen. 200,923 2,486,740 2,266,019
FERTILIZANTES HERINGER SA COM.. 23,000 147,186 142,094
FIAT INDUSTRIAL EURL.57....ccoiiiiiiiiiiiiiccee e 581,937 7,004,412 5,716,045
FIAT INDUSTRIAL SPA. ... 487,343 0 7,633
FIAT SPA EURS3.58......oiiiiiiiiiiiccie e 579,688 4,189,273 2,919,071
FIDELITY NATIONAL FINANCIAL IN.....ccoviiiiiiiiiieieiiiieeneeee 172,193 2,592,049 3,316,437
FIDELITY NATIONAL INFORMATION.......ccoviiiiiiiiiiiniiie e 534,802 17,161,924 18,226,052
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FIDESSA GROUP ORD 10P......oocooocooooooooeooeooooooronns 3,399 86,747 82,633
FIELDS CORP NPV......oomioiioeoeeoeeeeeeeee e 120 191,308 207,846
FIFTH THIRD BANCORP. ......ovvoevoeeeeeeeeeeeeeseeeeeeeeseeeeeeeeeeseeeeees 1,256,312 14,152,752 16,834,581
FINMECCICA SPA EUR 4.40.........oooovoieooeeseeeeeeeeeeeeee e 892,304 10,837,990 3,600,963
FINNING INTERNATIONAL INC....ooooereeeeeeseeeeeeseeeeeee e 85,394 2,300,748 1,983,550
FIRST CAPITAL REALTY INC...ovvoeveiveeeereeereseeeeeeeeeeeeesseeseeos 20,200 355,160 363,598
FIRST CITIZENS BANCSHARES INC......vvvevveeeeeeereeverseeneenn. 3,915 632,278 652,435
FIRST HORIZON NATIONAL CORP.......cco.cvvereeeereeerrererseresenn. 195,271 2,013,075 1,689,094
FIRST MIDWEST BANCORP INC DEL.....cc...oveeveeeeeeesnreneenne. 510,000 7,898,367 5,599,800
FIRST NIAGARA FINANCIAL GROUP..........ooveevreeereeereeeeereenne. 272,610 3,384,870 2,085,467
FIRST PACIFIC CO US$0.0L.......ovoveeereeeeeeeeeeeereeseeseeeeneeeeen 1,341,569 1,386,791 1,385,352
FIRST POTOMAC REALTY TRUST ...ooveivetreeeeerreeeeesreeseenees 9,050 106,643 106,519
FIRST QUANTUM MINERALS LTD.....vvoeveeeeeeseeeseeseeeeeeseeennenn 1,016,854 19,048,945 17,954,164
FIRST REPUBLIC BANK/SAN FRANCI........ovveeveeirereererreeeonn. 78,831 2,575,815 2,648,722
FIRSTENERGY CORP....cooeoveoeeeeeeeeeeeseeseeseeeeeeeeereeseeeses e 407,195 19,544,814 20,029,922
FIRSTRAND ZARD.OLu.....oeoeeeeveeeeeeeeeeeeeeeesereeeeeseseseseeeseeeseeesees 76,423 247,449 246,598
FIRSTSERVICE CORP/CANADA..... 23,650 655,795 661,491
FISCHER(GEORG) AG CHF10(REGD).. 196 96,030 67,559
FISERV INC...ooveoeeeee e 128,229 5,958,664 9,260,698
FLEETCOR TECHNOLOGIES INC... 156,605 5,300,791 5,487,439
FLETCHER BUILDING NPV. 339,085 2,233,179 1,599,807
FLEXIGROUP LTD............... 57,162 138,136 152,344
FLIR SYSTEMS INC........ 723,091 16,497,213 14,100,275
FLOWERS FOODS INC......c.ooveteereeeeeeeeeeeeeeeeeeeseeese e seeeeeenn 256,694 4,104,439 5,963,002
FLOWSERVE CORP........covvvovvoeeeeeeeeseeeeeeeeeseeeeeeeeeeeeeeeseesneen 107,104 9,870,840 12,290,184
FLUOR CORP.......ooovvoioveveeeoeee oo 575,658 32,534,461 28,402,966
FLY LEASING LTD.oeeeeeeeeveeeeeeee s eeees e s eseeenees 8,209 106,888 100,068
FIMC CORP.....ooeoeeee e 158,787 5,489,023 8,491,929
FMC TECHNOLOGIES INC.......cooveoveee oo 416,270 14,287,106 16,330,272
FONCIERE DES REGIO EURZ.........vveooveeeeeseeeseeeseeeeseesseeeeee 12,229 1,112,660 879,008
FOOT LOCKER INC....ovoovseeeeeee e 124,275 1,539,123 3,800,330
FORBO HLDGS AG CHFO0.1 (REGD).......cvvemeereeeeeeeeeeereesree. 397 304,336 226,917
FORD MOTOR CO0....covoeveeee e eeeeeeeeseeseee e 5,222,257 51,646,718 50,081,445
FORD OTOMOTIV SANAYI AS......coiveieeeeeeeeeeeessesseeseeesseeenees 33,277 315,809 301,732
FOREST CITY ENTERPRISES INC......ccooovverieeiereseresrerseerseee. 109,510 1,191,018 1,598,846
FOREST LABORATORIES INC.....vooveeeieeseeeeeeeeeeeseeeseee 312,187 9,114,377 10,923,423
FORMFACTOR INC......vovevee oo 166,196 2,683,799 1,075,288
FORTESCUE METALS G NPV....coovovereeeieeeseeeeeeeeereeeeserseee 1,367,846 7,451,568 6,870,342
FORTINET INC....ovoveeeeeeee e 108,040 2,756,328 2,508,689
FORTIS INC.ooovoveeeeeee e es e ee e es s en e eeee s 133,037 4,203,314 4,213,806
FORTUM OYJ FIM20........ooeoveeeeeeeeeeeeeeeseeeeeeeee s enessee 310,305 8,807,984 5,895,075
FORTUNE BRANDS HOME & SECURITY ....cvvvovveeereeerrserneenne. 123,401 1,229,427 2,748,140
FORTUNE REAL ESTATE INVESTMENT......vveooveereereesreeeenn 147,000 67,871 86,417
FORUM ENERGY TECHNOLOGIES INC......ovveevveerrereresernerene 42,500 850,000 836,825
FOSSIL NGt 42,230 1,850,773 3,232,284
FOSTER WHEELER AG COM......vvvuiveerereeereeoeeeeeseeeseeeereeenes 47,256 1,487,506 815,875
FOUNTAIN SET HLDGS ORD HK$0.20.........ooecvvveeereerrserreenne. 894,000 157,964 99,118
FOXCONN INTERNATIONAL HLDGC LT..... 4,408,054 2,759,222 1,596,864
FRANCE TELECOM EURA4..........covvernean. 2,753,375 56,239,545 36,252,019
FRANCO-NEVADA CORP........oovvmremerireseeeseeseersenen, 369,806 15,307,030 16,701,033
FRANKLIN RESOURCES INC 147,541 12,924,609 16,375,576
FRAPORT AG NPV.....civooieeeeeeeeeeeeeeeeeeeeeee e seeeeeres s 18,277 1,229,523 983,792
FRASER & NEAVE SGD0.2.......c..oveoveeeeeeeeeeeseeseeeee e 651,240 3,324,768 3,598,579
FRASERS COMMERCIAL TRUST .....ooivereeeneeeeeeeeseeeeeeseereeee 727,000 488,922 573,887
FREDS INC CL Ao 178,500 2,682,423 2,729,265
FREEHOLD ROYALTIES LTD...oovvoiveeeeeeeeeseeeseeeseresereeeesserenene 26,700 546,721 482,955
FREEHOLD ROYALTIES LTD...oovvovveeeeeeeeeseeeseeeeereseeeeeeesseseneoe 18,700 374,492 338,249
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FREEPORT-MCMORAN COPPER & GOLD..........ccccccieeiiiiiiinns 1,206,678 41,042,889 41,111,519
FREESCALE SEMICONDUCTOR LTD......ccccvviviiiiiiiiiciiiiees 38,904 617,429 398,766
FRESENIUS MEDICAL CARE AG & CO......cccoeiiiiiiiiiiicccis 221,436 13,163,496 15,688,976
FRESENIUS SE & CO KGAA........ccciiiiiiiiiiicie s 186,428 16,763,521 19,348,040
FRESH MARKET INC/THE.......ccooiiiiiiiieiiiee e 132,883 5,152,102 7,126,515
FRESNILLO PLC.....oooiiiiiiiiiiiiiicc e 89,325 2,278,159 2,041,283
FRONTIER COMMUNICATIONS CORP.........cccouviiiiiiiiiiiiees 974,571 7,730,203 3,732,607
FSP TECHNOLOGY INC TWDI10.......ccccoiiiiiiiiiiiicciieee e 70,698 83,147 67,067
F-TECH INC JPY50......coiiiiiiiiiiiiiiiiii e 3,400 66,793 57,654
FUBON GROUP CO LTD TWD10.........ccovcviiiiiiiiciiiene e, 16,260,495 11,971,142 16,214,246
FUGRO NV CVZ EUROQD.05.........cceeiiiiiieiiiieeie e 66,314 4,613,373 4,016,755
FUJI ELECTRIC CO LTD....coviiiiiiiiiiiiiiciin e 279,276 817,264 675,527
FUJI HEAVY LTD Y50.....ccciiiiiiiieiiiii e 955,129 7,021,061 7,625,231
FUJI KIKO CO LTD JPY50......cciiiiiiiiiiiiiiiiicci i, 25,000 98,667 90,237
FUJI MACHINE MFG CO LTD....cooiiiiiiiiiiiiiiiee e 36,000 672,723 631,658
FUJIOIL CO Y50......ciiiiiiiiiiiiiiic i 232,200 3,385,487 3,029,455
FUJI SOFT INC JPY50..... 34,400 634,782 572,543
FUJIFILM HOLDINGS CORP NPV.....cccccovviiiiiiiiiiiieienc e, 323,848 9,305,978 6,080,014
FUJIMORI KOGYO CO JPY50.......coiiiiiiiiiiieiiiie e 10,889 140,446 203,614
FUJISHOJI CO LTD NPV........... 23 23,820 28,364
FUJI-TEC Y50 s 10,000 58,115 63,542
FUJITSU NPV 2,250,159 11,654,469 10,688,185
FUKUOKA FINANCIAL GROUP INC... 1,415,229 5,996,347 5,498,446
FULTON FINANCIAL CORP.......cccvviiiiiiiciiiecieccce 580,159 5,745,933 5,795,788
FURUKAWA ELECTRIC CO LTD.....coooiiiiiiiiiiiiiiiiiieee i 317,361 1,096,019 743,784
FUSION-IO INC.....ooiiiiiiiiiiiii 52,092 1,076,193 1,088,202
FUSO CHEMICAL CO JPYS50.......cccuiiiiiiiiiiiiiiiece i 2,200 68,158 52,911
FUTABA INDUSTRIAL Y50.......ccciiiiiiiiiiiiiiciic e 44,600 329,497 232,530
FUXING CHINA GROUP LTD.....ccoiiiiiiiiiiiciiiieeiiiee e 133,238 16,850 4,943
G&KSVCSINCCLA. ... 72,250 2,439,400 2,253,478
G4S PLC ORD GBPO.25.......oooiiiiieiiiieeiee e 702,827 3,077,463 3,076,656
GAJAH TUNGGAL TBK PT.coiiiiiiiiiiiiicicec e 5,937,000 851,770 1,438,029
GALAXY ENTERTAINMENT GROUP LTD......cccceiiiiiiiiiiiieee. 2,824,783 6,051,846 6,977,425
GALP ENERGIA SGPS EURL......cccooiviiiiiiiiciiiic i 161,866 2,988,300 2,054,160
GAM HOLDING LTD....ciiiiiiiiiiiiiieiiiee i 306,208 4,519,730 3,413,095
GAMESTOP CORP.....oooviiiiiiiiiici e 407,013 10,275,073 7,472,759
GANNETT CO INC.. .ottt 513,156 6,918,495 7,558,788
GAP INCITHE. ...ttt 608,538 12,098,906 16,649,600
GARDA WORLD SECURITY CORP........ccceeiiiiiiiiiiieeiecee 9,600 41,362 78,631
GARDNER DENVER INC.......oooiiiiiiiiiiiiiee e 38,712 1,396,607 2,048,252
GARMIN LTD. .ottt 91,163 3,588,210 3,490,631
GARTNER INC......oiiiiiiiiiii e 72,112 2,045,420 3,104,422
GAS NAT SDG SA EURL.....ccoiiiiiiiiiiiiiccceec e 242,416 4,280,714 3,108,682
GATX CORP ...t 36,199 1,071,452 1,393,662
GAZPROM OAO-SPON ADR......cutiiiiiiieeiiceei e 3,058,491 36,248,568 28,841,570
GDF SUEZ EURLL......coiiiiiiiie e 1,527,210 52,844,744 36,349,175
GEA GROUP AG NPV.....oiiiiiiiiiiiiiiciiii s 519,745 14,671,532 13,831,443
GEBERIT CHF0.10 (REGD) (POST..... e 34,058 6,848,027 6,718,044
GECINA EUR7.50........cccoiviiiniiiiin, 15,883 1,775,550 1,415,982
GEM DIAMOND ORD USD 0.01 (W1).. 48,164 189,802 148,064
GEMALTO EUR 1....cccoviiiiiiiiiiice 123,256 6,707,016 8,851,696
GENERAL CABLE CORP....... 38,469 1,014,944 997,886
GENERAL DYNAMICS CORP.....cocviiiiiiiieiiiceeiee e 331,183 21,539,026 21,844,831
GENERAL ELECTRIC CO.....ovviiiiiiiiiiiiiciicc i 13,132,752 241,672,709 273,686,552
GENERAL GROWTH PROPERTIES INC.......coccciiiiiiiiiiiiees 625,075 8,955,590 11,307,607
GENERAL MILLS INC...oiiiiiiiiiiiecie e 903,398 31,492,607 34,816,959
GENERAL MOTORS CO...ooooiiiiiiiiiieiin e 591,927 17,541,920 11,672,800
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GENESCO INC COM......ccuiiiiiiiiiiiiiiiiceciiii s 85,000 2,558,739 5,112,750
GENPACT LTD.ccooiiiiiiiiiis i 97,610 1,344,053 1,623,254
GEN-PROBE INC......ooiiiiiiiiiiiiiii i 35,273 1,604,780 2,899,441
GENTEX CORP.....ooiiiiiiiiiiiic i 620,363 14,126,075 12,946,976
GENTING SINGAPORE PLC USDO.10........ccooviiiiiiiiiiiieeiiiiies 3,039,071 4,643,517 3,382,610
GENUINE PARTS CO....coviiiiiiiiiiiiiiiice e 173,142 7,979,192 10,431,806
GENUS ORD GBPO.10.......cuiiiiiiiieiiiiie i 4,678 81,172 91,055
GENWORTH FINANCIAL INC......ccooiiiiiiiiiiiiice 379,861 3,500,152 2,150,013
GENWORTH MI CANADA INC......ooiiiiiiiiieiiiie e 172,700 3,484,986 3,123,830
GEO HOLDINGS CORPORATION.......cooviiiiiiiiiciiiiciiencn 2,191 2,690,429 2,432,919
GEODESIC LTD INR2.....ciiiiiiiiiieiiii e 27,936 59,724 18,462
GESCO AG NPV....iiiiiiiiiiiiiici e 5,740 458,529 437,207
GET NICE HOLDINGS HKDO.10........ccoiiiiiiiiiiieiiiii s 2,106,000 145,571 78,736
GET SA EUROD.40 (POST....oiiiiiiiiiiiiecei e 279,287 2,635,165 2,268,347
GETINGE AB SER'B'NPV.....coiiiiiiiiiiiiii e 99,624 2,563,886 2,468,084
GFI INFORMATIQUE SA EUR2.......ccccoiiiiiiiiiiiciin i 1,736 9,130 5,838
GIANT INTERACTIVE GROUP INC.. 76,516 294,912 369,572
GIGA-BYTE TECHNOLOGY CO TWDI10...... 2,416,000 1,823,711 2,299,990
GIGAMEDIA LIMITED......ccccoiiiiiiiiiieee, 111,100 527,935 126,654
GILDAN ACTIVEWEAR INC... 257,195 5,875,140 7,076,678
GILDEMEISTER AG NPV.... 30,840 595,611 485,501
GILEAD SCIENCES INC... 1,000,388 43,983,737 51,299,897
GIMV NPV....coiiiiiiiiicc, 7,878 397,433 359,413
GIORDANO INTL LTD HKDO.05.........cooiiiiiiiiiiiiiiiicccieccieeee 252,000 226,059 177,706
GIVAUDAN AG CHF10......coiiiiiiiieiiiiiiine i 4,165 4,172,206 4,090,193
GJENSIDIGE FORSIKRING ASA........cccoiiiiiiiiii i, 99,566 1,228,938 1,158,221
GKN ORD GBPO.0T.....ciiiiiiiiiieiiee e 2,471,560 7,257,440 7,000,992
GLAXOSMITHKLINE ORD GBPO.25..........cocoviiiiiiiiiiiiciies 7,039,120 146,484,050 159,756,147
GLENCORE INTL PLC ORD USDO.01......cccvviiiiiiiiiiiie e 689,801 5,140,692 3,197,610
GLIMCHER REALTY TRUST .....cooiiiiiiiiiiiic, 230,150 2,279,885 2,352,133
GLOBAL & YUASA BATTERY CO....ooviiiiiiiiiiieieee e, 38,670 531,480 1,561,521
GLOBAL BRANDS MANUFACTURE LTD......c..ccooviiiiiiiiiiiiee 615,746 346,609 263,729
GLOBAL LOGISTIC PROPERTIES LTD.....ccccvviiiiiiiiiiiieeien, 3,956,697 6,410,942 6,527,863
GLOBAL MEDIACOM TBK PT....cociiiiiiiiiiiiiiccciicc s 7,964,500 1,363,557 1,288,906
GLOBAL PAYMENTS INC.....cciiiiiiiiiiiiiie e 229,920 7,506,185 9,939,442
GLOBAL SOURCE LTD SHS.......ccooiiiiiiiiiiiieceic 15,615 135,892 103,059
GLOBE TELECOM INC.....ooiiiiiiiiiiiie e 37,500 726,290 992,346
GLORIOUS SUN ENTERPRISE..........ccociiiiiiiiiiieics 166,000 53,889 51,147
GMO CLOUD KK.....oiiiiiiiiiiiiiecie e 65 58,849 38,166
GN STORE NORD DKKA........ccoviiiiiiiiiiiiiiiin e 38,685 459,480 467,863
GNC HOLDINGS INC.....iiiiiiiieiiie e 71,182 2,638,583 2,790,334
GOLAR LNG LIMITED SHS......ccccooiiiiiiiiiniiiiec 100,280 3,575,168 3,780,556
GOLDCORP INC.....oeiiiiiiiiiiiice e 580,479 28,602,221 21,825,259
GOLDEN AGRI RES USDO0.025...........cccoiiiiiiiiiiiiiciieee e 5,141,961 2,868,335 2,719,540
GOLDEN STAR RESOURCES LTD......cccviiiiiiiiiiieiiiee e 492,575 2,144,925 571,387
GOLDMAN SACHS GROUP INC/THE........cccccoviiiiiiiiieiicie 644,619 85,807,486 61,793,177
GOODMAN FIELDER NPV......cccoiiiiiiiiiiiiiis 2,916,414 2,690,372 1,644,209
GOODMAN LTD............... 1,190,401 4,149,197 4,478,209
GOODRICH CORP........cccuvviieiiiiiiiiee, 97,379 5,166,410 12,357,395
GOODYEAR TIRE & RUBBER CO/THE.... 263,617 2,811,269 3,113,317
GOOGLE INC......oooiiiiiiiiiiiiiee 276,546 130,846,348 160,416,038
GPO SIMEC SA SER'B'NPV...... 46,500 113,027 144,357
GPT GROUP ..ottt 2,916,323 8,668,940 9,835,050
GRACO INC.....oiiiiiiciii e 173,433 5,251,346 7,991,793
GRAFTECH INTERNATIONAL LTD.....oviiiiiiiiiiiieiee e 2,073,955 24,719,649 20,013,666
GRAMMER AG NPV....oiiiiiiiiiiiiie et 9,291 208,519 162,418
GRAND PACIFIC PETROCHEMICAL.........ccccviiiiiiiiinieie e 3,582,000 2,086,663 1,570,159
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GRANGE RESOURCES NPV POST.......cccoiiiiiiiiiiiece s 789,164 443,501 420,645
GRANITE REAL ESTATE INC....coooiiiiiiiiiiie e, 40,134 1,378,728 1,360,944
GRASIM IND INR1O DEMAT ...t 87,595 4,238,973 4,143,094
GREAT CANADIAN GAMING CORP........ccoceiviiiiiiiiieie, 16,800 133,984 149,798
GREAT EAGLE HLDGS HKO.50........cccooiiiiiiiiiiiiiiiiiicee s 684,000 1,593,585 1,744,203
GREAT PLAINS ENERGY INC.......ccccviiiiiiiiiiicincien 105,333 1,940,036 2,255,180
GREAT PORTLAND ESTATES ORD......cccociiiiiiiiiiiiiiie e 589,545 3,801,627 3,637,659
GREAT WALL MOTOR COMPANY LTD......ccccoeviiiiiiiiiieiiiine 536,000 864,609 1,062,761
GREAT WEST LIFECO INC......ooiiiiiiiiiiiciii e 141,944 3,639,862 3,072,935
GREE INC NPV 46,348 929,588 918,363
GREEN MOUNTAIN COFFEE ROASTERS.........ccccoiviiiiiiien 133,978 3,912,302 2,918,041
GREGGS ORD GBPO.02........ccooiiiiiiiiiiincii e 39,246 314,127 310,239
GREIF INC.. ..ot 24,230 1,114,983 993,430
GRIFOLS SAEURO.5.......ooiiiiiiiiiii 192,850 3,572,117 4,892,278
GROUPE BRUXELLES L NPV......ooiiiiiiiiiiiiiieie e 40,120 3,452,646 2,723,914
GROUPE STERIA EURL......ccooiiiiiiiiii 22,319 541,467 345,269
GROUPON INC............. B 33,442 737,586 355,488
GRUMA SAB DE CV.......ccceeeneen. 6,912 78,367 68,291
GRUMA SAB DE CV SER 'B' NPV... SN 108,500 228,008 264,585
GRUPA LOTOS S A PLN1.00(CA)................ 40,976 454,878 342,561
GRUPO AEROPORTUARIO DEL PACIFI..... 2,261 76,627 89,219
GRUPO MEXICO SAB DE CV............c...... 3,366,578 10,718,801 9,927,291
GRUPO MODELO SAB DE CV MXP... 539,000 3,531,010 4,735,656
GS YUASA CORP NPV......ooiiiiiiiiiiiiiicee 174,745 1,058,113 792,802
GSW IMMOBILIEN AG.....coiiiiiiiiiiiiiieiiiie s 20,032 630,710 685,875
GT ADVANCED TECHNOLOGIES INC......ccccovviiiiiiiiciiiie, 481,100 5,018,220 2,540,208
GUANGZHOU R&F PROPERTIES........cccoviiiiieiiic e 1,474,900 2,450,658 1,935,642
GUBRE FABRIKALARI TRY L.t 202,542 1,706,408 1,422,173
GUESS? INC...coiiiiii e 432,552 10,154,360 13,136,604
GUIDE EXPLORATION LTD..cccoiiiiiiiieeeeieiireeer e 191,700 742,530 306,509
GUJARAT STATE FER INRLO......ccooiiiiiiiiiiicee e 48,004 260,432 362,040
GULLIVER INTERNATIONAL JPY50.......ccccviiiiiiiiiiiinciieee e, 7,090 289,270 226,500
GUNMA BANK Y50......ciiiiiiiiiiiiiie it 190,475 1,005,039 897,589
GUOCOLEISURE LIMITED USDO0.20........ccccoeiiiiiiiiiiiciieecee, 742,553 343,132 348,768
GWANGJU SHINSEGAE KRW5000.........ccccciuieiiiiiiiiiiie i 244 40,971 43,885
H&E EQUIPMENT SERVICES INC........coccoiiiiiiiiiiiin, 255,000 3,391,914 3,832,650
H&R BLOCK INC.....coiiiiiiiiiiieiiiice e 434,343 7,650,231 6,940,801
H&R REAL ESTATE INVESTMENT TR....oooviiiiiiiiiiieiienes 175,924 3,852,617 4,227,905
H.LS.CO JPYSED0....cciiiiiiiiic e 24,200 487,591 858,935
H20 RETAILING CORP Y50......cccccoiiiiiiiiiieiiiiccciee e 169,000 1,447,885 1,688,094
HACHIJUNI BANK LTD/THE......ccccoiiiiiiiiieiceee e 208,141 1,163,049 1,077,356
HAEMONETICS CORP MASS COM........cccviviiiiiiiiiniieccnen, 140,250 6,932,022 10,393,928
HAKUHODO DY HLDGS INC NPV.....ccoiiiiiiiiiiieciine e 11,615 612,451 765,696
HAKUTO CO JPYS50.....coiiiiiiiiiiiiiiiin e 4,100 39,380 40,440
HALLA ENGINEERING & CONSTRUCT........cococviiiiiiiirieeee, 14,780 275,353 129,689
HALLIBURTON CO...cooiiiiiiiiiiciicciec e 899,089 23,891,724 25,525,137
HAMAMATSU PHOTONICS NPV......coooiiiiiiiiiiiiiiiiieeeee 35,440 1,285,977 1,193,030
HAMMERSON ORD 25P REITS..........cocoiiiiiiiiiines 1,389,216 9,107,537 9,650,418
HAN WHA KSWN5000............... 306,455 11,123,819 7,531,944
HANA FINANCIAL HOLDINGS... 482,480 14,960,462 15,249,299
HANESBRANDS INC...........cocvieenns 75,413 1,414,345 2,091,202
HANG FUNG GOLD TEC HKDO.10..... 1,342,076 229,677 112,462
HANG LUNG GROUP LTD...ccoiiiiiiiiiiiiiiiieciieeeiee e 436,971 2,837,807 2,678,661
HANG LUNG PROPERTIES LTD.......cccoiiiiiiiiiiiiiiciiincec 3,654,552 14,509,834 12,343,833
HANG SENG BANK HK$5......ccciiiiiiiiiiiicecccse e 380,967 5,639,588 5,206,044
HANILEWHA CO LTD KRW500.........cccoiiiiiiiiiiiccien e 169,700 794,706 1,382,374
HANKYU HANSHIN HOLDINGS INC.......coociiiiiiiiiniieiciieiees 570,228 2,759,715 2,872,937
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HANNOVER RUECKVERSICHERUNG AG...........ooccviiiieeene 30,013 1,666,088 1,785,946
HANOVER INSURANCE GROUP INC/TH.......cccccooiiiiiiiienens 34,807 1,435,251 1,361,998
HANWHA SECS KRW5000.........cccooiiiiiiiiiie i, 10,590 44,160 37,909
HAPPINET CORP NPV......oooiiiiiiiiiiiii i, 4,400 37,764 43,840
HARBIN ELECTRIC CO LTD.....coociiiiiiiiiiiiiiinecciiiiccee s 740,000 691,852 594,339
HARLEY-DAVIDSON INC........ooiiiiiiiiiiiiineee e 270,131 8,261,580 12,353,091
HARMAN INTERNATIONAL INDUSTRIES..........ccociiniiieiinn. 181,974 11,220,949 7,206,170
HARRIS CORP....ooeiiiiiiiiei et 222,874 9,683,299 9,327,277
HARSCO CORP.....oiiiiiiieiee e 163,803 4,502,252 3,338,305
HARTFORD FINANCIAL SERVICES GR.......c...oooviiiiiiiiiienn 439,816 10,914,615 7,753,956
HARVEY NORMAN HLDGS NPV.....ccccooiiiiiiiiiiiiiiii e 264,599 718,533 528,893
HASBRO INC.....oiiiiiiiiiiiii e 89,200 2,876,109 3,021,204
HATTERAS FINANCIAL CORP......cvviiiiiieiiiceeiee e 75,535 2,195,991 2,160,301
HAWAIIAN ELECTRIC INDUSTRIES IL....cooooiiiiiiiiiiiiiiciiies 74,670 1,635,713 2,129,588
HAWAIIAN TELCOM HOLDCO INC WT....ccooeiiiiiiiiiieeiecees 3,881 25,877 31,048
HB FULLER CO...oviiiiiiiiiiiiiie et 187,000 3,178,647 5,740,900
HCA HOLDINGS INC 185,222 5,357,271 5,636,305
HCBF HOLDING CO INC.............. 403,299 4,032,990 4,032,990
HCC INSURANCE HOLDINGS INC..........ooocviiiiiiieenn 78,241 2,040,387 2,456,767
HCL TECHNOLOGIES INR2(DEMAT).... 60,508 463,715 516,326
HCP INC.......ooviieiiie 512,687 16,130,720 22,635,131
HEALTH CARE REIT INC 466,851 22,927,240 27,217,413
HEALTH MANAGEMENT ASSOCIATES |I.... 198,205 958,744 1,555,909
HEALTH NET INC...ooiiiiii e 64,232 1,143,506 1,558,911
HEALTHCARE REALTY TRUST INC........oooiiiiiiiiiiiiie 124,250 2,635,767 2,962,120
HEALTHCARE SERVICES GROUP INC........cccccooviiiiiiiiieiiie, 178,501 2,276,216 3,459,349
HEIDELBERGCEMENT AG......ccooiiiiiiiiiiiiiiiiie i 285,789 16,706,016 13,696,630
HEIDRICK & STRUGGLES INTERNATI........cccociiiiiiiiiiiece, 79,616 2,165,664 1,393,280
HEINEKEN HOLDING EURL.6.......cooiiiiiiiiiiiiiiiiiieee e 116,862 5,062,763 5,238,087
HEINEKEN NV EURZL.B0.......cccoiiiiiiiieiiiiriiieee e 192,931 10,154,425 10,073,904
HEIWA REAL ESTATE Y50......cccciiiiiiiiiieiiieeee e 18,500 40,509 42,894
HELIX ENERGY SOLUTIONS GROUP I.......cccooviiiiiiiiiiiiiinen, 119,000 1,611,246 1,952,790
HELMERICH & PAYNE INC......ccooiiiiiiiiiiiece e 99,966 3,718,893 4,346,522
HENDERSON INVESTMENT HK$0.20.......ccccoiiiiiiiiiiciiee 2,935,000 203,976 211,890
HENDERSON LAND DEVELOPMENT CO........cccociiiiiiiiiiiene 1,083,176 6,885,301 5,955,698
HENKEL AG & CO KGAA NPV(BR).....cccceiviiiiiiiiiiiiieiiciee, 76,942 3,998,444 4,274,821
HENNES & MAURITZ AB......cooiiiiiiiiiiiiiieie e 731,589 24,818,779 26,222,056
HENRY SCHEIN INC.......cccoiiiiiiiiiic s 80,892 3,983,070 6,349,213
HERBALIFE LTD USD COM SHS........coooiiiiiiiieiiiie e 187,707 5,824,628 9,071,879
HERSHEY CO/THE......cciiiiiiiiiii e 118,831 4,831,394 8,559,397
HERTZ GLOBAL HOLDINGS INC......ccooiiiiiiiiiiciieece e, 211,717 1,942,145 2,709,978
HESS CORP......ooiiiiiiiiii i 430,537 25,859,265 18,706,833
HEWLETT-PACKARD CO.....oooiiiiiiiiiieiiieciece e 2,821,681 109,728,217 56,744,005
HEXAGON AB....ooiiiiiiiiiiiie et 263,083 5,234,792 4,505,159
HEXAWARE TECHNOLOGIES LTD INR2.......ccooiiiiiiiiiieeee, 144,575 235,429 330,916
HHGREGG INC......cooiiiiiiiii 276,250 5,495,573 3,124,388
HIAP SENG ENGINEER SGDO.1.........ccccoviiiiiiiiiiie i, 60,342 29,962 13,337
HIBIYA ENGINEERING Y50.......... 5,700 47,969 64,651
HIGASHI NIHON HOUSE CO Y50.... 14,000 44,043 72,816
HIGH RIVER GOLD MINES LTD...... P 49,000 60,160 55,275
HIGHLAND GOLD MINI ORD........ 13,045 39,024 21,637
HIGHLIGHT COMMON CHF1. 11,096 75,622 46,835
HILL-ROM HOLDINGS INC......cocoiiiiiiiiiiiiicccece e 47,944 1,073,307 1,479,072
HILLSHIRE BRANDS CO......coooiiiiiiiiiiiiiiincec e 154,739 3,688,574 4,485,878
HIMAX TECHNOLOGIES INC.......cooiiiiiiiiieiiiceen e 40,888 65,555 76,665
HINDUSTAN LEVER INRL DEMAT ......otviiiiiiiiiiiiieeeeiieeene e 603,074 4,634,028 4,909,056
HINO MOTORS Y50.... ..ottt 407,352 2,572,480 2,920,232
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HINOKIYA HOLDINGS CO LTD......ccccuviiiiiiiiiiiiiiie e 2,900 39,120 35,291
HI-P INTERNATIONAL LTD...coiiiiiiiiiiiiieiiicciecc e 60,000 29,147 38,364
HIQ INTERNATIONAL SEKO.10.......cuuiiiiiiiiiiiiiieieeiiiiieeee s 8,748 43,245 46,640
HIROSE ELECTRONICS.........coooiiiiiiiiiin 37,275 3,780,166 3,662,564
HISAMITSU PHARM CO NPV.....ooooiiiiiiiiiiiiiii i, 30,781 1,249,845 1,512,239
HITACHI CHEMICAL Y50......ccccoiiiiiiiiiiiiiiciecciecee 51,873 937,736 808,748
HITACHI CONSTRUCTION MACHINERY .....ccccciiiiiiiiiiiieiien 53,640 1,212,037 997,641
HITACHI HIGH TECHNOLOGIES CORP...........ccccvriiiiiiiiiinnne 30,838 622,814 754,428
HITACHI MEDICAL CORP NPV......cocoiiiiiiiiiiiiiici e 5,000 56,243 70,059
HITACHI METALS Y50....ccciiiiiiiiiiieeiieeeee e 843,878 10,197,704 9,973,392
HITACHI NPV ..o 11,164,633 57,986,116 68,143,581
HITACHI TRNSPT SYS Y50......ccciiiiiiiiiiiiiiiccicc e 243,300 4,014,332 4,485,453
HITEJINRO HOLDINGS CO LTD....ccoiiiiiiiiiieiiiiee e 33,500 801,225 274,060
HIWIN TECHNOLOGIES CORP TWD10..........ccocviiiiiiiiiiiienne 180,000 1,873,276 1,818,973
HI HEINZ CO. .o 341,855 15,122,650 18,590,075
HKR INTERNATIONAL HKS$0.25.......cociiiiiiiiiiiiiicieece e 232,000 96,422 85,241
HKSCAN OYJ EUR1.7 SER'A'..... 9,723 112,630 46,765
HKT TRUST / HKT LTD.....cccvveennnnn 5,474,630 3,420,729 4,284,085
HO BEE INVESTMENT SGDO0.05.........ccovciiiiiiiens 698,000 754,917 641,909
HO TUNG CHEMICAL C TWDI10...... 1,423,428 427,962 785,898
HOCHTIEF AG NPV.......oooiiiiiiie, 15,281 1,225,006 739,818
HOKKAIDO ELE POWER CO INC Y500. 127,883 2,105,899 1,649,224
HOKKAIDO GAS JPY50.......ccccovvviennen. 7,000 17,052 23,073
HOKURIKU ELEC PWR CO INC Y500.......ccccccooiiiiiiiiniiiinens 117,545 2,309,769 1,823,796
HOLCIM CHF2 (REGD).....ccoiciiiiiiiieeiiiie e 298,145 21,248,854 16,490,112
HOLCIM INDONESIA TBK IDR500.........ccccoiviiiiiiiiiciiiecieee 982,500 269,145 253,667
HOLD-KEY ELECTRIC TWD10.......ccoiiiiiiiiiiniiiiiiieec i, 89,610 66,054 30,135
HOLLYFRONTIER CORP......cccviiiiiiiiiiiiicii e 199,699 3,726,726 7,075,336
HOLMEN AB SEK50 SER'B'.........cooiiiiiiiiieiiiicecc 26,241 873,294 713,963
HOLOGIC INC....ooiiiiiiiiiiiiic e 687,809 11,428,640 12,408,074
HOME CAPITAL GROUP INC......ccoooiiiiiiiiiiicic e 77,800 2,637,730 3,447,942
HOME DEPOT INC....ooiiiiiiiiiiiieee e 1,939,256 62,343,750 102,761,175
HOME PROPERTIES INC......ccoiiiiiiiiiiiciiee e 85,795 5,046,771 5,264,381
HOME RETAIL GROUP ORD GBPO..........ccoceeiiiiiiiiiiiciiiees 2,011,981 7,233,195 2,671,293
HOMEAWAY INC....ooiiiiiiii e 24,878 608,647 540,848
HON HAI PRECISION INDUSTRY CO......ccccviiiiiiiiiiiiciiincns 1,242,000 4,705,102 3,715,402
HON HAI PRECISION-GDR REG S.......coooiiiiiiiiiecee 1,348,074 8,493,235 7,764,906
HONDA MOTOR CO NPV....cccooiiiiiiiiiiiiiiicec e 1,646,389 56,412,048 56,722,940
HONEYWELL INTERNATIONAL INC......cooeiiiiiiiiiiiineee 908,348 37,942,135 50,722,152
HONG KONG & CHINA GAS CO LTD.....cccuviviiiiiiiiiieeieece 3,643,367 7,356,945 7,712,420
HONG KONG EXCHANGES & CLEARING...........ccccceeiviiieen. 511,176 10,791,625 7,248,994
HONG LEONG ASIA SGDO0.20........ccoiiiiiiiiiiiciiiieeienc e 355,000 808,149 452,577
HONG LEONG BANK MYR1......ccouiiiiiiiiiiiiieeeee e, 318,400 765,353 1,247,330
HONG LEONG SING SGD1........ccoociiiiiiiiiiiiiciieciecie 31,000 60,563 57,997
HONGKONG LAND HLDGS LTD ORD.......cccoviiiiiiiiiiiieeiieee 1,590,364 7,541,085 9,080,978
HOPEFLUENT GROUP HLDGS LTD.......ccoceiiiiiiiiiiiiciiiecce, 319,440 106,464 81,952
HOPEWELL HOLDINGS HKD2.50..........ccccumiiiiiiiiiiiiiccecis 282,224 816,395 804,083
HORIZON NORTH LOGISTICS INC.... 71,000 394,707 404,640
HORMEL FOODS CORP............ceevvirinnn. 127,649 2,566,471 3,883,083
HORNBECK OFFSHORE SERVICES INC.... 136,000 2,855,446 5,274,080
HOSPIRA INC......ooiiiiiiiiiiie e 127,671 4,980,613 4,465,932
HOSPITALITY PROPERTIES TRUST.... 121,267 2,351,249 3,003,784
HOST HOTELS & RESORTS INC......coociiiiiiiieiiiiceee e 983,490 12,102,186 15,558,812
HOT TELECOMMUNICATION SYSTEM........cocoiiiiiiiniiiiice, 2,938 53,072 22,566
HOTEL SHILLA CO KSWN5000.........cccciuiiiiiieiiiiiieiiiee e 24,742 1,160,472 1,201,079
HOUSING DEVELOPMENT &.....ooovviiiiiiiiiiiiiiiiiin i 483,254 636,666 752,555
HOWA MACHINERY LTD JPY50.....c.ccciiiiiiieiiiiie e 46,000 42,177 42,085
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HOWARD HUGHES CORP/THE..........ccccciiiiiiiiiiie e 21,226 847,516 1,308,371
HOYA PENTAX HD CORPORATION........ccociviiiiiiiiiinciec 1,112,997 25,743,025 24,369,041
HSBC HLDGS ORD USDO0.50 (UK)......ccociuiiiiiieeiiiiie e 22,231,036 220,472,857 195,645,854
HSBC HLDGS USDO0.50 HONGKONG........cccccooviiiiiiiiiiiieees 258,000 2,129,276 2,280,036
HUAFENG GROUP HOLDINGS LIMITED..........cooccviiiiiiiiiiiins 500,000 56,305 13,859
HUBBELL INC ..o 56,393 2,612,488 4,395,270
HUDSON CITY BANCORP INC.......oooiiiiiiiiiiiiiiee e 408,227 5,614,070 2,600,406
HUFVUDSTADEN AB.......cooiiiiiiiiiiiiini e 133,000 1,352,951 1,425,881
HUGO BOSS AG.....ooiiiiiiiiiiiiiceiee e 57,066 4,981,769 5,637,142
HULIC CO LTD...iiiiiiiiiiciii e 119,376 660,256 653,808
HUMAN GENOME SCIENCES INC........ccocoviiiiiiiiiiiie e, 153,868 3,604,916 2,020,287
HUMANA INC.....oiiiiiiiiiii e 406,625 23,892,572 31,489,040
HUNTINGTON BANCSHARES INC/OH.......ccccccoviiiiiiiiieiiiee 1,723,697 9,107,794 11,031,661
HUNTINGTON INGALLS INDUSTRIES...........coocviiiiiiiiiiiis 38,228 1,091,556 1,538,295
HUNTSMAN CORP......ooiiiiiiiiiiiiiciii e 556,022 5,538,855 7,194,925
HUSKY ENERGY INC.......cccoiiiiiiiiiiiiiic 236,436 6,373,797 5,902,493
HUSQVARNA AB SER B NPV... 200,517 1,397,018 945,588
HUTCHISON PORT HOLDINGS TRUST... 2,603,450 2,238,457 1,848,450
HUTCHISON TELECOMMUNICATIONS.... 654,000 79,502 302,682
HUTCHISON WHAMPOA HK$0.25......... 2,107,557 20,407,122 18,068,229
HWA FONG RUBBER IN TWDI10.............. 374,000 166,588 81,095
HWA SHIN CO LTD......coocviiiiiiiiiiiince, 8,940 84,301 85,470
HYATT HOTELS CORP............. 34,936 1,160,061 1,298,222
HYSAN DEVELOPMENT HKS$5........cciiiiiiiiiiiiicicreeie e 2,115,417 6,414,140 7,990,578
HYUNDAI HY COMMUNICATIONS &......oovvviiiiiiiiiiiiiiiiciiiien, 94,670 264,875 257,887
HYUNDAI MOTOR IB SECURITIES CO......ocoeevviiiiiiiiiciiieee 3,950 53,221 45,178
HYUNDAI MTR CO...ooiiiiiiiiiiiiiiiec i 144,289 13,961,285 29,289,920
IAC/INTERACTIVECORP........oiiiiiiiieiiieeceeeee e 56,537 1,221,579 2,578,087
IAMGOLD CORP ...ttt 262,323 4,810,145 3,098,111
IBERDROLA SA EURO.75 (POST.....coiiiiiiiiciieeeneeee e 2,712,889 21,490,639 12,803,743
IBIDEN CO Y50......ccciiiiiiiieiiiiie it 85,946 2,327,818 1,534,942
ICADE NPV (POST MERGER).........ciiiiiiiiiiieiiiiic e 74,149 7,556,237 5,608,288
ICAP ORD GBPO.10....ccciiiiiiiiiieeiiii e 953,105 6,775,328 5,045,279
ICP ELECTRONICS IN TWD10.......ccoiiiiiiiiiiiciciine e 184,000 229,756 299,227
IDBI BANK LTD INRZLO......coiiiiiiiieiiiiee e 754,290 2,533,458 1,261,766
IDEMITSU KOSAN CO LTD NPV.....oociiiiiiiiiiiiiiiiencicc 15,393 1,520,540 1,369,724
IDEX CORP....oiiiiiiiii e 262,530 6,848,766 10,233,419
IDEXX LABORATORIES INC.....ccoooiiiiiiiiiiiciiicie e 195,531 6,840,756 18,796,395
IFS AB B SEKS.....coiiiiiiii s 4,937 57,972 77,427
IGM FINANCIAL INC....cooiiiiiieeieiieeee e 51,077 2,425,365 2,006,104
THI CORP Y50.....ciiiiiiiiiiiiiie i 657,724 1,532,381 1,393,099
THS INC .o 80,309 5,475,359 8,651,689
IIDA HOME MAX JPY50......ccoiiiiiiiiiiiiiiecciicee e 107,500 871,030 970,046
ILIAD NPV ..ottt 90,645 10,814,070 13,142,525
ILLINOIS TOOL WORKS INC.......cooviiiiiiiiiiiiciccee e 466,591 19,499,826 24,677,998
ILLUMINA INC. ..o 95,416 3,355,703 3,853,852
ILSHIN SPINNING KRWS5000.........cccoiiiiiiiiiieiiiiiiieece i, 143 14,826 9,014
ILUKA RESOURCES LIMITED 338,315 5,018,220 3,925,660
IMAGINATION TECHNOLOGIES GROUP. 291,372 1,860,136 2,132,373
IMAGINEER CO LTD JPY50...... 31,800 627,917 177,353
IMASEN ELEC IND CO JPY50... 3,600 49,160 52,834
IMAX CORP...... 68,619 1,395,030 1,648,915
IMERYS EUR2 65,832 3,213,603 3,349,283
IMIORD GBPO.25........cciiiiiiiiiiiiic s 159,950 2,185,668 2,086,014
IMMOBILIARE GRANDE DISTRIBUZIO..........ccooiiiiiiiiieiiiieene 878,460 3,250,752 718,495
IMMOEAST AG NPV(EXCHANGE RATE.....ccccooviiiiiiiiiiieiee 121,931 18 15
IMMOFINANZ AG NPV.....ooiiiiiiiiiiii e 463,492 1,815,431 1,473,427

26 STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT TRUST FUND AS OF JUNE 30, 2012

I
STOCKS

NUMBER OF
NAME SHARES COST FAIR VALUE
IMMOFINANZ AG NPV....oiiiiiiiiiiiiiiii s 130,952 19 17
IMMULOGIC PHARMACEUTICAL CORP......ccceeeviiiiiiiiiciie, 2,211,500 114,998 0
IMPERIAL HOLDING ZARO.04.........oooiiiiiiiiiiiice i 830,665 13,117,231 17,469,509
IMPERIAL OIL LTD..ccviiiiiiiiieiiieciee e 207,556 9,617,113 8,671,156
IMPERIAL TOBACCO GROUP ORD 10P........ccccocvvreiiiiiiiienn. 2,160,851 69,241,218 83,204,535
IMPLENIA AG CHFA4.85......ciiiiiiiiiiii et 1,323 43,009 41,654
INABA DENKISANGYO CO Y50......ccciiiiiiiiiiieiiiiieiiiie e 1,500 44,324 43,145
INABATA & CO Y50.....coiiiiiiiiiiiiiiiiicciiie s 72,200 550,997 451,533
INCITEC PIVOT NPV...ooiiiiiiiiieiiie e 1,348,278 5,033,048 3,938,849
INCYTE CORP LTD.ccciiiiiiiiiiiieee ettt 87,217 2,022,542 1,979,826
INDAH KIAT PULP & PAPER.........ccciiiiiiiiiiin, 1,708,000 252,957 190,940
INDESIT COMPANY EURO0.90..........ccooiiiiiiiiiiiiiiniiiecee 27,036 234,770 113,086
INDIA CEMENTS INR1O DEMAT ...ttt 134,165 270,785 208,931
INDIAN BANK INRZLO....cciiiiiiiiiiiiieieieiiiieien e 547,286 2,089,699 1,725,615
INDIAN OVERSEAS BK INRLO........occiiiiiiiiiiieiiiiee e 305,294 876,699 455,467
INDOFOOD AGRI RESOURCES LTD.......ccccciiiiiiiiiiiiiiciiiecs 42,000 52,233 47,577
INDOFOODS SUKSES M IDR100.......... 1,355,500 691,339 699,939
INDUS-HLDG AG DEM5.............c..ee. 2,171 34,989 59,717
INDUSTRIA DE DISENO TEXTIL SA...... 301,185 24,478,881 31,162,301
INDUSTRIAL & COMMERCIAL BANK O.... 5,537,000 3,520,440 3,062,291
INDUSTRIAL ALLIANCE INS & FINL...... 45,074 1,645,654 1,081,917
INDUSTRIAL FINANCE CORP (IFCI)..... 769,980 648,245 555,059
INDUSTRIAS BACHOCO SAB DE CV......cooviiiiiiiiiiiices 31,400 68,634 58,235
INDUSTRIAS CH SABDE CV SER B.......ccooiiiiiiiiiieiics 39,100 129,097 173,921
INDUSTRIVARDEN AB SER C NPV......cooiiiiiiiiiiiiiis 58,574 965,722 753,560
INES CORP Y50......cciiiiiiiiiiiiiiciiic e 67,000 309,636 445,883
INFICON AG CHF5 (REGD).....ccvviiiiiiieiiiincceeceee e 420 92,382 85,642
INFINEON TECHNOLOGIES ORD NPV.......ccccoiiiiiiiiiiiciiee, 541,392 5,111,228 3,663,369
INFOCOM CORP......eviiiiiiiiciiie e 330 429,429 360,647
INFORMA PLC GBPO.10......ccceiiiiiiiiiiiiiceccc e 865,629 5,864,775 5,160,602
INFORMATICA CORP ...ttt 83,691 2,574,782 3,545,151
INFORMATION SERVICES INTL......ccooiiiiiiiiiiciiiiciieee e 9,200 63,727 75,869
ING GROEP N.V. CVAEURO.24........occiiiiiiiiiiicee e 4,336,644 42,837,097 28,981,000
INGENICO EURL.....oiiiiiiiiiiiiine e 37,321 1,836,709 1,814,920
INGERSOLL-RAND PUBLIC LIMITED........ccccoviiiiiiiiiieecieee 413,773 15,577,410 17,452,945
INGRAM MICRO INC....ccoiiiiiiiiiie et 117,730 1,778,896 2,056,743
INGREDION INC......ooiiiiiiiiiiiiice e 378,917 12,275,892 18,763,970
INMARSAT ORD EURO.000667...........ccoviiiiiiiiiiiniiiencinieeens 314,592 2,932,204 2,425,168
INMET MINING CORP......cviiiiiiiiciiiic e 25,811 1,667,722 1,056,543
INNOTECH CORP Y50.......ccciiiiiiiiiiiiie i 18,100 89,737 89,377
INNOTEK LTD SGDO.1....ccoiiiiiiiiiieiiiiie e 117,000 50,954 36,020
INNVEST REIT&INNVEST OPERATION.....coccoviiiiiiiiiiiiiiies 151,710 767,404 699,433
INPEX CORPORATION.... oottt 4,489 29,493,422 25,007,652
INSURANCE AUSTRALIA GROUP PLC.......ccooviiiiiiiiiiniie 1,035,764 3,711,430 3,694,750
INTACT FINANCIAL CORP......oooiiiiiiiiiiciicce e, 162,895 9,200,339 10,128,907
INTACT FINANCIAL CORPORATION. ......ccovviiiiiiiiiiiecciecee 15,500 761,890 963,799
INTEGRYS ENERGY GROUP INC........ccoviiiiiiiiiiiiiis 76,225 3,328,425 4,334,916
INTEL CORP.......oocviiiiiiiiiiiiiicis 7,452,165 151,856,862 198,600,197
INTERACTIVE BROKERS GROUP INC. 30,776 486,602 453,023
INTERCELL AG NPV (BR)......ccceevvieienen. 890,000 2,671,479 2,191,142
INTERCONTINENTAL HOTELS GROUP... 950,051 19,241,670 22,873,150
INTERCONTINENTALEXCHANGE INC.......ccoooiiiiiiiiiiiniiee 56,244 5,278,536 7,648,059
INTERMEDIATE CAP GROUP ORD 20P........cccccoiiiiiiieiiiieens 197,536 774,594 837,148
INTERNATIONAL BUSINESS MACHINE.........ccc.coooiiiiiiine, 1,323,736 160,268,562 258,896,287
INTERNATIONAL CONSOLIDATED AIR.....cccvviiiiiiiiiieien 462,104 1,510,541 1,157,619
INTERNATIONAL FLAVORS & FRAGRA.........ccccooiiiiniiiiics 323,648 16,769,727 17,735,910
INTERNATIONAL FOREST PRODS LTD......cccccveiiiiiiiiiiieeee, 8,200 59,528 41,022
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INTERNATIONAL GAME TECHNOLOGY........ccoviiiiiiiiiiiiiieee 228,172 3,414,358 3,593,709
INTERNATIONAL PAPER CO.....oooiiiiiiiiiiiiiiicii i 516,992 10,606,636 14,946,239
INTERNATIONAL PERSONAL FINANCE..........cccooiiiiiiii, 276 890 1,035
INTERNATIONAL POWER ORD PLC........ceiiiiiiiiiiiiicie 1,067,908 5,642,917 6,992,959
INTERPUBLIC GROUP OF COS INC/T....cvviiiiiieiiiiie e 4,880,354 48,358,888 52,951,841
INTERSERVE PLC.....oiiiiiiiee e 179,308 637,685 877,455
INTERTEK GROUP PLC ORD GBPO.OL........ccccvvieiiiiiiiiiieeee, 302,260 8,976,217 12,667,410
INTESA SANPAOLO EURO.52.........ocoiiiiiiiiiiiiii e 5,020,097 12,163,894 7,122,503
INTESA SANPAOLO EURO.52.........ociiiiiiiiiiiiiiiee e 464,525 1,034,840 527,902
INTREPID POTASH INC....ooiiiiiiiiiieieee e 41,599 1,109,903 946,793
INTRUM JUSTITIA NV ORD NPV....oooiiiiiiiiiiiicin e 16,028 223,646 233,370
INTUIT INC.coiiiiiie e 249,433 8,384,533 14,803,849
INTUITIVE SURGICAL INC.....cetiiiiiiiiiiiiie e 41,003 11,846,472 22,707,051
INVENSYS ORD GBPO.10........ccocoviiiiiiiiiiiiicciiecieec e 1,317,143 5,378,678 4,600,699
INVENTEC CORP TWDI10.......cciiiiiiiiiiiiieiiiie e 16,783,255 7,383,147 5,408,156
INVESCO LTD SHS......ooiiiiiiiiiii s 558,793 10,584,696 12,628,722
INVESTA OFFICE FUND.......cocoiiiiiiiiiiic e 541,742 1,446,412 1,504,897
INVESTEC ORD GBP0.0002.. 268,256 1,853,414 1,565,176
INVESTOR AB SEK 6.25 'B'................ 226,872 4,974,058 4,328,790
INZI CO KRWS00........cooiiiiiiiiiniiiic e 17,930 144,612 99,876
IPEK DOGAL ENERJI KAYNAKLARL.....cooiiiiiiiiieiee e, 172,249 287,979 368,554
IPG PHOTONICS CORP..........cocvvrrnen 135,114 5,725,523 5,889,619
IRB INFRASTRUCTURE DEVELOPER............cceenn 184,654 715,829 420,668
IRISH BANK RESOLUTION CORP LTD......ccooiviiiiiiiiiciiiees 2,356,643 25,367,617 0
IRISH BANK RESOLUTION CORP LTD......ccccvviiiiiiiiiiiieeeee 796,300 5,855,556 0
IRON MOUNTAIN INC......ooiiiiiiiiiiiiiiii e 121,828 2,910,478 4,015,451
IRONWOOD PHARMACEUTICALS INC........ccociieiiiiiiieeee 967,596 12,269,784 13,333,473
IS GAYRIMENKUL YAT TRY ..ottt 391,613 264,350 246,829
ISETAN MITSUKOSHI HOLDINGS LTD......c.cocoiiiiiiiiiiieiiiees 1,066,971 10,637,458 11,259,426
ISHARES MSCI EAFE INDEX FUND.........ccccooviiiiiiiiiie, 14,128 900,620 705,835
ISHARES RUSSELL 2000 INDEX FUN........cocoiiiiiiiiiiiiiceen, 1,712,544 131,460,497 136,404,130
ISHARES S&P GLOBAL ENERGY SECT........ccccviiiiiiiniiiiees 18,156 681,533 658,518
ISHARES S&P GLOBAL TELECOMMUNIL.........ooooiiiiiiiiiieeen, 10,502 540,570 604,705
ISHARES S&P GLOBAL UTILITIES S.....ccvvviiiiiiiiiiiciiici, 13,350 553,661 561,234
ISHARES S&P SMALLCAP 600 INDEX........cccocviiiiiiiiiiieeen. 771,384 55,175,627 56,519,306
ISRAEL CHEMICALS LTD....ooviiiiiiiiiiiiin s 738,464 9,748,128 7,938,136
ISRAEL CORP ORD SHKI.......cooiiiiiiiiiiie i 1,126 1,141,697 620,184
ISRAEL DISCOUNT BANK ILSO.1......coiiviiiiiiiiiiiiiiciiicciee 163,075 167,174 166,115
ISUZU MOTORS LTD Y50....ccciiiiiiiiiiiiiiiee i 592,117 2,449,059 3,139,059
IT HOLDINGS CORP......cvviiiiiiiiiiicciin e 23,600 285,976 280,396
ITC HOLDINGS CORP........ctiiiiiiiieiiiiie e 48,231 2,495,320 3,323,598
ITOCHU CORP Y50.......ccciiiiiiiiiiiiiiiicn e 2,430,423 22,049,859 25,342,925
ITOCHU FUEL CORP Y50......ccciiiiiiiiiiiiiiiceeie e 138,500 1,031,868 781,113
ITOCHU TECHNO SOLUTIONS CORP........cccceiviiiiiiiiicciiee, 12,464 453,205 600,628
ITRON INC ..ot 30,892 1,849,842 1,273,986
ITT CORP ... 120,504 2,305,350 2,120,870
ITT EDUCATIONAL SERVICES INC.......ccvviiiiiiiiiiiie i 18,537 1,390,275 1,126,123
ITV ORD GBPO.10.......ccccviiiiiiiiiiieee, 1,840,796 2,137,339 2,211,593
IVANHOE MINES LTD......octiiiiiiiiiiiiiiie s 350,679 5,300,730 3,453,644
IVANHOE MINES LTD... 350,679 0 316,469
IWATANI CORP NPV.... 63,000 186,301 244,768
IYO BANK LTD/THE......ccoooiiiiiien. 129,546 1,053,807 1,030,978
J FRONT RETAILING COLTD NPV......ooiiiiiiiiiiiiiiec 240,700 1,022,754 1,203,651
JTRUST COLTD....ciiiiiiiiiiiiiiic i 38,600 101,299 327,996
J&J SNACK FOODS CORP.......coeiiiiiiiiiiiiiiccie e 42,500 1,638,753 2,511,750
J.K. LAKSHMI CEMENT LIMITED......cccccooiiiiiiiiiiiiiinciieecee 58,248 78,419 70,626
JABIL CIRCUIT INC....ooiiiiiiiiiiiiccece e 333,549 5,936,147 6,781,051
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JACCS CO LTD..cutiiiiiiiiiiiiiie it 108,000 328,866 342,449
JACK HENRY & ASSOCIATES INC.......cocoiiiiiiiiiiiiiciece, 78,753 2,610,306 2,718,554
JACK IN THE BOX INC COM......ccooiiiiiiiiiiiiiiiiiiicee i, 246,500 5,018,933 6,872,420
JACOBS ENGINEERING GROUP INC........ccccoviiiiiiiiiiiiiies 146,474 6,939,814 5,545,506
JAMES HARDIE INDUSTRIES - CDl........ccvviiiiiiiiiiiiis 392,057 2,732,037 3,198,949
JANUS CAPITAL GROUP INC........occiiiiiiiiiiiiic i 145,692 1,632,550 1,139,311
JAPAN DIGITAL LABORATORY CO.....vvviiiiiiiiiiiiieniieeeiieeee 4,100 46,116 43,523
JAPAN PETROLEUM EX NPV.....cooiiiiiiiiiiiiiiieee e 19,983 874,762 756,344
JAPAN PRIME REALTY INVEST CORP.......cccceiiiiiiiiiiiiie 448 1,160,377 1,258,824
JAPAN REAL ESTATE INVST CO JPY...ccooiiiiiiiiiiiiieicen 484 4,431,956 4,434,190
JAPAN RETAIL FUND JAPAN RETAIL.......ccoooiviiiiiiiiiiiie, 1,333 1,977,331 2,113,354
JAPAN STEEL WORKS Y50.......cccciiiiiiiiiiiiiiieee 157,197 1,137,311 860,949
JAPAN TOBACCO INC Y50000.........cceriririiiiiiieeiiiie e 2,130,870 44,564,809 63,052,815
JARDEN CORP....oooitiiiiicceiee e 61,573 1,355,977 2,587,297
JARDINE CYCLE & CARRIAGE LTD.....ccccooviiiiiiiiiiiiiiceiee 62,341 1,745,007 2,278,980
JARDINE MATHESON HLDGS ORD.......cccccovvviiiiiiiiiiiince, 21,182 950,209 1,025,209
JB HUNT TRANSPORT SERVICES INC... 88,820 3,174,451 5,293,672
JBF INDUSTRIES INR1O.........cocviiiiiinnns 47,933 217,948 113,018
JC DECAUX SA NPV........ 33,123 1,000,345 730,984
JC PENNEY CO INC.................. 123,362 3,124,751 2,875,568
JDA SOFTWARE GROUP INC.. 212,500 4,302,228 6,309,125
JDS UNIPHASE CORP.....ceeoiiiiiiiiiiicie 178,656 1,366,336 1,965,216
JEFFERIES GROUP INC..... 109,323 2,010,591 1,420,106
JENOPTIK AG NPV EURO......ccccooiiiiiiiiiiiiiee 11,529 97,812 73,154
JEON BUK BANK KRWS000...........cccuiiiiiiiiiiiiiiie i 9,863 49,986 40,215
JERONIMO MARTINS EURL.......coooiiiiiiiiiiiic e 109,652 1,799,187 1,854,225
JFE HOLDINGS INC NPV.....ooiiiiiiiiiiiiieiiieeee e 229,637 5,538,373 3,793,227
JFE SHOJI TRADE CORP.......ccvviiiiiiiiiiiic e 509,000 2,521,726 2,239,115
JGC CORP Y50.. ..ottt 433,635 9,838,159 12,472,645
JINDAL POLY FILMS INRI1O.......ccccoiiiiiiiiiiiiiiiicciee e 36,127 124,317 111,678
JINHEUNG SAVINGS BANK ..ottt 660 3,657 645
JKX OIL & GAS ORD 10P.......ccoiiiiiiiiiiiiiiiccciec e 36,409 173,180 57,248
JM SMUCKER CO/THE.......oiiiiiiiiiiiiiireceice e 100,838 5,377,169 7,615,286
JOHN WILEY & SONS INC......ccooiiiiiiiiiiiiiiiic i 36,282 1,357,186 1,777,455
JOHNSON & JOHNSON......ooiiiiiiiiiiie e 3,544,656 219,698,093 239,476,959
JOHNSON CONTROLS INC.....cooiiiiiiiiiiiniiiinciic e 891,562 25,010,389 24,705,183
JOHNSON MATTHEY ORD GBPL.......cocciiiiiiiiiiiiiiieiceee 184,641 5,998,513 6,394,372
JOHNSTON PRESS ORD GBPO.10........cccoviiiiiiiiiiiiiciiiics 934,180 611,517 71,429
JONES GROUP INC/THE.....c.cciiiiiiiiiiiiii e 241,400 4,582,701 2,307,784
JONES LANG LASALLE INC.......ccviiiiiiiiiiiiic s 118,824 6,514,130 8,361,645
JOY GLOBAL INC... oottt 135,295 7,225,925 7,675,285
JOYO BANK Y50......coiiiiiiiiiiiiiiicii i 322,649 1,295,291 1,463,829
JPMORGAN CHASE & CO.....ooviiiiiiiiiiiieiiie e 5,269,322 198,964,474 188,272,875
JSR CORP JPYS50......cciiiiiiiiiiiiiiccciiic e 528,680 9,934,797 9,097,351
JTEKT CORP.....oiiiiiiicii e 309,857 3,250,702 3,168,860
JULIUS BAER GRUPPE AG........ccoviiiiiiiiiiiicccc e 267,695 10,474,509 9,689,626
JUNIPER NETWORKS INC.......cccviiiiiiiiiiieii s 1,296,904 28,424,935 21,152,504
JUPITER TELECOMUNICATIONS NPV.... 3,714 3,847,839 3,793,596
JUSTSYSTEM JPY50.......cccviiiiiiiiiiiie, 18,300 55,206 46,788
JVC KENWOOD CORP NPV.. 80,900 408,154 278,826
JX HOLDINGS INC.................. 2,947,362 16,738,244 15,071,108
K+SAGSHS............ 85,787 5,810,267 3,919,248
K WAH INTL HKDO.20......coiiiiiiieiiiiii e 377,000 142,527 146,779
KABEL DEUTSCHLAND HOLDING AG.........cccoviiiiiiiiiiince, 133,805 7,665,692 8,341,682
KAJIMA CORP Y50.....cciciiiiiiiiiiiiii e 421,543 1,185,478 1,230,975
KAKAKU.COM INC......oooiiiiiiiiiiiiiii e 55,600 1,516,100 1,882,136
KAKINADA FERTILIZERS LTD.....ccooiiiiiiiiiieiiieeeiie e 153,143 46,909 41,389
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KAMET Y50... ..t 27,000 277,534 279,509
KAMIGUMI CO Y50......ccciiiiiiiiiiiiiiie i 184,855 1,490,641 1,466,515
KANAMOTO CO Y50......cciiiiiiiiiiiiiiic e 42,000 366,570 471,638
KANEKA CORP NPV....cccoiiiiiiiiiiiiii i 139,663 890,014 768,418
KANEMATSU CORP Y50......cuuiiiiiiiiiiiiiiic i 926,000 1,463,545 1,032,886
KANESMATSU ELEC JPY50.......ccoiiiiiiiiiiiiic s 4,300 44,889 47,694
KANG YONG ELECTRIC PUBLIC CO.......cccoccvviiiiiiiiiiiieeee 9,300 68,240 66,470
KANSAI ELEC POWER NPV 795,032 15,573,738 9,515,673
KANSAI PAINT CO Y50.. ..ottt 108,770 933,645 1,160,086
KANSAS CITY SOUTHERN........cooiiiiiiiiiiii 318,609 12,200,918 22,162,442
KAO CORP ..ottt 928,558 22,893,934 25,532,727
KAR AUCTION SERVICES INC........ccooiviiiiiiiiiiiiiieeciee 22,359 335,039 384,351
KARNATAKA BANK INRZLO.......ooviiiiiiiiiiiie e 262,172 458,117 439,497
KASAI KOGYO CO LTD JPY50......cccuiiiiiiiiiiiiieiiiee e 16,000 109,868 93,044
KASIKORNBANK PCL.....coiiiiiiiiieiiiiii e 353,200 714,779 1,834,950
KASUMI Y50.....coiiiiiiiiiiiiiiiiic i 10,300 47,375 70,741
KATO SANGYO CO Y50... 15,809 226,299 317,210
KAWAI MUSICAL INST JPY50............... 41,000 90,256 98,659
KAWASAKI HEAVY INDUSTRIES Y50... 708,498 2,661,025 1,917,979
KAWASAKI KINKAI JPY50.......ccccoveene 25,000 161,989 64,544
KAWASAKI KISEN KAISHA Y50... 361,946 1,046,416 707,652
KAZAKHMYS ORD GBPO0.20.................. 303,215 6,066,771 3,431,292
KB FINANCIAL GROUP INC KRW5000..... 45,340 1,524,771 1,460,730
KBC GROUPE NPV....ooiiiiiiiiiiiiie e 495,242 14,019,694 10,473,734
KBRINC. ... 399,763 8,979,913 9,878,144
K-BRO LINEN INC.......cociiiiiiiiiiiii i 2,133 48,301 50,215
KDDI CORP Y5000.........cccccuiiiiiiiiiiiiiiie i 4,134 26,285,905 26,579,045
KEIKYU CORP ...ttt 233,701 1,709,387 2,123,490
KEIO CORP Y50......ciiiiiiiiiiiiieiiiiie et 288,365 1,686,394 2,085,307
KEISEI ELECTRIC RAILWAY CO Y50.....cccccccviiiiiiiiiiiinciieee 137,860 833,152 1,161,072
KELLOGG CO..oiiiiiieiiee et 405,191 19,870,228 19,988,072
KEMPER CORPORATION.......cociiiiiiiiiiiiii e 38,096 836,348 1,171,452
KENNAMETAL INC.. oot 61,859 1,501,134 2,050,626
KEPPEL CORP NPV.....oiiiiiiiiiiiiiiiiee e 1,552,384 10,609,329 12,597,496
KEPPEL LD STK SG$0.50.......cccciiiiieiierrieniee e 370,746 1,145,115 942,376
KERRY GROUP 'A' ORD EURO0.125.........ccccooiiiiiiiiiiiiiicie, 74,271 2,972,552 3,261,175
KERRY PROPERTIES LTD ORD HKD1.......cccccoviiiiiiniiieiiiiene 1,815,453 9,690,302 7,735,192
KESKO OYJ EUR2 SER'B'.......ccceviiiiiiiiiiiiciic e 31,628 1,294,207 826,431
KEYCORP.....coiiiiiiiii s 1,208,602 9,360,315 9,354,579
KEYENCE CORP NPV... ..ottt 98,401 20,086,056 24,196,361
KGHM POLSKA MIEDZ PLN 10 BR.......ccociiiiiiiiiiiiiie e 375,130 14,354,076 16,298,759
KIAMOTORS CORP ...ttt 341,699 8,665,829 22,285,701
KIAN JOO CAN FACTORY BERHAD..........ccccoviiiiiiiiiiieie 204,500 129,332 139,747
KIKKOMAN SHOYU CO Y50.......cccciiiiiiiiiniiiiiciiiicciien s 84,128 844,719 1,037,498
KILROY REALTY CORP.....vtiiiiiii it 91,904 4,128,837 4,449,073
KIMBERLY-CLARK CORP.....cooiiiiiiiieiecc e 531,551 32,431,361 44,528,027
KIMCO REALTY CORP.......oitiiiiiiiiitiiie e 503,753 8,072,243 9,586,420
KINDEN CORPORATION Y50.......... 65,806 554,741 428,865
KINDER MORGAN INC/DELAWARE......... 642,125 20,385,049 20,689,268
KINDER MORGAN MANAGEMENT LLC... 18,171 962,694 1,334,115
KING FOOK HLDGS ORD HKDO0.25.......... 250,000 56,370 27,073
KING YUAN ELECTRONICS CO TWD10..... 4,870,000 2,000,967 2,289,560
KINGBOARD CHEM HLDG HK$0.10........cccoooiiiiiiiiiiiiiciine 1,389,000 2,191,476 2,671,688
KINGFISHER ORD GBPO0.157142857........cccccoviiiiiiiiiciiiecee, 1,180,346 5,034,877 5,320,676
KINGMAKER FOOTWEAR HLDGS ORD........ccccceiniiiiiiiiece. 36,000 6,406 5,569
KINGSGATE CONSD NL NPV......coooiiiiiiiiiiiiicccieec i 110,477 876,299 549,236
KINGSROSE MINING LTD.....coviiiiiiiiiiiiie e 28,491 40,085 33,585
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KINKI SHARYO CO JPYS50......ccuviiiiiiiiiiiiiiicc i 13,000 66,216 46,597
KINNEVIK INVESTMENT AB SEKO.1.......ccccoiiiiiiiiiiiiiiiiics 102,420 2,314,768 2,055,107
KINROSS GOLD CORP.....coiiiiiiiitiiiiee i 803,259 12,135,018 6,547,729
KINROSS GOLD CORPORATION........cciiiiiiiiiiiii s 5,760 22,501 2,260
KINTETSU CORP Y50......ccoiiiiiiiiiiiiiiiiiiiiiine s 810,348 2,588,411 3,229,611
KIRBY CORP. ..ottt 201,420 7,006,164 9,482,854
KIRIN HOLDINGSCO LTD Y50.......cciiiiiiiiiiiieeiiiie e 1,598,305 20,926,748 18,749,386
KISCO CORP KRWS5000........cccciiiiiiiiiiie i 1,620 49,259 31,117
KISWIRE LTD KRWZ1000.........ccciiiiiiiiiiie i 2,861 93,540 81,432
KITA NIPPON BANK Y50.....cciiiiiiiiiiiiiieee e 2,600 79,784 69,896
KLA-TENCOR CORP.......ooiiiiiiiiiiiiiiii e 231,635 7,205,350 11,408,024
KLCC PROPERTY HLDG COM STK........ococvviiiiiiiiiiiciiieece, 41,200 44,856 60,331
KLEPIERRE EURLA.......cooiiiiiiiiiiiiiiiiiin e 187,174 6,488,897 6,152,109
KNIGHT TRANSN INC COM.....ccooiiiiiiiiiiiiiiiici i 357,000 5,444,185 5,708,430
KOBAYASHI PHARMACEUTICALS.........cocoiiiiiiiiiieee e 23,000 941,804 1,278,418
KOBE STEEL....ciiiiiiiiiiie et 1,241,850 2,640,283 1,478,578
KOC HLDG TRY1....... 71,195 241,342 271,601
KOHL'S CORP......ccvvvriiiiiiiiiiciie, 620,350 29,804,793 28,219,722
KOITO MANUFACTURING CO Y50.... 47,914 702,499 665,355
KOJIMA CO LTD.....coovviviiiiiiiccnn, 50,400 359,775 189,497
KOLON CORP... 20,600 568,610 437,954
KOMATSU Y50................. 715,866 19,873,434 16,849,184
KOMAX CHF10 (REGD).........ccuc..... 441 47,258 33,454
KOMERCNI BANKA ORD CZK500..........cccooviiiiiiiiiiiiieciieecnee, 39,366 7,977,906 6,848,166
KONAKA CO LTD JPY50....ccciiiiiiiiiiiiiieis i 22,645 198,573 252,589
KONAMI CO JPYS50.....coiiiiiiiiiiiiiiiii e 103,443 2,418,036 2,323,222
KONE CORPORATION NPV ORD B........oocciviiiiiiiiiiiiiiecs 77,571 4,543,059 4,688,768
KONICA MINOLTA HLDGS INC Y50.......cccoiiiiiiiiiiiiiciiieccee, 1,086,759 9,111,647 8,485,410
KONINKLIJKE AHOLD NV EURO.30......ccccouiiiiiiiiiiiiie e, 810,646 10,860,963 10,055,006
KONINKLIJKE DSM NV EURL.S........cooiiiiiiiiiiiiiis 227,349 10,906,563 11,194,469
KONINKLIJKE KPN NV EURO.24........cocciiiiiiiiiiiiec e, 2,255,840 32,328,872 21,631,118
KONINKLIJKE PHILIPS ELECTRONIC..........ccccoiiiiiiiiiiiece, 1,394,664 38,525,683 27,557,317
KONINKLIJKE VOPAK NV EURO.5......cccvviiiiiiiiiiiicicc s 75,005 3,867,905 4,811,607
KONTRON AG NPV...ooiiiiiiiiieiiiie e 62,748 442,905 387,004
KOREA EXCHANGE BANK........ccoiiiiiiiiiieiiiceeie e 539,650 4,164,311 3,840,005
KOREA FLANGE IND CO KRWS5000.........ccccociiiiieiiiiiiiiiieens 600 12,758 6,522
KOREA STORAGE BATT KRW1000........cccccoiiiieiiiieiiiie e 15,899 257,524 345,646
KORN/FERRY INTERNATIONAL.....cciiiiiiiiiieiniiee e 182,750 2,809,401 2,622,463
KOSMOS ENERGY LTD.....coiiiiiiiiiiiiiiiiie e 54,596 755,159 603,286
KOZA ALTIN ISLETMELERI AS.......oooiiiiiiiieiieeee s 47,624 584,508 921,568
KOZA ANADOLU METAL MADENCILIK........cccooiiiiiiiiiiieee, 246,190 492,204 526,762
KP CHEMICAL CORP.......tiiiiiiiiciiiicc i 356,200 5,279,538 4,120,708
KRAFT FOODS INC......ooiiiiiiiieiiiee i 2,124,117 63,876,207 82,033,399
KRATOS DEFENSE & SECURITY SOLU.........cccccoiiiiiiiiiinens 1,458,938 26,434,858 8,520,198
KREA REAL ESTATE INVESTMENT ......cooiiiiiiiiiiiine s 197,290 183,906 234,264
KREUZ HOLDINGS LTD......cociiiiiiiiiiiiiie e 163,000 50,553 37,958
KROGER CO/THE......coiiiiiiiiiiiiiie e 508,775 12,128,203 11,798,492
KRONOS WORLDWIDE INC...........ccceeenneen. 15,760 437,985 248,850
KRUNGTHAI BANK PUBLIC CO LTD..... 18,527,400 3,753,882 9,392,038
KTCS CORP.....cccvveviiiiiiiin, 28,000 62,838 48,404
KUBOTA CORPORATION Y50............... 1,714,082 15,760,563 15,682,164
KUEHNE & NAGEL AG CHF1(REGD).... 38,907 4,885,900 4,118,839
KULIM MALAYSIA BHD.....coociiiiiiiiiiiie e 622,400 271,663 921,203
KUMAGAI-GUMLL.....oiiiiiiiiiiiiic e 74,000 57,514 76,050
KUMBA IRON ORE LTD NPV....cciiiiiiiiiiiiiicciee e 69,873 3,952,720 4,686,792
KUMPULAN FIMA BHD........otiiiiiiiiiiiiieeeien e 116,900 67,724 68,472
KURABO INDUSTRIES Y50......ccccciiiiiiiiiiiieiiiee e 34,000 57,440 59,230
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KURARAY CO Y50......iiiiiiiiiiiiiiiiec i 171,732 2,203,528 2,210,412
KURITA WATER INDUSTRIES NPV.....cccccoooiiiiiiiiiiiiiiies 131,277 3,571,908 3,022,382
KVAERNER ASA......ccoiii i, 44,665 106,613 99,933
KWG PROPERTY HOLDING LTD......ccccviiiiiiiiiiiiiiciiiec s 425,500 259,589 267,143
KYOCERA CORP Y50.......cccciiiiiiiiiiiiiiiii i 201,099 19,165,726 17,214,014
KYOKUTO KAIHATSU Y50......ccciiiiiiiiiiiiiiiiciie e 7,300 50,065 66,879
KYORIN HOLDINGS INC......oociiiiiiiiiiiiiie e 155,000 2,126,401 3,259,682
KYOWA EXECO CORP Y50.......ccoviiiiiiiiiiiiiiiiiiin e 227,300 1,856,677 2,307,470
KYOWA HAKKO KIRIN CO LTD.....ooviiiiiiiiiiiiieeeiiie e 129,727 1,274,870 1,328,324
KYUDENKO CORP Y50.......ccciiiiiiiiiiiiiiiciii e 15,000 100,874 92,305
KYUSHU ELECTRIC POWER CO INC.......cccociiiiiiiieiicce, 298,225 5,078,746 3,532,054
L G CORP KRWS5000........ccccoiiiiiiiiiiiciiiin s 36,683 1,745,904 1,761,528
L-3 COMMUNICATIONS HOLDINGS IN......cccviiiiiiiiiiiieiiiiee 188,223 14,470,795 13,930,384
LA MANCHA RESOURCES INC........ccccoiviiiiiiiiiccienie 13,100 48,839 32,125
LABORATORY CORP OF AMERICA HOL.........ccccoeiiiiiiiiiies 122,589 9,420,153 11,352,967
LAFARGE SA EUR4.00.......ccccooiiiiiiiiiiiiiic e 92,937 5,331,351 4,146,240
LAGARDERE S.C.A. EUR6.1(REG).... s 58,713 2,151,530 1,638,469
LAl SUN DEVELOPMENT CO.......... 4,598,000 110,820 66,983
LAM RESEARCH CORP......... 370,026 13,000,028 13,964,781
LAMAR ADVERTISING CO..........ccceeeenee 70,039 1,650,281 2,003,115
LAND SECS GP ORD GBPO0.10 REITS.. 1,207,970 12,952,388 13,991,920
LANDSTAR SYSTEM INC.............cceeeee. 263,882 9,557,312 13,647,977
LANXESS AG NPV 310,247 19,803,640 19,575,706
LAREDO PETROLEUM HOLDINGS INC..........cooocviiiiiiiiiiiene 15,953 372,076 331,822
LAS VEGAS SANDS CORP.......cooiiiiiiiiiiincc i 532,576 16,662,686 23,161,730
LASALLE HOTEL PROPERTIES..........ccociiiiiiiiiiicieee 253,550 5,384,823 7,388,447
LAURENTIAN BANK OF CANADA.........ccciiiiiiiiiiiinee s 67,700 2,309,988 3,087,325
LAWSON INC NPV....oiiiiiiiiiiiiet et 266,547 14,649,917 18,640,585
LAZARD LTD SHS -A-..oeiiiiiie e 88,371 2,798,191 2,296,762
LC DEVELOPMENT SGDO0.10.........cccociiiiiiiiiiiiiiiiiee e 130,972 46,588 14,888
LEAR CORP.....cooiiiiiiii e 77,022 2,851,582 2,906,040
LEE & MAN CHEMICAL COMPANY LTD.....cccccocviiiiiiiiiiiiiinens 56,000 39,903 28,372
LEGAL & GENERAL GROUP ORD 2.5P.......cccccccoviiiiniiieiinn, 9,302,186 16,084,138 18,573,087
LEGG MASON INC.....coiiiiiiiiiiiiiii i 109,131 2,821,858 2,877,784
LEGGETT & PLATT INC....ooiiiiiiiiiicii e 108,340 1,900,577 2,289,224
LEGRAND SA EURA.......coiiiiiiiiiee e 840,708 27,135,420 28,544,923
LEIGHTON HOLDINGS LTD ORD........cocoiiiiiiieiiiiiieiece e 75,567 1,848,274 1,260,273
LEND LEASE GROUP NPV........cccocviiiiiiiiiiiicic s 270,598 2,336,316 1,997,111
LENDER PROCESSING SERVICES INC.........coccoiiiiiiieiiiiee 161,200 4,244,355 4,075,136
LENNAR CORP ...ttt 125,008 1,636,120 3,863,997
LENNOX INTERNATIONAL INC......cooiiiiiiiiiiiiieeeee e 137,156 3,676,349 6,395,584
LENOVO GROUP LTD HKDO.025.........cccccoviiiiiiiiiciiiencieee s 6,822,000 5,713,832 5,751,804
LEONIAG NPV ..ot 20,424 1,065,563 778,220
LEOPALACE 21 CORP.....cvviiiiiiiiiiiiiciic i 43,100 146,824 143,145
LERADO GROUP HLDGS HKDO.10........cccociieiiiiiieiiieeeiieeene 380,000 65,221 32,333
LEUCADIA NATIONAL CORP.......ccviiiiiiiiiiiiciiccciee s 152,614 3,561,394 3,246,100
LEVEL 3 COMMUNICATIONS INC........coooiiiiiiiiiiiiiiiiieee, 155,319 3,041,074 3,440,316
LEXMARK INTERNATIONAL INC..... 192,142 6,595,991 5,107,134
LG DISPLAY CO LTD.....ccceeecvveene 626,530 15,930,887 11,678,895
LG ELECTRONICS INC.......... 66,640 4,401,743 3,549,170
LG INNOTEK CO KRW5000 3,413 246,251 266,103
LI & FUNG HKDO0.025.............. 2,835,369 6,785,065 5,417,169
LIAN BENG GROUP SGDO0.05.........cccccviiiiiiiiiiieeeiiiee e 867,000 255,055 256,651
LIBERTY GLOBAL INC.....ooiiiiiiiiiiiieeeeieee e 213,035 5,272,193 10,572,927
LIBERTY HLDGS ORD ZARO.25........c..cooiiiieiiiieiiin e 67,252 717,094 712,936
LIBERTY INTERACTIVE CORP.......ooviiiiiiiiiiiee e 431,876 3,492,816 7,683,074
LIBERTY MEDIA CORP - LIBERTY ..ot 83,874 2,461,918 7,373,363
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LIBERTY PROPERTY TRUST .......cccoiiiiiiiiiiic s 80,071 2,222,704 2,949,816
LIC HOUSING FINANC INR2Z.......ccoiiiiiiiiiiiiiciecieee s 123,100 686,577 595,272
LIFE TECHNOLOGIES CORP........cooiiiiiiiiiiiicciiiniic s 138,121 5,012,157 6,214,064
LIFEPOINT HOSPITALS INC.....ccviiiiiiiiiiiiicc e, 178,290 6,510,866 7,306,324
LIFESTYLE INTERNAT HKDO.OL........ccoiiiiiiiiiieiiiiiiiee e 3,829,982 9,128,278 8,354,331
LINAMAR CORP.....citiiiiei ettt 2,200 44,571 42,556
LINCARE HOLDINGS INC......coeiiiiiiiiiiiiie e 92,754 1,973,400 3,155,491
LINCOLN ELECTRIC HOLDINGS INC........cccoeiiiiiiiiiiiiiiiieee 122,997 4,404,914 5,386,039
LINCOLN NATIONAL CORP......ccoiiiiiiiiiiiiiciieeiee e 279,826 6,585,632 6,119,795
LINDE AG NPVttt 146,213 22,631,514 22,757,905
LINDT & SPRUENGLI AG......cccviiiiiiiiiiiii i 54 1,899,076 1,985,135
LINDT SPRUENGLI PTG CERT CHF10.......cccccoviiiiiiiiiiiiinee 439 1,374,572 1,358,975
LINEAR TECHNOLOGY CORP........cccviiiiiiieiiiieeciee e 182,279 4,894,252 5,710,801
LINGSEN PRECISION INDUSTRIES............coooiiiiiiiiiiiiicen, 1,352,000 783,240 735,151
LINK REAL ESTATE INVT ..ot 2,756,388 9,035,458 11,246,792
LINKEDIN CORP......outiiiiiiiiiitiiiieee it 116,544 11,018,132 12,385,131
LION IND CORP MYR1(AFTER.... 281,900 238,518 108,304
LIPPO LTD HKDO.10.........ccceerenn. 27,000 10,146 11,069
LISI (EX-GFI INDUSTRIES SA)......ccccoiiiiiiiiiiiens 576 62,492 34,136
LITE-ON IT CORP TWD10..........cccveeenne 1,971,387 1,766,862 1,909,709
LITE-ON TECHNOLOGY CORP TWD10...........cceeennen 9,394,038 11,792,171 11,724,866
LITTLE EARTH CORP CO LTD.............. 21,900 91,698 105,946
LIXIL GROUP CORPORATION......ccoiciiiiiiiiieiiie e 631,938 13,744,729 13,289,785
LKQ CORP ... .ottt 440,657 8,366,449 14,717,944
LLOYDS BANKING GROUP PLC........ccccvieiiiiiiiiiee i, 86,412,589 65,168,252 42,151,020
LOBLAW COMPANIES LTD.....coooviiiiiiiiiiiiiccciiiiee v 56,040 2,193,009 1,781,054
LOCKHEED MARTIN CORP.......cociiiiiiiiiiiiii s 373,169 29,851,499 32,495,557
LOEWS CORP....iitiiieee ettt 241,129 7,875,720 9,864,587
LOGICA ORD GBPO.10.......ccciiiiiiiiiiiie i 133,589 250,254 222,099
LONDON STOCK EXCHANGE GROUP..............cccviiiiiiiiiienne 488,476 6,908,143 7,692,148
LONG BON INTERNATIONAL CO LTD...cccvciiieiiiiiieiiiieeieeee 528,000 297,443 213,779
LONGFOR PROPERTIES..........ccoiiiiiiiiiiii e 1,084,000 1,684,454 1,685,354
LONMIN ORD USDLL.......coiiiiiiiiiiiieeiiiie e 80,727 1,843,207 980,643
LONZA GROUP AG CHF1(REGISTERED........c..ccccevcviiiirinns 26,292 1,837,958 1,093,903
LOOKERS GBPO.05.......cooiiiiiiiiie i 51,859 45,264 51,243
L'OREAL EURD.2.....cciiiiiiiiieeeeiiec et 350,725 39,313,640 41,054,877
LORILLARD INC.....oiiiiiiiiiiiiice e 138,025 11,044,000 18,212,399
LOTTE SAM KANG KRWS5000..........ccccoiiiiiiiiiiiiniiieciieecceen 623 69,032 288,288
LOTTO24 AG NPV...iiiiiiiiiiiiiie e 1,471 4,406 4,480
LOWE'S COS INC.....ooiiiiiiiiiiiiicciiii e 961,178 21,480,905 27,335,902
LPL FINANCIAL HOLDINGS INC.......c.cooiiiiiiiiiieiciiie e 39,104 1,297,159 1,320,542
LPN DEVELOPMENT PLC THBL1(NVDR)......ccccoveiriiiiiniiieiinen. 898,700 370,856 486,702
LSICORP ...t 586,084 3,045,708 3,733,355
LTC PROPERTIES INC......ccoiiiiiiiiiiiiii e 32,500 835,358 1,179,100
LTD BRANDS INC......ciiiiiiiiiiiiiii it 349,086 8,487,987 14,846,628
LTK ENGINEERING CO TWD10........ccoiviiiiiiiiceiiieeciiee e 88,000 106,984 94,817
LTX-CREDENCE CORP........ociiiiiiiiiiiinec i 161,488 1,279,461 1,081,970
LUKOIL OAOQ.........ccceueee. 58,120 4,517,404 3,259,370
LUKOIL OAO-SPON ADR.... 421,311 26,767,747 23,488,088
LUNDBECK (H) A/S DKK5...... 233,017 6,216,178 4,812,922
LUNDIN MINING CORP............. 932,000 4,113,605 3,858,002
LUNDIN PETROLEUM A ORD... 234,121 4,968,081 4,372,131
LUTHAI TEXTILE 'B' CNY L.t 299,300 292,000 253,505
LUXOTTICA GROUP EURO.06.........cccooiiiiiiiiiiiiiiin i 58,211 1,825,540 2,040,363
LVMH MOET HENNESSY EURO.30........ccccceeiiiiiiiiiiciieceen, 247,798 35,035,503 37,688,996
LXB RETAIL PROPERTIES PLC......coiiiiiiiiiiiiieeeiiiieec e 500,000 794,058 870,490
LYNAS CORP LTD....uiiiiiiiiieiiiiie e 854,115 1,802,665 739,806
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LYONDELLBASELL INDU-CL A-W/l....cooiiiiiiiiiiiiiiiie e 417,832 15,660,536 16,826,095
M&T BANK CORP......cociiiiiiiiiiiiic e 97,821 8,255,475 8,077,080
MABUCHI MOTOR Y50........ccciiiiiiiiiiiiiiiicc i 21,508 1,021,830 851,802
MACDONALD DETTWILER & ASSOC........cccccovvviiiiiiiiiiiiies 95,900 4,524,894 5,497,470
MACERICH CO/THE.......coiiiiiiiiieiiii e 129,172 4,734,216 7,627,607
MACK-CALI REALTY CORP.....oeeiiiiiiiiiiieeeiree e 67,871 1,922,598 1,973,010
MACMAHON HLDGS NPV.....cooiiiiiiiiiiiiiieiciicc e 2,442,070 877,377 1,439,365
MACNICA INC NPV ...t 3,900 89,307 87,199
MACQUARIE GROUP LIMITED NPV.......ccocoiiiiiiiiiiiicieeees 376,758 12,274,453 10,041,090
MACY'S INC... .. 1,074,911 23,015,040 36,923,193
MADISON SQUARE GARDEN CO/THE..........ccccccviiiiiiiiiiiiees 46,858 698,688 1,754,364
MAEDA ROAD CONSTRUCTION Y50......ccccccccviiiiiiiniiiicinen, 494,000 4,299,636 6,178,870
MAGNA INTL INC.....oiiiiiiii e 110,411 4,774,275 4,354,923
MAGYAR TELEKOM HUF100 REGD.........c.c.cocoviiiiiiiiiiincn, 122,784 351,569 242,108
MAKITA CORP Y50......cociiiiiiiiiiiieiie e 149,913 5,537,067 5,210,036
MAN GROUP ...ttt 905,983 3,076,647 1,082,083
MAN SE ORD NPV........... 51,973 4,975,187 5,312,123
MANITOBA TELECOM SERVICES INC.. 16,200 580,356 526,943
MANITOWOC CO INC/THE...........cccuveennn 4,557,891 57,562,109 53,327,325
MANPOWER INC..........ocovieene 138,768 6,457,360 5,085,847
MANULIFE FINANCIAL CORP... 1,461,916 22,596,416 15,903,329
MAPFRE SA EURO0.10................ 383,567 1,342,201 780,285
MAPLE LEAF FOODS INC... 33,200 405,557 381,355
MARATHON OIL CORP.....cooiiiiiiiiicciiic e 907,353 17,632,268 23,201,016
MARATHON PETROLEUM CORP..........ccoiiiiiiiiiiciiiiie 443,598 11,057,983 19,926,422
MARINE HARVVEST NOK.75......ccccoiiiiiiiiiiiiiiicie e, 337,297 172,044 239,222
MARKEL CORP.....oooiiiiiitiiiiic s 7,473 2,465,841 3,300,824
MARKS & SPENCER GROUP ORD.........cccccooviiiiiiiiiiiiiece, 2,167,521 11,663,645 11,048,857
MAROC TELECOM MADS..........ccoiiiiiiiiiiiiiiiie e 7,939 140,268 100,968
MARRIOTT INTERNATIONAL INC/DE.......ccccooeeiiiiiiiiiiiaiiieens 270,779 7,178,170 10,614,537
MARSH & MCLENNAN COS INC.......cooiiiiiiiiiieiiiiic e 931,165 25,219,998 30,011,448
MART RESOURCES INC.......ccoooiiiiiiiiiiciii s 16,000 15,545 21,345
MARTIN MARIETTA MATERIALS INC......cocooiiiiiiiiiiieiiees 54,197 4,597,288 4,271,808
MARUBENI CORP Y50.......ccccciiiiiiiiiiiiiii e 4,071,918 22,203,460 26,843,325
MARUDAI FOOD CO Y50......ccciiiiiiiiiiiiieiiiie i 178,000 572,645 680,411
MARUI GROUP CO LTD Y50......cccoiiiiiiiiiiiiiinciiine e 111,132 733,957 844,041
MARUICHI STEEL TUBE Y50........cccoiiiiiiiiiieeiiie e 23,426 541,911 501,168
MARUKA MACHINERY JPY50.......cccccoiiiiiiiiiiiiiiciiecece, 3,700 43,529 45,398
MARVELL TECHNOLOGY GROUP LTD.......cccccveiiiiiiiiiiienen. 363,196 4,651,824 4,096,851
MASCO CORP......eviiiiiiicicii i 886,240 10,774,199 12,292,149
MASTERCARD INC.....oooiiiiiiiiiiieiii e 97,951 21,739,052 42,129,705
MATSUYA FOODS CO JPY50......ccccooviiiiiiiiiiiiinn i 2,500 45,544 46,967
MATTEL INC...ooiiiiiiiiiic e 356,437 7,646,590 11,562,816
MAUREL ET PROM EURO.77......cccoiiiiiiiiiiiiiciiiiic s 8,832 151,698 127,662
MAX INDIA INR2 (POST SUBDIVISL......ccoociiiiiieirieiiisieenreene 739 2,403 2,543
MAXIM INTEGRATED PRODUCTS INC.........coociiiiiiiiiiiiecs 316,981 6,435,509 8,127,393
MAXIMUS INC......ooiiiiiiiiiiiii i 110,500 4,063,405 5,718,375
MAZDA MOTOR CORP NPV.. 1,291,358 2,330,085 1,731,737
MB FINANCIAL INC.......ooooiiiiiiiiiiiiiiis 357,000 7,134,365 7,689,780
MBIAINC......ooveiiiiiiiieneee 109,271 685,578 1,181,220
MCBRIDE ORD GBPO.10........ 118,324 370,572 230,126
MCCORMICK & CO INC/MD............ 120,916 4,385,278 7,333,555
MCDERMOTT INTERNATIONAL INC.......oooiiiiiiiiiiiiiiieieee 249,392 2,720,251 2,778,227
MCDONALDS CO JAPAN JPY50......ccccoiiiiiiiiiiiniienciienc e 71,285 1,931,221 2,007,487
MCDONALD'S CORP.....coviiiiiiiiiiiic e 1,172,426 80,095,696 103,794,874
MCGRAW-HILL COS INC/THE........ccciiiiiiiiiiiicen e 430,771 14,935,820 19,384,695
MCJ CO LTD NPV..oiiiiiiiiiieiee e 20,000 67,666 30,079
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MCKESSON CORP.......ccuiiiiiiiiiiiiiie s 181,903 9,212,306 17,053,406
MDU RESOURCES GROUP INC..........coociiiiiiiiiiiiieece, 181,936 4,058,102 3,931,637
MEAD JOHNSON NUTRITION CO.......ccoooviiiiiiiiiiiciiiiiiieeee 214,564 10,779,785 17,274,548
MEADWESTVACO CORP.....ceeviiiiiiiiiiiiiciie s 133,628 2,174,900 3,841,805
MECOM GROUP PLC.......ooiiiiiiiiiiiciiiie i, 34,695 58,893 37,548
MEDIASET EURO.52.......ccoiiiiiiiiiiiii s 2,911,801 16,877,047 5,095,710
MEDICIS PHARMACEUTICAL CORP.......cccceeiviiiiiiiiiceieee 204,000 6,630,452 6,966,600
MEDIOBANCA SPA EURO.5......ccooiiiiiiiiic i, 257,342 2,392,523 1,134,538
MEDIPAL HOLDINGS CORP........cccceiiiiiiiiiiiiceeiee e 73,055 668,309 1,030,955
MEDIQ NV EURO.25......cciiiiiiceeire e 53,698 883,421 661,079
MEDIVATION INC....cooiiiiiiiii e 35,915 3,113,835 3,282,631
MEDNAX INC... ..ttt 131,541 7,087,862 9,015,820
MEDTRONIC INC......cviiiiiiieiiic e 1,406,146 54,789,620 54,460,035
MEG ENERGY CORP.......cccviiiiiiiiiiiiii e 88,128 4,182,409 3,154,437
MEGA FINANCIAL HOLDING CO LTD.....ccccvviiiiiiieiiieeeiiieee 5,733,200 3,960,185 4,191,749
MEGANE TOP CO JPY50......ccccoiviiiiiiiiiiiiiiiciecec e 25,300 261,770 276,179
MEGGITT ORDSP......cooiiiiiiiiiiiiie e 387,973 2,297,836 2,344,613
MEIJI HOLDINGS CO LTD........c.cocuvveennenn. 30,428 1,237,518 1,393,838
MELCO CROWN ENTERTAINMENT LTD.... 254,092 3,505,407 2,927,140
MELEXIS NPV....cooiiiiiiiiiiiiiiiiiiee s 2,539 42,902 39,471
MELIA HOTELS INTERNATIONAL SA...... 500,729 7,755,016 2,916,716
MELLANOX TECHNOLOGIES LTD SHS... 54,031 1,420,788 3,826,529
MENDERES TEKSTIL TRY1... P 536,826 274,124 237,442
MERCK & CO INC.....coiiiiiiiiiiii e 4,740,870 156,041,081 197,931,323
MERCK KGAA NPV....ooiiiiiiiiiiiiiiiii i 88,434 9,069,919 8,834,523
MERCURIES & ASSOC TWD10.......ccccoviiiiiiiiiiicciiiee i 1,374,464 1,337,033 1,023,317
MERCURY COMPUTER SYSTEMS INC..........occciiiiiiiii, 365,500 5,812,783 4,725,915
MERCURY GENERAL CORP.........cccciiiiiiiiiiicic e 20,694 861,871 862,319
MESOBLAST LTD....oiiiiiiiiiiiiee e 135,860 1,270,429 862,040
METCASH LIMITED NPV.....oiiiiiiiiiiiieeee e 1,976,054 8,160,522 6,826,118
METHANEX CORP......ooiiiiiiiiiiici e 150,552 4,899,104 4,188,194
METLIFE INC.. ..o 1,414,761 53,888,561 43,645,377
METRO AG ORD NPV......cooiiiiiiiiiiiiii e 653,974 27,560,127 19,092,441
METRO HLDGS SGD1......c.cooiiiiiiiiiiiiiiiciiic e 72,000 45,481 45,185
METRO INC.. oottt 256,238 11,214,935 13,102,837
METRO PACIFIC INVESTMENTS CO......coccoiiiiiiiiiiiiniiiiees 3,926,000 372,978 388,547
METROPCS COMMUNICATIONS INC......ccoociiiiiiiiiiiiiie i 297,495 3,451,502 1,799,845
METROPOLITAN BANK & TRUST CO......coocviiiiiiiiiiiiiciieeen 146,040 225,865 320,605
METSO OYJ EURL.70......cueiiiiiiiiiiiiie e 63,625 3,021,161 2,188,951
METTLER-TOLEDO INTERNATIONAL l....oovviiiiiiiiiiiiieeeeiiies 41,599 4,322,873 6,483,204
MFA FINANCIAL INC.....ooiiiiiiiii e 275,771 2,116,653 2,175,833
MGM CHINA HOLDINGS LTD.......cccciiiiiiiiiiiiiciiee e 473,171 758,788 714,925
MGM RESORTS INTERNATIONAL.......ccociiiiiiiiiiiiie e 307,192 3,498,909 3,428,263
MICHAEL KORS HOLDINGS LTD......cccviiiiiiiiiiiiiciiiee e 74,714 3,360,193 3,126,034
MICHELIN CIE GLE DES ETABL.....ccciiiiiiiieiiice e 89,653 7,103,167 5,857,093
MICLYN EXPRESS OFFSHORE LTD.........cccocvviiiiiiiiiiicie 62,578 119,011 130,216
MICRO FOCUS ORD GBPO0.113636..........cccoeoiiiiiiiiinieieiiiiiennn. 185,986 1,169,969 1,547,520
MICROCHIP TECHNOLOGY INC 421,875 11,994,960 13,955,625
MICRON TECHNOLOGY INC............ccueee 7,379,830 48,917,156 46,566,727
MICRONAS SEMICONDUCTOR CHFO0.05.... 83,673 910,668 728,437
MICROS SYSTEMS INC.........ccoeiiiiieeen. 62,122 1,793,481 3,180,646
MICROSEMI CORP....... 280,500 4,468,544 5,186,445
MICROSOFT CORP......oiiiiiiiieiie e 11,049,111 282,264,020 337,992,305
MID-AMERICA APARTMENT COMMUNIT .......ccccoiiiiiiiiiine, 36,536 2,385,159 2,493,217
MIDLAND HOLDINGS LTD HKDO.1......cccviiiiiiiieiiiie e 870,000 722,881 418,353
MIDLAND IC&I LIMITED HKDO.OL........coovcviiiiiiiiiiiiieiieeccee 6,930,000 84,383 39,310
MIKUNI COCA COLA Y50......cuiiiiiiiieiiiiie i 7,600 62,245 65,627
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MILLICOM INTL CELL SDR EACH.......ccciiiiiiiiiiiici, 44,001 4,150,642 4,149,955
MIMASU SEMICONDUCTOR INDUSTRY .......ccooiiiiiiiiiiiiiinees 99,000 1,121,428 848,678
MINDTREE LTD...cooiiiiiiiiiiiiiiciiiie s 20,298 226,056 234,408
MIRACA HOLDINGS INC.......cooiiiiiiiiiiiiiei i, 166,852 5,031,827 6,911,215
MIRVAC GROUP STAPLED SHS..........ooociiiiiiiiiis 2,340,104 3,049,376 3,058,373
MISAWA HOMES CO LTD NPV......coociiiiiiiiiiiiiciiecec, 21,600 192,762 349,217
MISUMI GROUP INC Y50.......cciiiiiiiiiiiiieiiiie i 163,700 3,952,317 3,832,455
MITANI CORP JPY50.......coiiiiiiiiiiiiiiiiiiincci e 3,000 38,525 36,922
MITSUBISHI CHEMICAL HOLDINGS.........cccoviiiiiiiiiiicieee 675,560 4,004,168 2,954,887
MITSUBISHI CORP NPV......occoiiiiiiiiiiii 1,655,021 39,122,739 33,104,569
MITSUBISHI ELECTRIC CORP Y50.......ccccciciiiiiiiiieiiicc i 5,671,035 51,165,212 46,909,176
MITSUBISHI ESTATE CO LTD....cccooiiiiiiiiiiiciiiec e 2,673,924 46,528,767 47,520,044
MITSUBISHI GAS & CHEML CO Y50.......cccciviiieiiiiieiiieeeee, 616,070 4,039,393 3,474,514
MITSUBISHI HEAVY IND NPV.......coooiiiiiiiiiiiieecn 2,578,338 11,187,775 10,405,124
MITSUBISHI LOGISTICS CORP JPY5.....coociiiiiiiiiiiieieieeee 61,509 658,319 645,232
MITSUBISHI MATERIAL CORP Y50........ccociiiiiiiiiiiiciiiice, 556,654 1,712,757 1,597,616
MITSUBISHI MOTOR CORP Y50........ 1,931,456 2,199,877 1,936,539
MITSUBISHI STEEL JPY50.................... 148,000 384,892 372,829
MITSUBISHI TANABE PHARM CORP.... 831,326 11,632,359 11,929,669
MITSUBISHI UFJ FINANCIAL GROUP......... 19,431,546 92,632,929 92,055,702
MITSUBISHI UFJ LEASE & FINANCE.......... 127,236 4,962,562 5,262,299
MITSUI & CO Y50.......cociiiiiiiiiiiiiiciiiiee 2,060,974 29,910,701 30,324,395
MITSUI CHEMICALS JPY50... 432,474 1,383,616 1,073,190
MITSUI FUDOSAN CO Y50.......ccciiiiiiiiiiiiiiine e 1,586,327 29,285,379 30,418,352
MITSUI HOME CO LTD.....cuiiiiiiiiiiiiiiicciiiiec i 9,000 54,695 48,841
MITSUI MATSUSHIMA JPY50.......cccciiiiiiiiiiiiiicieiec e 101,000 198,335 163,291
MITSUI O.S.K. LINES JPY50.......cccviiiiiiiiiiiiiinc i 919,348 4,445,727 3,272,275
MIZUHO FINL GP NPV.......oociiiiiiiiiiiiie 16,917,368 28,289,664 28,411,171
MKS INSTRUMENTS INC.....oooiiiiiiiiiiieii e 178,500 3,556,812 5,164,005
MOBISTAR NPVt 21,005 1,351,121 720,789
MODERN TIMES GRP (MTG) SERB......cccocoiiiiiiiiiiic 22,670 1,498,333 1,048,369
MOHAWK INDUSTRIES INC.....c..ocoiiiiiiiiiiiiii 44,029 1,979,881 3,074,545
MOLEX INC ...ttt 106,693 1,871,234 2,554,230
MOLOPO ENERGY LTD...ooviiiiiiiiiiiiiieieieiiiriin e 56,722 41,318 31,688
MOLSON COORS BREWING CO.......occvviiviiiiiiiiieiiece e 170,239 7,394,674 7,083,645
MOLYCORP INC....ooiiiiiiiiiiiiiici e 50,800 2,482,799 1,094,740
MONDI PLC ORD EURO.20.......cccciiiiiiiiiiiceiieeceee e 176,880 1,407,980 1,511,980
MONGOLIAN MINING CORP.......cvviiiiiiiiiiiic e 532,000 437,241 299,029
MONOLITHIC POWER SYSTEMS INC......ccccoiiiiiiiiiiiieiiee 289,000 5,439,759 5,742,430
MONOTARO CO LTD NPV......coiiiiiiiiiiiiiin i 65,201 1,244,916 1,439,014
MONSANTO CO..c.oviiiiiiriie e 671,849 50,372,030 55,615,660
MONSTER BEVERAGE CORP.........cccciiiiiiiiiiicie i, 220,914 7,943,061 15,729,077
MONTPELIER RE HOLDINGS LTD CDT....cceeoviiiiiiiiieiiieees 273,300 4,062,527 5,818,557
MOODY'S CORP......ooiiiiiiiiiiiiii 264,078 7,583,323 9,652,051
MOOG INC.....oiiiiiiiieie e 76,500 3,189,884 3,163,275
MORGAN CRUCIBLE CO. ORD 25P........cccccooviiiiiiiiiiiiicce 724,700 2,892,400 3,165,586
MORGAN SINDALL GROUP PLC........cccccoiiiiiiiiiiiie i, 15,188 189,487 141,739
MORGAN STANLEY.....cccccoviiiiiiiiiiiiinc, 2,177,241 57,032,245 31,765,946
MORGUARD CORP... s 500 43,059 44,141
MORI HILLS REIT...... 133 534,709 573,405
MORNINGSTAR INC.......covciiiiiiieens 18,562 808,532 1,073,626
MORRISON (W) SUPMKT ORD 10P... 6,167,746 27,517,415 25,741,985
MORY INDUSTRIES JPY50.......ccoiiiiiiiiiiiiiiieiiiee e 14,000 52,336 41,409
MOSAIC COIMHE ...t 371,667 20,704,974 20,352,485
MOTOROLA SOLUTIONS INC......cooiiiiiiiiiiieiiiee e 268,290 8,050,126 12,907,432
MR PRICE GROUP ZARO0.0025..........ccccooviiiiiiiiiniienciec 79,384 1,065,874 1,086,343
MRC GLOBAL INC.....coiiiiiiiiiiiiiiie e 17,563 350,698 373,741
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MRF LIMITED.......ooiiiiiiiieciiii i 1,628 277,662 292,525
MS&AD INSURANCE GROUP HOLDINGS...........ccoocviiiiiens 803,013 20,755,641 13,918,624
MSC INDUSTRIAL DIRECT CO.....cccoeviieiiiiiiiiicicciiiieeee s 77,050 4,625,977 5,050,628
MSCI EMF (EMERGING MKTS FREE).......cccocoviiiiiiiicieecee, 40,965,154 1,500,504,783 1,583,782,530
MSCIINC.. .. 93,947 2,607,945 3,196,077
MTILTD NPV .ot 150 254,758 168,254
MTN GROUP LTD ZAR 0.0001........ccocoiiiiiiieiiiiieeiiie e 141,785 2,556,272 2,443,033
MTR CORP HKDL......oiiiiiiiiiiiiiiiee e 1,095,104 3,878,364 3,734,183
MTU AERO ENGINES INVEST NPV......cocooiiiiiiiiiiiiiecee, 77,180 5,403,154 5,674,949
MUELLER INDS INC COM.......cooiiiiiiiiiiiiiiiceecc e 76,500 2,277,589 3,258,135
MUENCHENER RUECKVERSICHERUNGS..............ccoccvvienee. 205,438 31,140,714 28,978,038
MUHAK CO KRW200..........ccccoiiiiiiiiiiiiiiinc e 18,215 152,105 177,323
MULLEN GROUP LTD...cooiiiiiiiiiieiiiiieiees e 2,100 45,660 44,927
MULTIPLUS SA.....cciiiiiiiiiiiii i 220,500 5,051,020 5,152,956
MULTIPOLAR TBK Pttt 418,500 12,595 5,391
MURATA MANUFACTURING CO NPV.....cccccoocvviiiiiiiniiiince, 378,882 21,705,187 19,729,975
MURPHY OIL CORP.........ccceviiiiiens 378,053 22,075,154 19,012,285
MYLAN INC/PA. ... 344,041 5,761,535 7,352,156
MYRIAD GENETICS INC........cocooviiiiiies 95,386 2,679,656 2,267,325
N.G.K. SPARK PLUG CO NPV...... 1,207,714 16,410,813 15,832,421
NABORS INDUSTRIES LTD SHS.... 282,656 5,177,797 4,070,246
NABTESCO CORP NPV................ 95,828 2,224,759 2,113,765
NAGACORP LTD.....ocoviiieiiiiiiiiiieeieeee 802,000 261,231 355,670
NAGARJUNA OIL REFINERY LTD.....ccooiiiiiiieiiiiiiiiiieeee s 139,221 46,909 16,457
NAGAWA CO Y50.......coiiiiiiiiiiiiiiiiin i 1,900 27,512 30,861
NAM TAI ELECTRONICS INC.......ccoiiiiiiiiiiiiii s 37,939 390,310 220,805
NAMCO BANDAI HOLDINGS INC NPV......ccocoooiiiiiiiiiies 355,469 4,415,701 4,842,647
NAMURA SHIPBUILDING CO Y50.......cccccociiiiiiiiiiiiiee e 85,300 541,938 279,024
NANOMETRICS INC.....oooiiiiiiiiiice e 182,750 2,744,482 2,807,040
NASDAQ OMX GROUP INC/THE........ccccoiiiiiiieieceeeee e 90,003 2,123,314 2,040,368
NATIONAL BANK OF CANADA.......cocoiiiiiieiiee e 166,318 9,511,262 11,872,050
NATIONAL FINANCIAL PARTNERS CO.......ccocoeiiiiiiiiiiiciiie, 266,900 3,627,605 3,576,460
NATIONAL FUEL GAS CO....cuiiiiiiiiiiiiiiieciiee e 56,027 2,461,891 2,632,148
NATIONAL GRID PLC NEW ORD........ccccceiiiiiiiiiiiiiiiiinciiiees 2,680,811 26,170,349 28,402,870
NATIONAL INSTRUMENTS CORP........cooviiiiiiiiiiiiiiec 72,128 1,357,829 1,937,358
NATIONAL OILWELL VARCO INC......cccoiviiiiiiiiiiiiencieec, 427,933 17,787,548 27,576,003
NATIONAL RETAIL PROPERTIES INC......ccoociiiiiiiiiiiiieecen, 82,679 2,226,860 2,338,989
NATIXIS EURLG....ooiiiiiiiiiiiiiieieeieiet e 460,694 2,141,297 1,238,275
NATL AUSTRALIA BK NPV.....ooiiiiiiiiiiiic 2,982,982 75,086,236 71,978,392
NAVISTAR INTERNATIONAL CORP.....ccoovviiiiiiiiiiiiiiieeee e 47,400 2,179,671 1,344,738
NCR CORP ... oottt 140,660 2,102,570 3,197,202
NCSOFT CORPORATION KRWS500.........cccccoviiiiiiiinciiieccnee, 12,874 3,056,413 3,068,585
NEC CAPITAL SOLUTIONS LTD...cocvviiiiiiieiiiiie e 2,700 43,981 33,602
NEC CORP NPV....coiiiiiiiiiiiiei et 1,297,813 2,654,283 2,000,639
NEC FIELDING. LTD NPV....coiiiiiiiiiiieiiiceicee e 4,400 52,561 54,869
NEC MOBILING LTD NPV 3,400 117,767 134,227
NEC SYS INT & CONS Y50.......cccuviiiiiiiiiiiiicc s 53,900 590,821 851,835
NEKTAR THERAPEUTICS..................... 204,700 1,637,731 1,651,929
NEOWIZ CORPORATION KRW500.... 31,203 667,649 377,319
NEPTUNE ORIENT LNS SG$1.. 1,881,137 2,181,309 1,640,872
NESTE OIL OYJ EUR3.4............ 89,571 1,469,142 1,006,549
NESTLE SA....ccoiiiiiieee e 4,468,421 239,305,404 266,972,221
NET ONE SYSTEMS CO JPY5000.........cccoveiiiiiiiiiieiiiieeeine. 15,200 171,529 201,359
NETAPP INC... .ot e 797,093 24,929,659 25,363,499
NETEASE INC....oooiiiiiiiiiii e 41,661 2,366,303 2,451,750
NETFLIXINC . ..ooiiiiiii e 42,939 4,425,593 2,940,033
NETGEM NPV ..ot 6,095 27,217 20,343
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NETSUITE INC.....ooiiiiiii i 28,246 1,468,062 1,547,033
NEUSTAR INC ..ottt 228,207 6,539,478 7,622,114
NEVSUN RESOURCES LTD......cccciiiiiiiiiiiiiiece s 177,300 689,329 575,666
NEW ASIA CONST TWDI0......cocoiiiiiiiiiiiiicic e 331,584 153,731 98,859
NEW GOLD INC......ooiiiiiiiiiiiiii i 391,868 4,652,789 3,732,442
NEW JERSEY RES CORP.........cccciiiiiiiiiii e, 110,500 3,309,596 4,818,905
NEW WORLD DEVELOPMENT CO HKS$1........ccocvveiirniiennenns 7,189,003 8,948,047 8,350,415
NEW YORK COMMUNITY BANCORP INC.........ccccevviiiiiiiiene 339,356 4,767,200 4,252,131
NEW ZEALAND OIL & GAS LIMITED.........cccocveiiiiiiiiiiieiiee 104,833 138,461 69,935
NEWALTA CORPORATION.......ccoiiiiiiiiiiiiiiiiicicn e 7,900 99,093 101,438
NEWCREST MINING LTD ORD NPV......cccocoiiiiiiiiiiiiiciiiee 747,354 27,466,314 17,320,961
NEWELL RUBBERMAID INC.......cocoiiiiiiiiiiiei e 2,596,606 41,444,212 47,102,433
NEWFIELD EXPLORATION CO......cooiiiiiiiiiieiiiieeiee e 1,009,517 32,037,631 29,588,943
NEWMARKET CORP.....ovviiiiiiiiiiiiiiie e 27,165 3,490,792 5,883,939
NEWMONT MINING CORP......cccovviiiiiiiiiiiicniee e 480,637 22,955,471 23,315,701
NEWS CORP 2,310,960 29,828,183 51,511,298
NEXEN INC............. 369,726 7,815,651 6,252,466
NEXEN TIRE CORP... 105,960 1,805,653 1,864,142
NEXITY SA....ccocoiiiiies 8,352 240,893 199,263
NEXON CO LTD...ooiiiiiiiiiiiiiiiiiiccciec e 178,444 3,023,397 3,466,452
NEXT GROUP ORD GBPO.10.... 128,243 4,700,746 6,434,556
NEXT MEDIA HKD1................ 46,000 6,373 3,321
NEXTERA ENERGY INC.. 401,746 20,679,963 27,644,142
NEXUS ENERGY NPV....oooiiiiiiiiiiiiee e 143,803 37,568 16,215
NGK INSULATORS Y50......ccuiiiiiiiiiiiiiiie i 233,135 3,422,032 2,550,782
NHK SPRING CO Y50.......ccciiiiiiiiiiiiii i 410,636 4,273,988 4,384,784
NICE SYSTEMS SHKI.....oooiiiiiiiiiiiiiiiiiicc s 30,158 1,092,687 1,093,735
NICHIHA CORP Y50.......cciiiiiiiiiiiii i 13,900 157,493 153,651
NICHII GAKKAN CO JPY50......ccciiiiiiiiiiiieiiiieeeiee e 3,600 27,263 33,297
NICHIREKI CO LTD Y50......cciiiiiiiiiiiiiiiii e 14,000 63,440 72,114
NICKEL ASIA CORP......ooiiiiiiiiice e 89,900 48,453 63,795
NIDEC CORP NPV ...ooiiiiiiiiiiiiie et 54,178 4,565,936 4,087,625
NIELSEN HOLDINGS N.V...oooiiiiiiiiiiiiicicee e 93,966 2,559,592 2,463,789
NIEN HSING TEXTILE TWD10......ouviiiiiiiiiiiiiene e 548,182 432,053 357,689
NIFTY CORP NPV...oiiiiiiiiiiiiie e 93 59,473 131,125
NIHON UNISYS Y50......cooiiiiiiiiiiiiiiiiiiii i 96,400 762,939 704,364
NIHON YAMAMURA GLASS CO......oooiiiiiiiiiieiiiiieienc s 37,000 112,267 82,542
NITHOLDINGS INC.....ooiiiiiiiceeeiece e 167,511 4,726,632 1,713,638
NHT TECHNOLOGIES INRLO........cooiiiiiieiiiceciee e 97,777 390,241 500,487
NIKE INC..ooiiiiiiie e 316,306 20,675,030 27,765,341
NIKON CORP NPV......ooiiiiiiiiiiiiiii e 347,059 8,578,738 10,447,872
NINE DRAGONS PAPER HOLDINGS...........coceiiiiiiiiiiicne, 2,374,000 1,842,013 1,319,084
NINTENDO CO...ooiiiiiiiiiiii e 52,965 10,923,237 6,140,196
NIPPO CORP NPV.....ciiiiiiiiiiiiiiciii e 162,000 1,233,842 1,790,751
NIPPON BUILDING FUND INC........cooiiiiiiiiieiiiee e 644 5,779,082 6,222,885
NIPPON DENSETSU KOGYO CO LTD........cocovviiiiiiieiiieeceen 20,000 182,749 199,774
NIPPON ELECTRIC GLASS Y50.......ccciiiiiiiiiiiiiiiiiiiec s 842,585 11,186,087 4,963,215
NIPPON EXPRESS CO Y50....... 423,277 1,623,994 1,740,003
NIPPON FLOUR MILLS CO Y&50... 47,000 217,198 206,166
NIPPON MEAT PACKERS Y50.............. 85,454 1,097,086 1,127,749
NIPPON PAPER GRP INC JPY50000. 49,241 980,542 780,055
NIPPON SEISEN CO JPY50... 9,000 39,581 41,847
NIPPON SHARYO Y50.......cciiiiiiiiiiiiiiiiiie i 11,000 45,826 38,050
NIPPON SHOKUBAI CO LTD......coccviiiiiiiiiiiiie i 102,000 1,147,831 1,225,943
NIPPON STEEL CORP NPV.....cccoiiiiiiiiiiiiiciiee e 2,543,332 7,206,713 5,705,683
NIPPON STEEL TRADING CO NPV.......cccccoviiiiiiiiiiiiiiicee, 155,000 506,435 435,142
NIPPON SYNTHETIC CHEM INDUSTRY .....cccoviiiiiiiiiiiicen, 12,000 69,361 73,994
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NIPPON TEL & TEL CORP Y50000...........ccccuviiiieriiiiiiinieees 698,496 31,242,073 32,390,465
NIPPON TELEVISION NETWORK CORP...........ccoocviiiiiiinen, 8,040 1,166,566 1,217,235
NIPPON YUSEN KK Y50.......cociiiiiiiiiiiiiiiiiiiicce i 1,007,982 3,248,530 2,640,284
NIPRO CORP Y50.......ccciiiiiiiiiiiiiic i 351,550 2,419,346 2,207,376
NIS GROUP CO LTD...cccoiiiiiiiiiiiee i 343,078 308,757 4,300
NISHIMATSU CONSTRUCTION CO Y50.......ccccceviiiiniiiiieenen. 345,000 360,681 657,225
NISHI-NIPPON CITY BANK LTD NPV......ccoiiiiiiiiiiiiiciieeee 337,267 915,977 815,798
NISHIO RENT ALL CO Y50......ccoiiiiiiiiiiiiiiiccciec e 14,400 190,866 174,338
NISOURCE INC.....cooiiiiiiiiiie e 276,186 4,046,879 6,835,604
NISSAN MOTOR CO Y50.......ccciiiiiiiiiiiiiiciiiceice e 4,115,666 36,885,636 38,582,757
NISSHIN FUDOSAN CO LTD JPY50......ccccviiiiiiieiiiieesieee e 24,200 147,017 149,222
NISSHIN SEIFUN GROUP INC.........cccccoiiiiiiiiiiiccien i 93,975 1,106,558 1,096,512
NISSHIN STEEL CO Y50......ccoiiiiiiiiiiiiiiiie e 346,494 607,684 482,026
NISSHIN SUGAR HOLDINGS CO LTD.......cccovviiiiiiiiiiinciiiene 145 3,025 2,771
NISSHINBO HOLDINGS INC Y50.......ccoiiiiiiiiieiiiiiiiniicesien 113,000 1,126,546 858,228
NISSIN FOODS HOLDINGS CO LTD.....ccccvviiiiiiiiiiienciiecce 29,229 1,043,204 1,111,794
NITORI HOLDINGS CO LTD............... 34,019 2,922,649 3,214,729
NITTETSU MINING CO Y50.... 145,000 564,447 581,527
NITTO DENKO CORP NPV. 308,630 13,129,874 13,054,597
NKSJ HOLDINGS INC............. 186,226 4,325,469 3,930,375
NOBLE CORPORATION BAAR..... 50,831 1,968,048 1,653,532
NOBLE ENERGY INC USDO0.01.... 201,521 13,817,933 17,093,011
NOBLE GROUP HKDO.25.......... 1,920,855 2,881,408 1,690,680
NOJIMA CORP JPY50......cooiiiiiiiiiiiiiiiic e 5,439 34,110 35,106
NOK CORPORATION Y50......cccciiiiiiiiiiiiiiiiiiiinee e 102,142 1,959,596 2,153,188
NOKIA (AB) OY EUROD.0B.......cocoviiiiiiirieiiieee e 1,865,789 13,603,369 3,835,803
NOKIAN RENKAAT OYJ (NOKIA TYRE......cccccoiiiiiiiiiciiiieee 75,443 3,329,488 2,858,824
NOMURA HOLDING NPV.....ccccoiiiiiiiiiiiiiiicic e 1,809,343 8,071,921 6,666,836
NOMURA REAL ESTATE NOMURA.........coiiiiiieiiiee e 141 909,744 794,329
NOMURA RESEARCH INSTITUTE NPV.....coccooiiiiiiiiiiiiee 459,092 10,265,663 10,051,808
NOMURA RLEST INC NPV......cooiiiiiiiiiie e 47,482 689,508 861,091
NORBORD INC......oiiiiiiiiiiiiieiiie e 20,613 297,863 267,507
NORDEA BANK AB EURO0.39632.........cccccoiiiiiiieiiiieniee e 2,268,764 22,722,478 19,524,308
NORDSON CORP.....cociiiiiiiiiiiiii e 49,709 2,538,407 2,549,575
NORDSTROM INC.......ooiiiiiiiiiiiiie e 147,539 4,364,147 7,331,213
NORFOLK SOUTHERN CORP..........ccccoiiiiiiiiiiiccie i 364,551 19,369,747 26,163,825
NORITZ CORP Y50.......cuuiiiiiiiiiiiiie i 35,700 457,852 676,953
NORSK HYDRO ASA NOKS3.6666.............cccvveiiiiiiiiiiiciiinens 463,848 3,445,200 2,083,413
NORSKE SKOGSINDUSTRIER NOKI1O0........ccccoeiiiiiiiniiceiiienn 199,168 555,797 137,035
NORTH WEST CO INC/THE.......cccciiiiiiiiiiiieeece e 5,691 126,202 121,474
NORTHEAST UTILITIES.....ccciiiiiiieieeee e 305,276 8,051,733 11,847,762
NORTHERN STAR RESOURCES LTD.......ccccocciiiiiiiiiiiienee, 313,174 235,070 247,185
NORTHERN TRUST CORP.......ccceoiiiiiiiiiieiiiie e 166,671 9,087,898 7,670,199
NORTHGATE. ...t 146,948 708,670 478,247
NORTHROP GRUMMAN CORP.........coociiiiiiiiiiiiic e 402,293 20,300,309 25,662,270
NORWEGIAN PROPERTY AS NOK25..........cccooviiiiiiiiiiec, 720,000 1,377,083 984,717
NOVA MEASURING INSTMTNT COM.......ccoooiiiiiiiiinceiiiiiiee, 19,510 159,108 170,127
NOVARTIS AG CHFO0.50 (REGD)......cccccveiierrieineenn. 2,751,856 148,051,768 153,801,566
NOVO-NORDISK AS DKK1.............. 325,088 33,659,643 47,085,652
NOVOZYMES A/S...... 121,599 3,738,253 3,150,921
NRG ENERGY INC.. 221,727 5,099,976 3,849,181
NSK LTD ORD..... e 839,630 5,975,282 5,366,729
NTN CORP Y50.....cciiiiiiiiiiiiiiiie et 225,658 959,266 701,381
NTT DATA CORP JPYS5000.........ccccciiiiiiiiiiiiiiieiiiin e 631 1,899,380 1,924,079
NTT DOCOMO INC.....ooiiiiiiiiiiiiieci e 27,079 44,218,773 45,035,510
NTT URBAN DEVELOPMENT CORP NPV......cc..cooviiiiiiininn, 574 439,984 460,409
NU SKIN ENTERPRISES INC.........oooiiiiiiiiiiiii e 53,985 2,369,439 2,531,897
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NUANCE COMMUNICATIONS INC.......cooiiiiiiiiiiiiiiiiiiieces 406,164 8,045,868 9,674,826
NUCOR CORP......cooiiiiiiiiiiiiiici s 245,114 11,259,114 9,289,821
NUFARM NPV....ooiiiiiiiiiii i 11,763 59,526 60,891
NUFLARE TECHNOLOGY INC NPV........ccociiiiiiiiiiiiciiiee, 32 68,809 198,922
NUVISTA ENERGY LTD......occiiiiiiiiiiiiiiiiccciein e, 17,500 76,613 61,626
NV ENERGY INC....coiiiiiiiiiieceeeee e 182,471 2,001,266 3,207,840
NVIDIA CORP ...t 1,645,190 22,819,081 22,736,526
NVR INC ... 4,514 2,751,162 3,836,900
NWS HOLDINGS LTD HKDL......occoiiiiiiiiiieiiieeee e 689,633 1,041,855 999,307
NYSE EURONEXT ..ottt 426,868 12,434,694 10,919,283
OBAYASHI CORP Y50......cciiiiiiiiiiiiiiiiiiie e 323,157 1,396,604 1,413,483
OBRASCON HUARTE LAIN BRASIL.......ccccooiiiiiiiiiiiiiecce, 194,300 1,600,257 1,718,276
OCCIDENTAL PETROLEUM CORP.......ccccvviiiiiiciiiie e 1,170,012 88,596,290 100,351,929
OCEANAGOLD CORP. ...ttt 16,500 44,088 31,561
OCEANEERING INTERNATIONAL INC......cccoeiiiiiiiniiieiiieees 440,332 9,698,126 21,074,290
ODAKYU ELECTRIC RAILWAY CO Y50......cccccocvviiiiiiiiiiinens 312,209 2,614,462 3,099,004
OGE ENERGY CORP.........ocevviiiiiiien, 76,207 2,431,252 3,946,761
OHSHO FOOD SERVICE CORP Y50........ 27,300 733,931 663,767
OIL & NATURAL GAS INROS............... 1,182,060 6,203,513 6,030,443
OIL INDIA LTD..ooveveeiiiiiiiieieeeee 25,400 224,914 227,183
OIL SEARCH LTD ORD PGK 0.10... 1,269,171 7,086,246 8,560,341
OIL STATES INTERNATIONAL INC. 161,478 10,176,135 10,689,844
OITA BANK Y50......cccciiiiiieniienne s 15,000 43,652 48,878
OJI PAPER CO JPY50... ..o 397,874 1,783,237 1,520,887
OKABE Y50......ciiiiiiiiiiiiiiiii i 27,500 108,043 163,366
OKUMA CORP Y50.......cciiiiiiiiiiiiiiiiiie i 124,000 964,955 829,878
OKURA INDUSTRIAL Y50.......cccciiiiiiiiiiiiiiiiec e 10,000 38,839 24,439
OLAM INTERNATIONAL LIMITED ORD.........cccocviiiiiiiiiiiieens 790,783 1,613,132 1,129,868
OLD MUTUAL PLC ORD.....ccciiiiiiiiiiiii it 5,133,170 13,496,665 12,189,396
OLD REPUBLIC INTERNATIONAL COR........coccviiiiiiiciiiies 200,517 2,276,175 1,662,286
OLYMPUS CORP Y50.......ccuiiiiiiiieiiiiie e 108,110 2,523,224 1,745,152
OMNICARE INC... ..ot 87,308 2,215,085 2,726,629
OMNICOM GROUP INC......ccoiiiiiiiiiiiiiiiii e 246,452 8,945,144 11,977,567
OMRON CORP Y50......cccciiiiiiiiiiiiiicii e 142,426 3,444,578 2,980,968
OMV AG NPV...oiiiiiiiiii e 371,149 15,512,101 11,666,834
ON SEMICONDUCTOR CORRP.........coocviiiiiiiiciiiiciien s 350,990 2,166,740 2,492,029
ONEOK INC.....iiiiiiiie e 219,555 4,721,826 9,289,372
ONEX CORP...otiiiiiiiiiie et 120,676 4,375,988 4,679,310
ONO PHARMACEUTICAL CO Y50......ccociiiiiiiieiiiiie e 41,140 2,078,998 2,578,017
ONYX PHARMACEUTICALS INC.......coooiiiiiiiiiiiiciieiec 58,226 3,806,529 3,869,118
OPAP SA EURO.3 (CR)....ceviiiiiiiiiiiiie i 111,260 1,931,310 698,913
OPEN TEXT CORPORATION........coviiiiiiiiiiiiiic i, 28,830 1,716,385 1,442,561
OPGEN COMMON SHARES C-56........cccoicviiiiiiieiiiine e 203,802 888,913 203,802
OPHIR ENERGY PLC......oitiiiiiiiiiiiiiicieee e 157,452 1,406,959 1,432,342
ORACLE CORP......ooiiiiiiiii e 4,304,426 97,841,932 127,841,452
ORACLE CORP JAPAN JPY50........ccciiiiiiiiiiiiiciiiec e 18,963 741,434 813,990
ORBOTECH LTD ISRAEL COM.......cociiiiiiiiiiiiiiiee i, 65,272 914,763 497,373
O'REILLY AUTOMOTIVE INC.... 166,091 9,376,045 13,913,443
ORICA LIMITED........cccviiiiieiiins 258,684 6,479,050 6,546,900
ORIENT OVERSEAS INT USDO0.10..... 109,095 1,000,752 528,819
ORIENTAL BANK OF COMMERCE...... 185,728 1,395,253 841,905
ORIENTAL LAND CO JPY50......... 24,929 2,224,141 2,849,386
ORIENTAL WATCH HLD HKDO.10......cccuviiiiiiieiiiiee e 91,600 48,930 24,208
ORIGIN ENERGY LTD NPV....ccoiiiiiiiiiiiiiciiiien s 760,056 12,189,945 9,504,964
ORION CORP KRWS5000.........ccciiiiiieiiiiieiiiie s 720 575,298 595,940
ORION CORP SER B NPV.....ccoiiiiiiiiiiiiiciiiic s 47,969 1,055,574 910,691
ORIX CORP Y50.....ciiiiiiiiiiiiiiiiiie e 282,577 25,578,944 26,100,921
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ORKLA ASA NOK1.25 (POST.....ooiiiiiieiiiiieiiieeeee e 384,469 3,428,487 2,784,990
OSAKA GAS CO Y50.....ciiiiiiiiiiiiiiiie i 1,739,805 6,529,111 7,282,803
OSHKOSH CORP......oiiiiiiii s 1,427,871 32,101,483 29,913,897
OSISKO MINING CORPORATION........cooiiiiiiiiiiiiiiiee e, 261,555 3,262,714 1,795,954
OTSUKA HOLDINGS CO LTD.....uuviiiiiiiiiiiiieieesiiiiiiee s 434,758 12,641,217 13,311,365
OTSUKA SHOKAI JPY50......coiiiiiiiiiiiciiiiniiee e 7,885 503,546 671,001
OVERSEA-CHINESE BKG CORP........ccoiiiiiiiiiiiiciiceciee e 2,211,005 15,442,301 15,341,596
OWENS CORNING......ccviiiiiiiiiiici e 94,049 2,220,594 2,684,158
OWENS-ILLINOIS INC....ociiiiiiiiiiiiin e 384,312 10,473,873 7,367,261
OZ MINERALS LTD AUDO.A........ccoviiiiiiiiiiiiic e 156,795 2,098,580 1,263,281
PACCAR INC....coiiiiiiiiiii e 442,027 17,100,440 17,323,038
PACE OIL & GAS LTD....ooiiiiiiiiiiiic i 5,809 28,414 17,436
PACE PLC ORDSP......ccoiiiiiiiiiiiiiiiciee e 109,635 130,122 178,835
PACIFIC ANDES INTL HKDO.10.........coociiiiiiiiiiiiiiiiiiiecciiees 36,000 6,926 2,158
PACIFIC ANDES RESOURCES...........ccociiiiiiieiii e 616,000 131,303 72,940
PACIFIC CENTURY PREMIUM.........cccciiiiiiiiiiinii e, 268,000 47,144 48,370
PACIFIC DRILLING SA.............. 78,366 845,120 666,895
PACIFIC INDUSTRIAL JPY50............. 12,000 61,294 73,092
PACIFIC RUBIALES ENERGY CORP.... 255,811 6,637,980 5,410,060
PACIFIC TEXTILES HLDGS................... 93,000 54,022 56,830
PACKAGING CORP OF AMERICA.. 75,765 1,404,586 2,139,604
PALL CORP.....ovviriiiiiiiiieee s 168,235 7,133,347 9,220,960
PAN AMERICAN SILVER CORP... 76,609 2,211,757 1,294,789
PANASONIC CORP......ccciiiiiiiiiiccic e 1,754,165 19,949,225 14,136,209
PANAUST LTD..cutiiiiiiiiiiiiicce i 137,074 479,104 383,586
PANDORA MEDIA INC.......cociiiiiiiiiiiiii e 78,798 902,073 856,534
PANERA BREAD CO.......ccoviiiiiiiiiiiiciiiin s 98,412 4,824,121 13,722,569
PARAGON GROUP OF COMPANIES.............cccceiiiiiiiiiince, 95,334 212,087 249,709
PARGESA HLDGS SA CHF20(BR)........ccocouviiiiiiiiiiiieiiieeeee 13,391 1,153,069 796,528
PARK 24 CO JPY50......ccciiiiiiiiiiiiiciii e 445,600 5,605,034 6,567,560
PARKER HANNIFIN CORP........ccocoiiiiiiiiiiiceci e 196,366 11,483,883 15,096,618
PARROT EURO.1524..........ccciiiiiiiiiiiiiii e 3,463 119,287 102,221
PARTNERRE HLDGS LTD BERMUDA.........cccooiiiiiiiiciie 95,817 6,953,756 7,250,472
PARTNERS GRP HLDG AG CHFO.01........ccccoiiiiiiiiiiiiciiiee 6,604 1,198,819 1,176,370
PARTNERS REAL ESTATE INVT TR....ooiiiiiiiiiii e 5,611 41,665 40,619
PATRIZIA IMMOBILIEN AG NPV.....ccoiiiiiiiiiineeiceeeee 28,230 185,028 157,631
PATTERSON COS INC.....ocoiiiiiiiiiiiriee e 72,046 1,735,232 2,483,426
PATTERSON-UTI ENERGY INC........coooiiiiiiiiiiiiie s 120,647 1,771,106 1,756,620
PAYCHEX INC....cooiiiiiiiii s 371,948 10,851,004 11,682,887
PCCW LIMITED HKDO.25........ccciiiiiiiiiiiiniiiccie i 7,797,813 2,726,947 2,854,998
PEABODY ENERGY CORP.......cceciiiiiiiiiiiiiee e 566,552 18,993,904 13,891,855
PEARSON ORD GBPO.25.......cccccoiiiiiiiiiciiiie e 960,572 14,557,925 19,073,672
PEBBLEBROOK HOTEL TRUST.......cooiiiiiiiiieiiiie s 52,750 996,444 1,229,603
PEC LTD ittt 337,000 279,323 155,624
PEGATRON CORP......cooiiiiiiiiieciicc e 4,535,493 6,214,358 5,903,653
PEMBINA PIPELINE CORP.......cooiiiiiiiiiiiice e 199,470 5,825,002 5,091,186
PENGROWTH ENERGY CORP........ccccceiiiiiiiiiiie i 350,164 3,713,009 2,218,902
PENN NATIONAL GAMING INC................ 50,940 1,270,615 2,271,415
PENN WEST PETROLEUM LTD............... 330,798 7,142,039 4,432,489
PENNSYLVANIA REAL ESTATE INVES... 16,200 216,730 242,676
PENTAIR INC.....cooiiiiiiiiii e 76,555 2,210,952 2,930,525
PEOPLE'S UNITED FINANCIAL INC......... 314,647 4,963,753 3,653,052
PEPCO HOLDINGS INC......ooiiiiiiiiiiiiii e 222,070 3,862,705 4,345,910
PEPSICO INC/NC.....ciiiiiiiiieie e 2,225,532 135,932,586 157,256,091
PERFECT WORLD CO LTD....ccciiiiiiiiiiiiiiiieciiee e 93,479 1,426,922 936,660
PERKINELMER INC.....cooiiiiiiieiiiiiin e 88,000 1,606,554 2,270,400
PERNOD-RICARD EURL.55......cccciiiiiiiiiiiice e 105,519 9,971,359 11,283,163
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PERRIGO CO...coooiiiiiiiiiieciiiii i 86,351 4,972,078 10,183,373
PERSIMMON ORD 10P........cccociiiiiiiiiiiiniiiicc s 185,236 1,251,380 1,769,348
PETROBRAS ARGENTINA SA.......ccoiiiiiiiiie 31,665 582,275 240,654
PETROCHINA CO 'H'CNYL....cocoiiiiiiiiiiiiciiicie s 20,930,000 30,271,359 26,847,689
PETROFAC LTD ORD SHS 0.02 USD..........coooviiiiiieeiiiiiie, 181,507 4,077,792 3,951,423
PETROMINERALES LTD....ccoiiiiiiiieii e 2,842 78,855 32,059
PETRONET LNG LTD...coiiiiiiiiiiiieiciiii e 93,856 319,580 240,544
PETSMART INC...ooiiiiiiiiiiir et 142,072 5,133,995 9,686,469
PEUGEOT SA EURL.....cooiiiiiiiiii e 114,929 2,820,647 1,130,780
PFEIFFER VACUUM TECHNOLOGY AG.........ccoocviiiiiiiiiiiene 693 70,979 70,673
PFIZER INC....ooiiiiiii e 9,763,634 174,757,814 224,563,582
PG&E CORP ...t 805,377 33,618,154 36,459,417
PHILIP MORRIS INTERNATIONAL IN.....cciiiiiiiiiiiiiiiieiiieees 1,877,562 94,649,331 163,836,060
PHILLIPS B6.....cciiiiiiiiiiiiie et 778,992 19,833,967 25,893,694
PHOTRONICS INC.....cooiiiiiiiiie e 425,000 3,621,554 2,592,500
PHOTRONICS SEMICONDUCTOR MASK..........ccooiiiiiiiicinen. 50,000 17,343 20,914
PICC PROPERTY & CA'H'CNYL............... 2,223,600 2,992,241 2,485,366
PICO FAR EAST HOLDINGS LTD.... 269,000 53,998 65,543
PIEDMONT COMMUNITY BANK... 145,199 15,391,094 15,391,094
PIEDMONT NAT GAS INC........ccoceviiiinne 170,000 3,922,774 5,472,300
PIEDMONT OFFICE REALTY TRUST I........ 133,519 2,653,171 2,297,862
PINECREST ENERGY INC.................... 483,800 1,033,057 839,988
PINNACLE ENTERTAINMENT INC..... 446,250 3,914,992 4,292,925
PINNACLE WEST CAPITAL CORP........cocoviiiiiiiiiiiieeie 106,540 3,726,967 5,512,380
PIOLAX CO JPY 50.....ccciiiiiiiiiiiiiiiiic i 2,600 67,899 59,403
PIONEER CORP Y50......cccccoiiiiiiiiiiiiiiiie i 550,600 2,299,112 1,925,271
PIONEER NATURAL RESOURCES CO.......cccccooiiiiiiiiiiieens 133,483 6,934,756 11,774,535
PIRELLI & C SPA...... et 547,288 5,574,402 5,761,175
PITNEY BOWES INC.....oooiiiiiiiiiiicci e 145,137 3,411,855 2,172,701
PLAINS EXPLORATION & PRODUCTIO..........ccccvviiiiiiciiiiee 125,467 3,545,705 4,413,929
PLASTIC OMNIUM SA.. ..ot 9,813 165,301 245,577
PLEXUS CORP.....outiiiiiiiiiiiet et 127,500 3,521,128 3,595,500
PLUM CREEK TIMBER CO INC.......ccciiiiiiiiiiiiic e 173,829 6,400,938 6,901,011
PMC - SIERRA INC.... oottt 179,298 1,444,864 1,100,890
PNC FINANCIAL SERVICES GROUP l......cccccoviiiiiiiiiciiiic, 898,494 48,345,067 54,906,968
POHJOLA BANK PLC SER'A'.......coiiiiiiiiiiic i 68,823 905,301 802,653
POLARIS FINANCIAL TECHNOLOGY .....cocciiiiiiiiiiiiiie e 920,516 1,832,974 2,101,187
POLARIS INDUSTRIES INC.....ccoooiiiiiiiiiiniiiiic e 236,116 9,872,704 16,877,572
POLO RESOURCES LTD ORD NPV.....ccociiiiiiieiiiiieiiece e 2,372,763 169,167 97,133
POLSKI KONCERN NAFTOWY ORLEN.........ccccovviiiiiiiicinne, 1,027,852 14,128,428 11,521,872
POLYCOM INC....ooiiiiiiiiiiiie e 137,819 2,188,972 1,449,856
POLYPLEX CORP INRIO......ccciiiiiiiiiiiiiiiiicciicccice i 25,993 97,313 76,254
POLYPORE INTERNATIONAL INC......ooiiiiiiiiiiieeiiee e 35,975 2,131,472 1,453,030
POLYTEC HOLDING AG EURL(BR)......cccoovviiiiiiieiiciiees e, 4,022 46,833 30,727
POOL CORP ...ttt 127,500 3,345,355 5,158,650
POONGSAN HLDGS CORP KSWN5000...........cccocveiiiiiieiinenn. 590 11,206 10,843
POPULAR INC.....ooiiiiiiii s 79,422 2,509,078 1,319,199
PORTUGAL TELECOM SGPS SA... 440,502 4,355,294 1,931,411
POSEIDON CONCEPTS CORP....... 36,800 595,937 450,141
POST PROPERTIES INC.........ccoeenen. 41,792 1,952,602 2,045,718
POTASH CORP OF SASKATCHEWAN. 589,415 28,707,978 25,728,547
POU CHEN TWS$10......ccccoviiiiiiiiieiieeene 12,856,971 9,346,761 10,948,968
POWER ASSETS HOLDINGS LIMITED.......cccccooviiiiniiieiieene 969,447 6,481,956 7,261,307
POWER CORP CANADA. ..ottt 174,034 4,743,971 4,083,470
POWER FINANCIAL CORP......covviiiiiiiiiiiicciiceeee e 123,444 3,699,728 3,081,711
POWER INTEGRATIONS INC.......ccoooiiiiiiiiiiiiiiecies 119,000 3,378,547 4,438,700
POWERCHIP SEMICONDUCTOR CORP..........ccovviriiiiiiiiiee 10,708,000 2,281,261 197,069
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PPG INDUSTRIES INC......cooiiiiiiiiiiciiiiiee s 125,032 7,065,619 13,268,396
PPL CORP ...ttt 786,139 22,832,410 21,862,526
PPR EURA.00.........coiiiiiiec i 109,962 15,611,761 15,664,182
PRAXAIR INC......ciiiiiiiiiiiii s 244,839 18,240,694 26,621,344
PRECISION CASTPARTS CORP.......cccccciviiiiiiiiiecciie e, 120,643 11,179,817 19,844,567
PRECISION DRILLING CORPORATION......cccccoiviiiiiiiiciiiiee 164,259 2,092,443 1,116,597
PREMIER FOODS PLC ORDS........ccciiiiiieeiiiieeee e 68,616 339,668 92,016
PREMIER INVESTMENT CORPORATION........ccccoiiiiiiiiiienns 179 664,159 627,925
PRESS KOGYO CO JPY50......cccoiiiiiiiiiiieiiiieeiiiee e 7,000 34,960 35,443
PRICELINE.COM INC......ooiiiiiiiiiiieeee e 62,407 18,412,359 41,470,700
PRIMA MEAT PACKERS Y50.......ccooiiiiiiiiiiiiiiic e 138,000 257,732 247,324
PRIMERO MINING CORP.........coovviiiiiiiiiiiiici 87,118 247,666 224,749
PRINCIPAL FINANCIAL GROUP INC.......coociiiiiiiiiiiiiie s 232,012 5,508,276 6,085,675
PROASSURANCE CORP........ccoiiiiiiiiiiiii i 78,936 4,802,241 7,032,408
PROCTER & GAMBLE CO/THE........cccooiiiiiiiiiiiiiee e 3,550,057 215,354,173 217,440,991
PROGRAMMED MAINTEN NPV.....cccoiiiiiiiiic e 19,195 39,686 47,419
PROGRESS ENERGY INC........ 288,051 11,900,490 17,332,029
PROGRESS ENERGY RESOURCES CORP... 130,666 1,710,399 2,572,433
PROGRESS SOFTWARE CORP.......cccoiiiiiiiiiiiie e 409,561 8,349,653 8,547,538
PROGRESSIVE CORP/THE......... 472,506 7,861,182 9,842,300
PROLOGIS INC..........cc..... 717,213 20,653,300 23,832,988
PROPERTY PERFECT PCL............. 3,228,400 82,080 113,848
PROSPERITY BANCSHARES INC.. 97,750 3,729,257 4,108,433
PROSPERITY REAL ESTATE........ccoiiiiiiiiiic 295,000 64,820 67,315
PROTALIX BIOTHERAPEUTICS INC.......oooiiiiiiiiiiiciiiiie, 178,000 1,252,746 1,019,940
PROTECTIVE LIFE CORP.......ccooiiiiiiiiiiiici i, 62,582 1,006,757 1,840,537
PRUDENTIAL FINANCIAL INC......coooiiiiiiiiiiiiiine s 775,776 38,064,581 37,570,832
PRUDENTIAL PLC GBPO.05..........coociiiiiiiiiiiic e 6,780,165 67,834,119 78,481,501
PRYSMIAN CAB & SYS NPV.....oooiiiiiiiiiiiiiie e 343,870 5,826,088 5,123,198
PS BUSINESS PARKS INC.....cccooiiiiiiiiiiiii e 21,400 1,220,601 1,449,208
PSLLTD INRLO.....oiiiiiiiiiiiie i 64,885 214,972 69,086
PSP SWISS PROPERTY CHF2.9......ccccccoiiiiiiiiiiiine 25,000 2,203,988 2,209,456
PSS WORLD MEDICAL INC.....oociiiiiiiiiiieiiieeeee e 636,078 13,064,561 13,351,277
PT SAMPOERNA AGRO TBK IDR200...........cccoviiiiiiiniiiiieee, 343,537 137,843 108,813
PTT PUBLIC COMPANY THB10 (NON.......cocciiiiiiiiiiiiieiien 621,500 7,162,100 6,320,671
PUBLIC SERVICE ENTERPRISE GROU...........ccccooviiiiiiiinnns 643,891 20,499,573 20,926,458
PUBLIC STORAGE........ciiiiiiiiiieiii e 214,556 19,766,916 30,984,032
PUBLICIS GROUPE SAEURA........cooiiiiiiiiiicine 72,728 3,766,033 3,327,252
PUBLIGROUPE AG CHF1 REGD.......cccccoviiiiiiiiccciee e 314 51,419 47,175
PULTE GROUP INC.......ccoiiiiiiiiiiiiiiic 264,452 2,897,840 2,829,636
PUNJAH NATIONAL BA INRLO........oviiiiiiieiiiie i 445,553 3,496,589 6,450,085
PURE ENERGY SERVICES LTD......ccccoiiiiiiiiiiiciiienieec e, 6,000 45,501 43,435
PVH CORP... .ot 59,274 2,900,398 4,610,924
QAF SGDO.40......cciiiiiiiiiii i 453,000 263,045 268,195
QANTAS AIRWAYS NPV....oiiiiiiiiiiiiiiccie s 552,929 1,103,634 609,288
QBE INS GROUP AS$L.....c.oiiiiiiiiiiiiiiieiie et 976,272 15,622,823 13,389,735
QEP RESOURCES INC.......cooiiiiiiiiiiiiiiiice i 173,675 4,726,754 5,205,040
QIAGEN N V 182,054 3,390,677 3,040,302
QIAGEN NV...oooiiiiiiiiiiiiiiis 116,672 2,182,176 1,952,205
QINETIQ GROUP ORD GBPO0.01 (W1).... B 185,759 409,456 457,717
QINGLING MTRS H SHS CNY1.......... e 1,232,000 367,182 293,831
QINGMEI GROUP HOLDINGS LTD. N 254,000 65,790 15,238
QLIK TECHNOLOGIES INC......cocctiiiiiiiiiiiiiceiee e 93,500 2,762,244 2,068,220
QR NATIONAL LTD.coiiiiiiiiiiiiiee e 850,967 3,082,884 2,965,765
QUALCOMM INC....oiiiiiiiieiiiie et 2,001,132 86,610,139 111,423,030
QUANEX BUILDING PRODUCTS CORP..........ccvrviiiiiiiiiinns 127,500 2,002,260 2,279,700
QUANTA COMPUTER TWD10........coiiiiiiiiiiieiiiiie e 192,000 495,766 510,115
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QUANTA SERVICES INC.......c.oooiiiiiiiiiiiiii i, 204,390 4,307,685 4,919,667
QUEBECOR INC......cciiiiiiiiiiiii s 15,900 577,361 571,929
QUEST DIAGNOSTICS INC/DE.........ccoiiiiiieiiieeeiee e 122,655 6,505,500 7,347,035
QUESTAR CORP ...ttt 137,634 1,843,346 2,871,045
RACKSPACE HOSTING INC.......ccoooiiiiiiiiiiieiiie s 203,862 7,327,645 8,957,696
RADIANT OPTO-ELECT TWD10.......coooiiiiiiiiiieiiiieiiieee e 552,913 2,302,545 2,775,203
RADWARE LTD COM......cuiiiiiiiiiiiiiie e 4,124 119,782 157,908
RAIFFEISEN BANK INTERNATIONAL......ccoviiiiiieeeieireeeeee e 24,283 1,148,091 793,521
RAKUTEN INC NPV...ooiiiiiiiiiic e 843,900 7,507,194 8,715,047
RALCORP HOLDINGS INC......cccooiiiiiiiiiiiiiiiccice e 124,408 7,814,993 8,302,990
RALLYE EUR3.O0(REGD)......cccccuiiiiiiiiiiiiieiiice e 120,201 4,689,005 3,432,174
RALPH LAUREN CORP.....cooiitiiiiecciicc e 49,692 3,678,416 6,959,862
RAMELIUS RESOURCES NPV.......coociiiiiiiieiiiiieeec e 575,327 705,566 286,023
RAMSAY HEALTH CARE LTD AUDO.10.......cccccoiiiiiiiiiiiciiieee 65,403 1,278,925 1,515,805
RANDGOLD RESOURCES ORD USDO0.05.........cccoociieiiiieeen, 61,757 5,538,693 5,555,080
RANDSTAD HLDGS EURO.L......c.ccooiiiiiiiiiniiiinciec e 59,577 2,744,949 1,752,174
RANGE RESOURCES CORP.... 287,077 15,679,561 17,761,454
RATOS AB SER B NPV.......c..cccueeeen. 95,370 1,582,421 905,009
RAYMOND JAMES FINANCIAL INC.......cocoiiiiiiieiiiiie i, 334,354 7,213,390 11,448,281
RAYONIER INC.......ccciiiiiieiiiiiieeee, 191,996 6,291,544 8,620,620
RAYTHEON CO...... 516,356 26,434,822 29,220,586
RBC BEARINGS INC..................... 102,000 3,476,066 4,824,600
RCG HOLDINGS GROUP HKDO.OL.......ccccviiiiiiiiiiiie e 139,420 120,043 12,410
RCR TOMLINSON LTD NPV......coooiiiiiiiiiiiiiccie 26,752 46,225 49,086
REALTEK SEMICONDUCTOR CORP.........cccccviiiiiiiiiiiiiecs 404,000 809,952 731,350
REALTY INCOME CORP......cccviiiiiiiiiiiiicii s 103,162 3,563,431 4,309,077
RECKITT BENCKISER GROUP PLC.......ccoceeiiiiiiiiiiieiece 1,660,149 83,626,173 87,619,913
RECORDATI EURO.125.........ccciiiiiiiiiiiiiee e 722,100 6,652,894 5,150,061
RED ELECTRICA CORPORATION SA......cccooiiiiiiiiiieieeee, 75,613 4,035,101 3,301,869
RED HAT INC ..ot 215,976 6,818,008 12,198,324
RED ROBIN GOURMET BURGERS INC.........ccccceiiiiiiiiiiies 178,500 3,713,532 5,446,035
REED ELSEVIER. ..ot 606,423 5,153,705 4,865,102
REED ELSEVIER NV EURO.O7.......cooiiiiiiiiiiiiiii e 1,228,859 14,499,130 14,054,065
REGAL ENTERTAINMENT GROUP..........ccccocviiiiiiiiiiiiicieen 62,843 825,109 864,720
REGAL HOTELS(HDS.)HKD.O1......ccuviiiiiiiiiiiiiceciiee e 160,000 63,405 58,580
REGAL-BELOIT CORP......cociiiiiiiiiiiiinci e 89,497 5,759,606 5,572,083
REGENCY CENTERS CORP.........cccciiiiiiiiiiiiceiiie s 99,160 4,119,226 4,717,041
REGENERON PHARMACEUTICALS INC...........coociiiiiiiniinen, 82,204 4,622,937 9,389,341
REGIONS FINANCIAL CORP.......cooiiiiiiiiiiiiiiicc e 1,382,981 8,857,127 9,335,122
REINSURANCE GROUP OF AMERICA L.....ccccooiiiiiiiiiiiiens 56,978 2,441,184 3,031,799
REJECT SHOP LIMITED NPV....ccocooiiiiiiiiiiiiie e 5,560 59,816 52,148
REJESH EXPORTS INR2(POST......ccoiiiiiiiiiiciiccee e 410,097 406,587 981,265
RELIANCE STEEL & ALUMINUM CO........cccociviiiiiiiiniecee, 58,083 2,150,988 2,933,192
RELO HOLDINGS INC JPYS50.......cccciiiiiiiiiiiii i 3,500 53,909 118,129
REMY COINTREAU EURL.60.........ccccviiiiiiiiiiieiiiiie e, 11,064 1,101,172 1,215,650
RENAISSANCE RE HOLDINGS LTD.......ccccoviiiiiiiiiiieiiiecce, 61,916 3,397,492 4,706,235
RENAULT REGIE NATIONALE DES.........cccooiiiiiiiiiiee 95,756 4,721,286 3,820,562
REPLY SPA EURO0.52 148 3,955 3,270
REPSOL SA........ccciiiiiieis 1,466,982 33,433,170 23,531,553
REPUBLIC SERVICES INC.... 296,356 7,830,306 7,841,580
RESEARCH IN MOTION LTD. 235,005 9,734,520 1,738,131
RESMED INC.........cc........ 110,341 2,578,919 3,442,639
RESOLUTE MINING NPV 668,778 1,195,421 925,467
RESOLUTION LTD ORD NPV(NEW)......cccoiiiiiiiiiiiiiieecniee 4,135,964 18,936,474 12,708,136
RESONA HOLDINGS INC.......ooiiiiiiiiiiiiic e 939,801 4,189,241 3,851,547
RETAIL PROPERTIES OF AME - A....ooiiiiiieiiiiee e 154,975 1,329,269 1,506,357
REXAM ORD 64 2/7P.....cocoiiiiiiiiiiiiii e 436,958 2,662,310 2,885,310
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REXEL PROMESSES..........ooociiiiiiiiniic i, 53,566 950,555 915,323
REXNORD HOLDINGS INC.......cccooiiiiiiiiiiiiiccie i 42,500 765,000 851,700
REYNOLDS AMERICAN INC.......cccccooiiiiiiiiiiiiie s 283,403 7,045,758 12,716,293
RHG LTD..coiiiiiiiiiiii e 96,388 39,834 40,015
RICOH LEASING CO LTD JPY50......cccoiiiiiiiiiiiiiiiiiiiiieee s 35,017 862,646 784,251
RICOH Y50......iiiiiiiiiiiiiiii i 971,850 9,063,680 8,111,945
RIKEN CORP Y50......ciiiiiiiiiiiiiiii e 30,000 130,733 120,316
RINNAIT CORP ..ottt 16,232 1,061,825 1,114,818
RIO TINTO LIMITED NPV....ooiiiiiiiiiiiiiiii e 490,087 38,719,057 28,383,548
RIO TINTO PLC....iieiiiee et 1,414,803 86,176,900 66,993,052
RIOCAN REIT ..ottt e 407,842 10,244,906 11,081,685
RISO KAGAKY COR Y50......ccciiiiiiiiiiiic i 2,700 49,508 47,002
RITCHIE BROS AUCTIONEERS INC........ccoeiiiiiiiiiiinciieec, 45,069 1,149,844 964,643
RIVERBED TECHNOLOGY INC......cccoiviiiiiiiiiiiiiniencciee 153,137 4,862,172 2,473,163
RLICORP ..ot 55,250 2,401,824 3,768,050
ROBERT HALF INTERNATIONAL INC........oooiiiiiiiiiiieiiiiines 1,561,971 42,233,483 44,625,511
ROC OIL COLTD NPV....cccoeiiiiiiiies 1,090,203 432,041 352,016
ROCHE HLDG AG GENUSSCHEINE NPV... 933,898 147,924,599 161,421,778
ROCK-TENN CO....coviiiiiiiiiiiiieiie e 462,883 23,080,433 25,250,268
ROCKWELL AUTOMATION INC... 166,553 8,530,315 11,002,491
ROCKWELL COLLINS INC........ 151,185 7,349,713 7,460,980
ROCKWOOD HOLDINGS INC...... 53,064 2,740,552 2,353,388
ROCKWOOL INTL B SHS DKK10.... 455 39,764 41,941
ROGERS COMMUNICATIONS INC.......cccooiiiiiiiiiiciieccie 275,045 9,631,228 9,958,224
ROGERS SUGAR INC.......cooiiiiiiiiiiiiic i, 6,898 38,721 39,380
ROHM CO Y50......cciiiiiiiiiiiiii i 167,236 8,775,632 6,382,174
ROHTO PHARMACEUTICAL CO Y50........ccociiiiiiiiiiiiiiiieeee 238,000 2,747,333 3,057,401
ROLAND CORP....oeoiiiiiiieee et 4,500 43,595 37,505
ROLLINS INC....ooiiiiiiiiii e 49,331 1,050,119 1,103,534
ROLLS ROYCE HLDGS C SHS.........oocciiiiiiiiiiiiies 119,238,446 0 187,020
ROLLS-ROYCE HLDGS PLC.......ooiiiiiiiiiiiiiciiiee e 1,245,112 13,469,273 16,755,847
RONA INC....ee e 3,900 39,600 41,278
ROPER INDUSTRIES INC.......ooiiiiiiiiiiiiieiiceee e 189,525 11,324,163 18,683,375
ROSS STORES INC.......cviiiiiiiiiiiiii 368,585 11,467,616 23,025,505
ROVI CORP.....ooviiiiiiiiiii e 85,768 2,706,643 1,682,768
ROWAN COS PLC.....cooiiiiiiiiiiiiiiic i 120,950 4,195,880 3,910,314
ROYAL BANK OF CANADA. ...ttt 1,372,467 75,090,160 70,222,060
ROYAL BANK OF SCOT ORD GBP1.......c..cocvviiiiiiiiiiiciiiee 1,033,726 5,660,613 3,490,761
ROYAL CARIBBEAN CRUISES LTD......ccccocvieiiiiiieiieeeeieee 116,979 2,310,312 3,044,963
ROYAL DUTCH SHELL PLC.......ccoiiiiiiiiiiiiicicie i 1,165,340 42,987,935 39,345,462
ROYAL DUTCH SHELL PLC......ociiiiiiiiiiieecce e 4,286,138 145,602,773 144,367,688
ROYAL DUTCH SHELL PLC B SHS.......cccciiiiiiiiiiiinc 3,622,570 118,189,148 126,420,493
ROYAL GOLD INC.....ooiiiiiiiiiiiiieiiice e 74,726 4,200,582 5,858,518
ROYAL UNIBREW A/S DKKIO0.......cccocuiiiiiiiienieiee e 2,792 177,170 177,056
RPC INC....oiiie e 47,489 707,199 564,644
RPM INTERNATIONAL INC....oooiiiiiiiiieieieee e 112,728 1,993,707 3,066,202
RR DONNELLEY & SONS CO.......ccoiiiiiiiiiiiiiiiiiiiiieee s 139,329 2,204,974 1,639,902
RREEF AMERICA REIT ..o, 1,156,554 102,185,656 94,756,283
RSA INSURANCE GROUP PLC.... 1,759,384 3,536,529 2,983,026
RWE AG (NEU) NPV ‘A'.... 458,247 30,851,472 18,710,997
RYANAIR HOLDINGS PLC..... 55,142 1,588,875 1,676,317
RYDER SYSTEM INC. 39,629 1,533,670 1,427,040
RYOYO ELECTRIC.....ccciiiiiiiii e 3,800 42,132 38,672
S&T HOLDING CO LTD KRWSQ00..........ccccviiiiiiiiiiiiiiiiieseen 30,040 337,238 268,835
SAAB AB SER 'B' SEKL6.......ceoiiiiiiiiiiiieiiiee e 62,019 968,411 1,053,956
SABANCI HOLDINGS AS TRYL....ccoiiiiiiiiiiiiicciec i 2,186,391 7,206,269 9,187,025
SABMILLER PLC....coiiiiiiiiiii e 1,070,433 37,717,195 42,896,422
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SAF HOLLAND EURZL.00 (BR)....ccccuviiiiiiiiiiiiceiiiiee e 7,009 56,608 39,395
SAFESTORE HLDGS ORD GBPO.0L.........coccviiiiiiiiiiiiciieeee 399,000 811,573 636,763
SAFEWAY INC...ooiiiiiiiiii s 456,241 10,052,406 8,280,774
SAFILO GROUP EURS.00.........cccciiiiiiiiiiiiiiiiccie i 20,591 137,528 121,718
SAFRAN SA EURO.20.......ccoiiiiiiiiiiiiiie i 432,536 14,195,774 16,028,166
SAGE GROUP ORD 1IP......coiiiiiiiiiiiiiiiiic i 650,072 2,894,430 2,827,366
SAIC INC... i 219,558 4,031,994 2,661,043
SAINSBURY (J) ORD GBPO0.2857142..........ccoveiieiiiiieeeeene 2,765,171 14,609,925 13,071,816
SAIPEM EURL......ooiiiiiiiic e 489,889 20,284,234 21,753,060
SAIZEN REAL ESTATE INVESTMENT......ccciiiieiiiiieeee e 332,000 39,283 38,001
SALESFORCE.COM INC......coiiiiiiiiiiiiiiee e 107,247 7,629,825 14,827,970
SALIX PHARMACEUTICALS LTD.....ccooiiiiiiiiiiicciiee e, 57,453 2,994,667 3,127,741
SALLY BEAUTY HOLDINGS INC.......cocoiiiiiiiiiiiiii e 218,288 4,496,103 5,618,733
SALZGITTER AG ORD NPV....ccccoiiiiiiiiiiiiiiccie e 19,434 1,328,211 798,455
SAMCHULLY KRW5000........cccciiiiiiiiiiiiie e 2,278 212,595 175,024
SAMPO OYJ SER'ANPV......ooiiiiiiiiiiiii s 354,658 9,859,129 9,190,608
SAMSONITE INTERNATIONAL SA........ 1,580,700 3,123,147 2,641,004
SAMSUNG ELECTRONICS CO LTD... 75,712 43,153,743 79,390,717
SAMSUNG HEAVY KSWN5000................. 41,890 1,267,773 1,364,210
SAMYANG HOLDINGS CORP KSWN5000... 1,485 85,145 62,947
SAN-AI OIL CO LTD...... 4,000 12,528 17,947
SANDISK CORP..........c....... 303,670 8,623,921 11,077,882
SANDRIDGE ENERGY INC.... 378,272 3,018,053 2,530,640
SANDS CHINA LTD....oiiiiiiiiiiiieiee e 3,405,452 9,770,114 10,756,115
SANDVIK AB NPV (POST SPLIT)....ciiiiiiiiiiiieiiiiie s 499,955 8,534,013 6,399,372
SANKI ENGINEERING Y50.......ccccoiiiiiiiiiiiiiicciiie i 123,000 848,830 670,573
SANKYO CO(OTC) NPV.. oottt 24,304 1,171,226 1,181,846
SANKYO-TATETAMA HO NPV...cooiiiiiiiiiieee e 25,000 43,548 40,105
SANLAM ZARO.OL.....coiiiiiiiiiiieiiiie e 203,021 858,640 887,449
SANOF ..o 2,096,869 151,247,821 158,970,028
SANOH INDUSTRIAL CO Y50......ccoiiiiiiiiiiieiiiiceeiee e 7,700 60,247 63,113
SANOYAS HOLDINGS CORP.......cccviiiiiiiiiiiiicciee e 28,100 103,957 58,461
SANRIO CO Y50... ittt 22,152 1,073,429 804,846
SANSIRI PCL THB8.55 (NVDR)......ccoiiiiiiiiiiiiienieeen e 4,086,900 258,013 272,803
SANTEN PHARMACEUTICAL CO......oooiiiiiiiiiiiieiieee e 36,883 1,373,397 1,513,872
SANTOS LIMITED NPV....ccoiiiiiiiiiiieiiiie e 2,232,515 28,644,072 24,371,881
SANYANG INDUSTRY TWDI10........oviiiiiiieiiiieeeiiee e 139,760 68,221 90,258
SAP AG ORD NPV...ooiiiiiiiiiiiiiiiie et 1,534,936 85,711,168 90,665,496
SAPPIORD RI...cciiiiiiiiiiiice s 99,881 533,008 335,237
SAPUTO INC....ooiiiiiiiiiiii e 64,559 2,823,063 2,680,644
SARA LEE CORP......ooiiiiiiiiiiiii e 885,834 8,280,486 10,016,334
SARACEN MINERAL HOLDINGS LTD.......cccocvviiiiiiiiiiinciieenne 892,935 715,325 507,993
SASA DUPONT SAVANC TRYL....coooiiiiiiiiieiiiice e 325,751 259,469 217,924
SASEBO HEAVY INDUSTRIES CO Y50........cccccoiiiiininiiiniinnen, 106,000 178,127 120,892
SASKEN COMMUNICATIONS........ooociiiiiiieeieee e 76,045 313,210 181,072
SATO SHOJI CORP JPY50......c.ccoiiiiiiiiiiiciiiicciecc e 5,600 76,391 38,531
SAVANNA ENERGY SERVICES CORP.........ccooiiiiiiiiiieiiiis 59,200 453,822 443,659
SAVILLS ORD GBPO0.025...........ccoeeeneee. 100,924 588,031 554,030
SAXA HOLDINGS INC NPV.......... 20,000 44,083 42,863
SBA COMMUNICATIONS CORP.. 167,009 6,043,199 9,527,863
SBI HOLDINGS INC.......cccvviiiiiennn. SN 11,187 1,049,510 820,202
SBM OFFSHORE NV EURO0.25 (POST......ccccoiiiiiiieiireieniee 119,954 2,830,404 1,656,998
SCANA CORP ...ttt 115,444 4,233,607 5,522,841
SCANIA AB SER B NPV (POST......ooiiiiiiiiiiecieeeeceee e 159,366 3,322,636 2,726,751
SCHIBSTED ASA.....ooii e 200,640 4,918,585 6,500,730
SCHINDLER HLDG AG PTG CERT.......ccoiviiiiiiiiiiiniei 24,189 2,908,269 2,703,852
SCHINDLER-HLDG AG CHFO.1......cccviiiiiiieiiiiieeeeeeee e 63,561 4,217,345 7,178,733
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SCHLUMBERGER LTD.......otiiiiiiiiiiiiiiicc i 1,559,393 96,910,097 101,220,200
SCHNEIDER ELECTRIC SA. ..o 1,034,599 61,617,698 57,415,647
SCHRODERS (NEW) ORD GBP1........cccceiiiiiiiiiiieiiee e 56,279 1,518,833 1,179,298
SCHULER AG YOUNG SHARES..........ccociiiiiiiiiie 11,199 183,601 289,927
SCOR SE EUR7.876972 (POST.....ccuviiiiiiieiiiee et 302,236 8,186,183 7,329,690
SCOTTS MIRACLE-GRO CO/THE.......ccciiiiiiiiiee e, 160,018 5,750,225 6,579,940
SCRIPPS NETWORKS INTERACTIVE I....cccoiiiiiiiiiiiiiicce, 341,545 15,640,591 19,420,249
SCROLL CORP Y50......ccciiiiiiiiiiiiiiiiiin e 12,500 43,677 46,998
SEACOR HOLDINGS INC.....ccooiiiiiiiiiiiiiie e 16,336 1,197,518 1,460,112
SEADRILL LTD USD2.....cciiiiiiiiiiiieciiieeee e 246,256 8,070,089 8,745,072
SEAGATE TECHNOLOGY .....coiiiiiiiiiiie e 560,860 9,759,496 13,870,068
SEAH STEEL KRW5000..........cccioiiiiiiiiiiiiniincie e, 14,349 358,464 1,138,800
SEALED AIR CORP.....coviiiiiiiiie e 149,990 2,657,074 2,315,846
SEARS HOLDINGS CORP.......ccooviiiiiiiiiiiiincc 28,246 1,139,649 1,686,286
SEB SA FFL..ciii 40,771 2,971,961 2,532,177
SEBANG CO LTD 7,190 85,805 91,652
SECOM CO Y50............ 188,581 8,766,271 8,614,836
SECURE ENERGY SERVICES INC.... 25,200 175,101 189,596
SECURE ENERGY SERVICES INC.... 182,700 1,040,743 1,374,574
SECURITAS SER 'B' SEK1................. 155,953 1,707,574 1,211,040
SECURITY BANK CORP............... 132,330 317,921 447,224
SEGA SAMMY HLDGS INC NPV.. 99,466 1,796,940 2,019,488
SEGRO PLC.......cceeevnenn. 589,908 2,782,815 2,010,549
SEIINVESTMENTS CO....oooviiiiiiiiiiiiiiicncccee 106,126 1,937,064 2,110,846
SEIKO EPSON CORP NPV.....ocooiiiiiiiiiiiiiiiiic 64,729 975,967 649,805
SEINO HOLDINGS CO LTD....ccoviiiiiiiiiiiiiciiiee e 171,000 870,984 1,140,143
SEIREN CO Y50......ciiiiiiiiiiiiiiiie i 9,300 56,960 66,320
SEJONG INDUSTRIAL KRWS500..........ccooiiiiiiiiieiiiiciiiecceeen 6,530 74,506 76,113
SEKERBANK TRYL....ooiiiiiiiiiiiiieiiie e 580,895 330,251 327,590
SEKISUI CHEMICAL Y50......cccccoiiiiiiiiiiiiiiccieciee e 926,538 7,789,588 8,569,809
SEKISUI HOUSE NPV.....ooiiiiiiiiiiiiiiiee e 1,566,303 14,517,824 14,683,477
SEKISUIJYSHI Y50... ...t 15,000 132,796 155,659
SEMAPA SOC INVEST E GESTAO.......ccccoiiiiiiiiiciiee e 24,845 288,816 155,441
SEMBCORP INDUSTRIES SGDO0.25..........ccocovviiiiiiiiiiincieeen 683,609 2,706,370 2,768,325
SEMBCORP MARINE SGDO0.10........cccoiiiiieiiiiieiiiiieiieee i 580,932 2,375,085 2,192,023
SEMEN GRESIK PERSERO........ccccoiiiiiiiiiiii e, 927,500 1,148,723 1,115,864
SEMPRA ENERGY .....cooiiiiiiiiiiii e 232,006 11,145,704 15,980,573
SENIOR L0P.....oiiiiiiiiiiiiieiteee e 100,874 138,288 296,813
SENIOR HOUSING PROPERTIES TRUS..........ccoiiiiiiieiiiies 125,797 2,418,317 2,807,789
SENSHU ELECTRIC CO JPY50.......ccciiiiiiiiiiiiicciiiee i 3,000 45,605 37,524
SEQUANA EURL.50.......ccuiiiiiiiieiiiie e 15,362 135,514 33,337
SERCO GROUP ORD 2P......cccccoiiiiiiiiiiiniiiincciecc e 1,575,430 13,981,203 13,244,470
SERIA CO LTD...iiiiiiiiiiiiie e 500 705 7,958
SERVICE CORP INTERNATIONAL/US.........ccoeiiiiiiiiiienee 167,750 1,168,313 2,075,068
SERVICE STREAM LTD NPV...oociiiiiiiiiiiiiieic e 80,654 46,833 28,936
SES SA FIDUCIARY DR EACH REP.........ccociiiiiiiiiiie 140,925 3,569,065 3,333,594
SEVEN & | HLDG CO LTD NPV 680,003 18,057,281 20,428,214
SEVEN BANK LTD NPV......ccoceevniennne 878,763 1,980,414 2,246,743
SEVERN TRENT ORD GBP0.97809.. 165,915 3,792,757 4,301,592
SGS SA CHF1(REGD)............ 2,719 4,957,420 5,099,023
SHAFTESBURY ORD 25P... 385,000 2,592,680 3,106,825
SHANDA GAMES LTD........cc...... 284,988 1,855,779 1,139,952
SHANDONG AIRLINES 'B'CNYL......coiiiiiiiiiiiiiiiie e 143,600 229,565 174,019
SHANGHAI CHLOR-ALKALI CHEMICAL.......c...cooccviiiniiiiiinen 490,000 282,237 253,330
SHANGHAI FRIENDSHIP GROUP INC........cccociiiiiiiiiiiieee, 197,240 199,952 240,041
SHANGHAI MECHANICAL AND ELEC..........ccoviiiiiinii, 345,200 491,796 371,090
SHANGRI-LA ASIA ORD HKSL.....cceiiiieriiiiiiniee e 2,757,292 6,562,381 5,253,779

47 STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT TRUST FUND AS OF JUNE 30, 2012

I
STOCKS

NUMBER OF
NAME SHARES COST FAIR VALUE
SHARP CORP Y50.......cccciiiiiiiiiiiiiiin i 498,355 4,317,354 2,510,825
SHAW COMMUNICATIONS INC.......cccviiiiiiiiiiiiiiiieee i, 187,990 3,725,748 3,547,921
SHAW GROUP INC/THE........coiiiiiiiiiiiiie e 50,936 1,487,213 1,391,062
SHAWCOR LTD...ooiiiiiiiiiiiciiiic i 1,400 45,571 50,606
SHERRITT INTERNATIONAL CORP.......cociiiiiiiiiiiiis 58,200 339,054 279,739
SHERWIN-WILLIAMS CO/THE.......ccccooiiiiiiiiieeee e 93,657 7,331,627 12,395,504
SHIKOKU ELECTRIC POWER CO INC........ccocciiiiiiiiieiiiee 119,536 3,033,321 2,536,339
SHIMADZU Y50......uiiiiiiieiiiieiee et 171,322 1,411,128 1,470,806
SHIMAMURA NPV 11,024 1,012,553 1,272,478
SHIMANO INC NPV ... 54,426 2,968,032 3,547,001
SHIMIZU CORPORATION Y50......ccceiiiiiiiiiiiieeciiie e 294,973 1,210,518 1,020,335
SHIN KONG FINANCIAL TWDI10......ocoiiiiiiiiiiiiiiinn i 1,102,000 293,874 316,385
SHINDENGEN ELECTRIC MAN CO Y50.......cccccciiiiiieiiiiienne. 40,000 152,474 135,355
SHIN-ETSU CHEMICALS CO NPV........oociiiiiiiiiiiiiieice, 204,575 10,292,093 11,178,682
SHINHAN FINANCIAL GROUP CO LTD......coccvviiiiiieiiieeeeie, 90,690 3,967,864 3,143,489
SHINKO SHOJI CO Y50......cciiiiiiiiiiiiiiiiceccien e 8,100 123,533 65,275
SHINSEI BK NPV.......... e 753,306 839,754 906,346
SHINSHO CORP JPY50... 96,000 334,623 220,178
SHIONOGI & CO JPY50.......cocvcuvieiinnn. 148,685 2,284,927 2,012,530
SHIP HEALTHCARE HLDG INC NPV..... 123,200 2,459,164 2,956,862
SHIRE PLC ORD GBPO0.05..... 638,063 18,981,909 18,334,105
SHIROKI CORP JPY50........ 32,000 93,527 85,825
SHISEIDO Y50........... 179,328 3,023,812 2,820,612
SHIZUOKA BANK Y50......cciiiiiiiiiiiiii i 273,167 2,487,581 2,800,484
SHIZUOKAGAS CO NPV.....cciiiiiiiiiiiiii i 118,500 674,113 788,614
SHOPPERS DRUG MART CORP.......cccooviiiiiiiiciiii 105,693 4,482,837 4,255,920
SHORETEL INC......coiiiiiiii i 246,500 1,719,619 1,079,670
SHOWA CORP.....oviiiiiiiiiii e 6,200 43,705 52,839
SHOWA DENKO KK Y50......cciiiiiiiiiiiiieiiiieeiiee e 709,002 1,383,819 1,368,421
SHOWA SHELL SEKIYU ORD Y50........cccccoiiiiiiiiiiiiiiiecceee, 131,857 1,142,370 803,140
SHW AG ... 1,445 44,136 49,934
SIEMENS AG NPV REGD.........cccocoiiiiiiiiiiic 1,135,936 117,791,769 95,344,751
SIERRAWIRELESS INC......ooiiiiiiiiiiiiiie e 6,251 56,136 56,447
SIGMA PHARMACEUTICALS LTD NPV....cccoiiiiiiiiiiiciiece 1,219,072 702,614 762,262
SIGMA-ALDRICH CORP.....ctiiiiiiiiiii e 93,459 4,528,343 6,909,424
SIGNATURE BANK/NEW YORK NY .....cccoiiiiiiiiiiiiiciiccee, 37,562 2,205,070 2,290,155
SIGNET JEWELERS LIMITED SHS........coccoiiiiiiiiiec, 65,779 1,267,258 2,894,934
SIGURD MICROELECTR TWDI10.......cooiiiiiiiiiiiiiie i 2,478,000 1,352,935 1,861,506
SIKA FINANZ AG CHFO0.6 (BR).......ocoiiiiiiiiiiieiiiiee e 5,246 10,573,167 10,131,736
SILGAN HOLDINGS INC......cooiiiiiiiiiiiniiiini e 56,537 2,297,983 2,413,565
SILICON LABORATORIES INC.......cooiiiiiiiiiiiieiiie e 56,333 2,040,563 2,135,021
SILICON MOTION TECHNOLOGY CORP.........ccccevviiiiiiiinee 64,506 974,817 910,180
SILICONWARE PRECISION INDS........ccociiiiiiieiiiiiciecciee 309,000 354,402 322,597
SILVER WHEATON CORP.....ccooiiiiiiiiiiiiiiici e 176,044 6,828,910 4,726,396
SIMON PROPERTY GROUP INC........ccoiiiiiiiiiiiiie e 523,290 43,137,309 81,455,321
SIMPLO TECHNOLOGY TWDI10........ccoociiiiiiiiiiieiciecccieee 253,000 1,848,713 1,722,787
SIMPSON MFG INC......ooiiiiiiiiiiii i 136,000 3,669,761 4,013,360
SIMS METAL MANAGEMENT LTD.....ccociiiiiiiiiiiiiciieeieecs 81,962 1,300,608 807,386
SINDO CO LTD KRWS000.........cccueiiiiiiiiiiiiiiece i 870 38,951 48,538
SING TAO NEW CORP LTD............ 276,000 67,055 34,870
SINGAMAS CONTAINER HKDO.10.. 15,378,000 5,005,815 3,290,960
SINGAPORE AIRLINES SGDO0.50....... 436,761 4,562,528 3,575,317
SINGAPORE EXCHANGE SGDO.01.......cccooviiiiiiiiiiiie e, 427,499 2,588,570 2,129,396
SINGAPORE LAND SGSL.....cciiiiiiiiieiieiieiee e 14,000 79,702 61,888
SINGAPORE PRESS HLDGS SGDO0.20..........ccccviiiiiiieiiiiees 803,337 2,476,605 2,473,172
SINGAPORE TECHNOLOGIES............cooviiiiiiiiiiiiecen 761,504 1,892,733 1,869,496
SINGAPORE TELECOMMUNICATIONS.........ccoociiiiiiiieiiiiee 12,147,615 29,670,822 31,644,403
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SINO LAND CO ORD HKS$1.00.......ccccerviirieninieiienreenieesree e 2,601,409 4,172,555 3,896,991
SINOCOM SOFTWARE G HKDO.25..........ccocoviviiiiiiciiiiccine 440,000 54,576 61,829
SINO-FOREST CORP........ociiiiiiiitiiiin s 85,685 2,123,050 841
SINOMEDIA HOLDING LIMITED........ccccociiiiiiiiiiiiiie i, 172,000 63,401 66,522
SINON CORP TWDI10.......cciiiiiiiiiiiiiiiiie i 2,494,700 1,369,769 1,097,718
SINOPAC HLDG TWDI0.......ccoiiiiiiiiiiiiiiiiciiice e 958,517 426,564 359,223
SINOTEL TECHNOLOGIES LTD....ccocuviiiiiiieiiiee e 163,000 41,989 12,867
SINPAS GAYRIMENKUL YATIRIM......coooiiiiiiiiiiiiiiincie 642,353 452,687 440,381
SIRIUS XM RADIO INC.....cooiiiiiiiiiiiiiiee e 2,938,286 3,322,809 5,435,829
SIRONA DENTAL SYSTEMS INC.......oooviiiiiiiiiiiiiiiiiieeie 42,979 2,229,072 1,934,485
SIM HOLDINGS LIMITED HKDZ1.00........ccccoiiiiiiiieiiiiieiiiiees 3,504,666 7,158,809 6,451,927
SK HOLDINGS CO LTD KRWS5000..........ccccoeiiiiiiiiiiiiiiiicnen, 96,718 8,580,663 11,188,843
SK TELECOM CO LTD...coiiiiiiiiiieiiiie e 103,811 1,838,609 1,256,113
SK TELECOM KRWS500.........cocviiiiiiiiiiiiiiiiinc i 6,010 758,028 655,913
SKANDINAVISKA ENSKILDA BANKEN.........ccccoeiiiiiniiiiice, 1,527,708 11,604,678 9,906,730
SKANSKA AB B SER 'B' SEK3........ccooiiiiiiiiiiiiiis 189,230 3,530,780 2,897,776
SKF AB SER B NPV (POST SPLIT).... 348,822 8,221,044 6,867,888
SKILLED GROUP LTD.....coiiiiiiiiiiiiiiiiie e 98,693 228,675 239,762
SKY CITY NZDO.20.......ciciiiiiiiieiiiiee e 287,408 786,206 785,414
SKYWORKS SOLUTIONS INC.. 639,013 9,382,392 17,489,786
SL GREEN REALTY CORP.... 173,495 9,928,663 13,921,239
SLM CORP.....cccceevvririiiinnn, 377,152 4,100,357 5,925,058
SM ENERGY CO..... 87,395 4,241,216 4,291,968
SMC CORP NPV...ooiiiiiiiiiiiii e 41,241 6,683,432 7,086,278
SMITH & NEPHEW ORD USDO.20..........coccciiiiiiniiiiiiiineeecs 446,315 4,797,905 4,462,645
SMITHA O CORP.....oeviiiiiiiiiiiie s 161,501 3,573,882 7,895,784
SMITHFIELD FOODS INC........cuiiiiiiiiiiiiiie s 443,870 8,786,930 9,600,908
SMITHS GROUP PLC ORD GBPO.375.......ccccoccviiiiiiiiciiiee 1,136,875 20,558,368 18,098,786
SMURFIT KAPPA GROUP PLC ORD........ccoccvviiiiiiiiniiieeen 307,228 2,947,034 2,066,405
SNAM SPA. ..o 3,222,183 15,169,006 14,393,672
SNAP-ON INC....ooiiiiiiiii e 44,926 1,818,276 2,796,644
SNC-LAVALIN GROUP INC.......ccviiiiiiiiiiiiciicc i 75,192 3,938,951 2,813,108
SNS REAAL GROEP NV EURL.63.......ccoccviiiiiiiiiiie e 472,388 1,188,475 638,450
SNT CORPORATION Y50......cccciiiiiiiiiiiiiiiiiciiee e 16,700 88,894 80,790
SNYDERS-LANCE INC.......cotiiiiiiiiiiiici e 93,500 1,724,897 2,359,005
SOCIETE D'EDITION DE CANAL +...ccooiiiiiiiiieiiieiireiene e 10,927 60,539 58,934
SOCIETE GENERALE EURL.25.........ccoiiiiiiiiiiiiiie e 1,214,083 64,770,060 28,364,877
SODA SANAYIT TRYL..ooiiiiiiiiiiie e 81,420 150,914 138,649
SODEXO EURA.......ooiiiiiiiiiiieic e 268,676 17,867,207 20,935,145
SOFTBANK CORPORATION NPV.....ccocoiiiiiiiiiiiciiieiec 1,102,258 35,210,345 40,794,184
SOJITZ CORPORATION NPV......coiiiiiiiiiiiiiiic e 623,493 1,127,658 1,023,657
SOLARWINDS INC.....oooiiiiiiiiiiiiiciii i 56,202 2,528,668 2,448,159
SOLERA HOLDINGS INC.....oooiiiiiiiiiiiieiieecice e 53,704 2,055,391 2,244,290
SOLUTIA INC.....ooiiiiiiiiiii e 94,943 1,998,550 2,663,151
SOLVAY NPV oot 132,473 15,368,674 13,075,974
SONIC CORP....oiiiiiiii e 382,500 5,884,643 3,832,650
SONIC HEALTHCARE LTD......cctiiiiiiiiiiiiiec e 184,534 2,362,213 2,402,289
SONOCO PRODUCTS CO.. 77,721 2,149,517 2,343,288
SONOVA HLDG CHFO.05.... 24,440 2,394,855 2,361,371
SONY CORP NPV.......oocviiiiiiiiiine 1,105,740 29,793,345 15,562,677
SONY FINANCIAL HOLDINGS INC..... 255,008 4,499,887 4,135,610
SORIN EURL........ccoocviies 24,678 44,310 53,741
SOUTH INDIA BANK INR10 486,434 261,210 209,959
SOUTHERN CO.....oviiiiiiiiiiiiiiiiii e 977,671 35,723,250 45,266,167
SOUTHERN COPPER CORP.........ccoiiiiiiiiieiiiec e 133,118 3,164,974 4,194,548
SOUTHWEST AIRLINES CO.....cccoviiiiiiiiiiiiciiiicciencieec 677,953 6,641,428 6,250,727
SOUTHWESTERN ENERGY CO.....coooiiiiiiiiiiiiiiiiiecc e 562,756 19,281,423 17,968,799
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SP AUSNET NPV (STAPLED UNITS)....cccoiiiiiiiiiiiiiiieeiiiees 1,267,813 1,178,461 1,325,563
SPAREBANK 1 NORD-NORGE...........cccccoiiiiiiiiiiiiiiies 1,066 7,866 4,663
SPAREBANK 1 SMN NOK25.........cccooiiiiiiiiiiiii s 7,498 38,860 40,489
SPARK INFRASTRUCTURE GROUP...........cocviiiiiiiiiiince, 924,204 1,359,734 1,444,717
SPARTAN OIL CORP......oviiiiiiiitiiiii s 167,100 730,042 568,774
SPECTRA ENERGY CORP......ccccooiiiiiiiiiiniiic i 635,915 12,947,491 18,479,690
SPECTRANETICS CORP.......ooiiiiiiiiiiiiiicccc e 178,000 1,256,417 2,032,760
SPIRIT AEROSYSTEMS HOLDINGS IN......cccoociiiiiiiiiiiiics 258,546 4,886,950 6,161,151
SPLUNK INC ...ttt 11,983 350,532 336,722
SPREADTRUM COMMUNICATIONS INC.......cccooiiiiiiiiiicnen. 25,693 436,624 453,481
SPRINT NEXTEL CORP.....outiiiiiiiiiiii e 2,929,280 10,590,451 9,549,453
SPX CORP....coiitiiitee e 89,851 5,293,740 5,869,067
SQUARE ENIX HOLDINGS CO LTD.....ccvviiiiiiiiiiiiieriece e 31,565 533,703 494,106
SRF LIMITED INRIO.....ciiiiiiiiiiie e 60,353 300,247 222,939
SSAB AB....ii e 77,960 1,062,094 644,923
SSE PLC...iiiii 1,509,259 30,402,214 32,927,714
ST BARBARA LTD.. e 455,419 1,014,175 826,284
ST JOE CO/THE............ 50,260 1,370,632 794,611
ST JUDE MEDICAL INC.......c.ccouvenne 385,058 14,688,331 15,367,665
STANCORP FINANCIAL GROUP INC....... 34,310 1,345,911 1,274,960
STANDARD CHARTERED ORD USDO0.50.... 1,187,782 30,180,082 25,792,912
STANDARD LIFE ORD GBPO0.10.................. 1,172,712 3,995,569 4,293,020
STANLEY BLACK & DECKER INC... 132,135 5,777,764 8,504,209
STANLEY ELECTRIC CO NPV.......oooiiiiiiiiiiiieei e, 425,985 6,567,928 6,545,402
STAPLES INC.....iiiiiii i 1,347,158 23,583,865 17,580,412
STARBUCKS CORP.......oviiiiiiiiiiiiii 717,886 15,671,890 38,277,682
STARHILL GLOBAL REIT.....oiiiiiiiiiiiiieciii i 91,000 47,700 47,770
STARHUB LTD...ciiiiiiiiiiiiieee e 421,250 900,613 1,137,255
STARWOOD HOTELS & RESORTS WORL........cccccoiniiiennnen. 238,329 9,484,494 12,640,970
STATE STREET CORP.......oooiiiiiiiiiiiiici s 666,858 28,736,036 29,768,541
STATE TRD CORP IND INRLO.......ccoiiiiiiiiiiiiiiiie e 40,447 259,622 190,735
STATOIL ASA NOK2.50......cccciiiiiiiiiiiiiiiiie i 1,158,866 33,494,957 27,565,822
STATS CHIPPAC TAIWAN SEMICONDU...........ccoocviiiiiiieee. 117,500 130,505 132,893
STEEL DYNAMICS INC....ooiiiiiiiiiiiiiiiie e 426,041 5,898,265 5,005,982
STERICYCLE INC.....oiiiiiiiii s 74,698 4,503,565 6,847,566
STIFEL FINANCIAL CORP.....ooviiiiiiiiiiiiei e 204,000 7,070,282 6,303,600
STMICROELECTRONICS EURL.04........coocviiiiiiieiiiieeceee e, 317,476 3,176,718 1,742,109
STOCKLAND TRUST GROUP NPV.......ccccoiviiiiiiiiiiiiencien 3,292,784 11,855,977 10,395,826
STORA ENSO OYJ SER 'R'NPV....cooiiiiiiiiiiiiicine e 972,095 9,528,951 5,970,804
STRABAG SE NPV (BR)....cccuiiiiiiiiiiiicin e 10,306 288,309 236,727
STRATEGIC HOTELS & RESORTS INC......cccccviiiiiiiiiieceee, 292,100 1,603,372 1,886,966
STRAUMANN HOLDING AG......cccooiiiiiiiiiiiiiiicciec e 4,194 951,846 616,361
STRYKER CORP.....ooiiiiiiiii i 329,316 15,777,349 18,145,312
STUDIO ALICE NPV....ooiiiiiiiiiiiiiici e 24,500 217,131 426,501
STW COMMUNICATIONS GROUP LTD.....ccccceviiiiiiiiieiiiiees 33,849 26,954 32,789
STX OSV HOLDINGS LTD....ccvviiiiiiiiiiiicciicccc s 257,000 299,326 302,281
SUBSEA 7 SA ... 451,226 10,585,012 8,888,722
SUEDZUCKER AG NPV.........ocoveininn. 32,941 986,227 1,167,998
SUEZ ENVIRONNEMENT CO EURA4... 503,488 9,340,868 5,408,724
SULZER AG CHFO0.01(REGD).......cccecieiiiieniecneeee. 16,254 2,451,662 1,923,347
SUMCO CORPORATION NPV.......ccooiiiiiiiiiiiiees 57,798 890,587 517,929
SUMIKIN BUSSAN CP JPY50.... 53,000 218,464 132,849
SUMITOMO BAKELITE CO Y50......cccciiiiiiiiieiiiiie e 245,000 1,300,124 1,139,178
SUMITOMO CHEMICAL Y50......cccccoiiiiiiiiiiciiinc e 742,392 3,294,261 2,260,951
SUMITOMO CORP NPV....coiiiiiiiiiiiiiii e 1,721,583 22,611,241 23,906,680
SUMITOMO DENSETSU CO Y50......cccccoviiiiiiiiiiiienciieec e, 1,100 4,935 7,706
SUMITOMO ELECTRIC IND NPV....ccciiiiiiiiiiiicien e 375,832 4,686,013 4,630,190
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SUMITOMO HEAVY INDUSTRIES Y50.......cccccooiiiiiiiiiiiiciiiins 485,359 2,783,837 2,159,449
SUMITOMO METAL INDUSTRIES NPV.......cccccoiiiiiiiiiiicinen, 1,675,814 3,300,620 2,730,365
SUMITOMO METAL MNG NPV......oooiiiiiiiiiiiiiiiciin, 260,461 4,057,290 2,908,519
SUMITOMO MITSUI GR NPV.....occiiiiiiiiiiiiiciiiecies 2,727,238 85,076,600 89,278,678
SUMITOMO MITSUI TRUST HOLDINGS..........cccooiiiiiiiiieeee 5,763,922 19,906,331 17,048,322
SUMITOMO PIPE & TUBE NPV........cocoiiiiiiiiiiiieic, 1,000 7,148 8,986
SUMITOMO PRECISION JPY50......cccciiiiiiiiiiiiic e 65,000 455,977 353,553
SUMITOMO REALTY & DEV CO NPV......ccoocoiiiiiiiiiiiciiiiecs 492,918 9,897,439 11,990,899
SUMITOMO RUBBER INDUSTRIES Y50.......ccccccoiiiiiiiiiiieeen. 403,199 5,069,239 5,204,850
SUN HUNG KAI PROPERTIES...........cccoiiiiiiiiiec s 2,075,440 29,556,265 24,388,296
SUN LIFE FINANCIAL INC.....cooiiiiiiiiiie i 754,850 18,660,485 16,400,929
SUNCOR ENERGY INC.......ccoiiiiiiiiiiiiiciiiiiee e, 1,433,301 52,027,931 41,391,320
SUNCORP GROUP LIMITED........ccoiiiiiiiiieiiiiie e 857,856 7,299,608 7,113,903
SUNDART INTERNATIONAL......cociiiiiiieeiiriiece e 22,000 7,713 3,772
SUNDRUG CO Y50......cciiiiiiiiiiiiiiiiiie e 36,800 1,146,458 1,194,997
SUNEVISION HOLDINGS LTD....cccccoiiiiiiiiiiiiiiiec e 640,500 99,612 110,647
SUNLAND GROUP LTD NPV(POST... 44,484 40,551 42,406
SUNLIGHT REAL ESTATE INV TRUST. 425,000 124,455 143,003
SUNOCO INC.....ooiiiiiiiiiiiiieeeiees 122,497 3,898,246 5,818,608
SUNSTONE HOTEL INVESTORS INC...... 130,350 1,134,572 1,432,547
SUNTEC REAL ESTATE INVESTMENT.......ccoiiiiiiiiiniiieee, 957,000 1,020,650 1,019,853
SUNTRUST BANKS INC........ccccoeviviirinen. 650,911 16,334,850 15,771,574
SUNVIC CHEMICALS............. 1,293,000 687,504 352,135
SUPER GROUP LTD.......ooiiiiiiiiiiiiiiiic e 192,167 320,358 358,088
SUPERIOR ENERGY SERVICES INC.........ccccooiiiiiiiiiis 153,508 4,104,983 3,105,467
SUPERVALU INC......ooiiiiiiiiiiii 339,000 4,253,572 1,756,020
SURGE ENERGY INC......coociiiiiiiiiiiiiiie e 121,900 1,104,523 881,262
SURGUTNEFTEGAZ ADR EACH REPR.......cccccoiiiiiiiiii, 427,796 3,398,990 3,537,873
SURUGA BANK LTD Y50.....ccociiiiiiiiiiiiiie e 90,525 763,130 923,516
SURYA SEMESTA INTERNUSA TBK PT.....coooviiiiiiiiiiiiiiees 2,120,000 247,860 221,198
SUSQUEHANNA BANCSHARES INC PA........coooiiiiiieiiiiees 637,499 5,874,613 6,566,240
SUZUKEN CO LTD Y50......ccciiiiiiiiiiiiciiiin e 35,118 900,905 1,181,750
SUZUKI MOTOR CO NPVttt 404,155 8,445,538 8,210,744
SVB FINANCIAL GROUP.........cocoviiiiiiiiiiiicccn 34,154 1,937,758 2,005,523
SVENSKA CELLULOSA AB-SCA SERB.....c.coociiiiiiiiiiiics 288,269 4,393,323 4,322,532
SVENSKA HANDELSBANKEN SER A......ccovviiiiiiiiiiieccceeee 244,167 7,971,377 8,019,335
SWATCH GROUP CHFO0.45 (REGD).......cccocveiiiiiiiiiiie e 21,582 1,639,736 1,499,225
SWATCH GROUP CHF2.25 (BR)......ccoeoviiiiiiiiieiii s 15,321 6,473,039 6,045,846
SWEDBANK AB SEK'A'NPV.....cooiiiiiiiiiiiiice e 408,748 7,108,573 6,431,101
SWEDISH MATCH AB NPV... ..ot 374,662 9,963,733 15,127,825
SWIFT ENERGY CO....ooiiiiiiiiiiiiiiiiicee e 187,000 5,098,045 3,480,070
SWIRE PACIFIC A HKDO.6O0..........cccoiiiiiiiiiiiiniiiiie i 532,377 7,207,642 6,156,393
SWIRE PROPERTIES LTD.....ccoiiiiiiiiiiieiiieeeee e 994,087 2,668,398 2,973,220
SWISS LIFE HOLDING AG........cociiiiiiiiiiiinciecice e 15,189 2,254,085 1,429,034
SWISS PRIME SITE AG.....ciiiiiiiieiiie e 33,870 2,711,882 2,832,341
SWISS RE LTD ..ottt 405,605 21,253,397 25,519,047
SWISSCOM AG CHFL.00.........cccuiiiiiiiiiiiiiic i 16,311 6,824,365 6,569,206
SXC HEALTH SOLUTIONS CORP...... 73,172 3,893,320 7,259,394
SXC HEALTH SOLUTIONS CORP... 103,349 8,968,260 10,250,250
SYDNEY AIRPORT.... 185,383 460,408 551,078
SYMANTEC CORP.............. 2,043,106 33,401,896 29,849,779
SYNDICATE BANK INR10... 108,104 182,376 207,069
SYNGENTA AG CHFO.L.....ooiiiiiiiiiiii e 91,270 28,816,007 31,175,479
SYNOPSYS INC.....ooiiiiiiiiiiiiice e 122,675 2,600,447 3,610,325
SYNOVUS FINANCIAL CORP.......evviiiiiiiiiiiiceiie e 607,737 2,349,382 1,203,319
SYSCO CORP....ooviiiiiiiiiiii s 452,826 11,771,610 13,498,743
SYSMEX CORP JPY50......ccoiiiiiiiiiiiiiiiie e 110,426 3,906,020 4,345,628
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SYSTENA CORP.....cotiiiiiiiiiii i 70 38,599 55,446
T IS BANKASI SER'C'TRY1....cooiiiiiiiiiiiiiiic i 6,995,606 18,073,078 18,565,217
T RAD CO LTD JPYS50......cciiiiiiiiiiiiiiiiie i 10,000 46,873 34,591
T ROWE PRICE GROUP INC........coociiiiiiiiiiiiec e, 197,217 8,415,228 12,416,782
T SISE VE CAM FABR TRYL...ooiiiiiiiiiiiiiiiiii i, 3,902,678 6,487,143 6,386,867
T&D HOLDINGS INC NPV...oooiiiiiiiiiiiiiiiiie s 288,608 3,301,416 3,049,211
T.E.R.N. A.ORD EURO.22........ccoiiiiiiiiiiiiccce e 912,866 3,889,367 3,294,696
TA CHONG BANK CO TWDI10......ccoiiiiiiiiiiiiicciien i 661,000 256,499 203,487
TAB CORP HLDGS LIMITED NPV.....cccooiiiiiiiiiiiiiiieeeen 355,052 2,239,959 1,066,362
TACHI-S CO Y50......coiiiiiiiiiiiiiiiiici 123,455 1,311,069 2,280,645
TAEKWANG IND CO KRW5000..........cccoiiiiiiieiiiiieniiee e 220 335,238 160,772
TAEYOUNG ENGINEERING &.......cccoooviiiiiiiiiiiiiiiiiiiiccie 61,160 394,855 243,497
TAG TEGERNSEE IMMO AG NPV.......oooiiiiiiiiiciiiie e, 32,294 310,563 304,092
TAHOE RESOURCES INC......cccccoiiiiiiiiiiiiiiiciee i 62,532 1,097,405 868,569
TAIHEI DENGYO KAISHA LTD....oooiiiiiiiiiiieciice e 24,000 182,457 163,329
TAIHEI KOGYO CO Y50......cciiiiiiiiiiiiiiiiiin e 221,000 887,661 1,060,822
TAIHEIYO CEMENT CORP Y50................ 555,085 1,126,884 1,266,142
TAIHO KOGYO JPYS50.................. 5,900 51,932 73,944
TAINAN BUSINESS BK TWD10............. 449,000 303,669 262,173
TAISEI CORP Y50........cccouvvnnnen. 510,932 1,254,678 1,363,937
TAISHIN FINANCIAL TWD10........cccceueee. 7,190,407 2,798,080 2,742,869
TAISHO PHARMACEUTICAL HOLDINGS.... 17,963 1,275,727 1,510,612
TAIWAN MASK CORP TWD10..... 148,000 62,740 54,723
TAIWAN PAPER&PULP TWDI10........oviiiiiiiiiiiiiiiie e 6,540 3,743 2,018
TAIWAN SEMICONDUCTOR CO TWDI1O0.......ccccceveeeiiiiiiiiieeee 166,000 121,513 80,542
TAIWAN SEMICONDUCTOR MANUFACTU........ccccvviiiieiiiine 198,776 2,867,205 2,774,913
TAIWAN SURFACE MOUNTING.......cocciiiiiiiiieiiiie e 130,000 222,509 261,436
TAIWAN UNION TECHNOLOGY ......cccooviiiiiiiiciiieiciiee e 517,000 256,646 262,090
TAIYO NIPPON SANSO CORP NPV......cocoiiiiiiiiiiiie e, 120,091 882,843 696,856
TAKAMATSU CORP NPV....cccoiiiiiiiiiiiciice e 2,600 42,615 44,610
TAKARA LEBEN CO NPV.....oooiiiiiiiiii i 53,300 258,837 455,578
TAKASHIMAYA CO..cooiiiiiiiieee et 132,004 889,290 1,009,180
TAKEDA PHARMACEUTICAL CO LTD....cooiiiiiiiiieiiiiie e 589,226 26,934,786 26,695,726
TAKE-TWO INTERACTIVE SOFTWARE.......cccccooiviiiiiiiieien 216,750 3,819,589 2,050,455
TAKKT AG NPV....oiiiiiiiiii e 7,440 106,645 92,812
TALISMAN ENERGY INC......ccciiiiiiiiiiiiiine e 721,681 13,755,413 8,261,334
TALKTALK TELECOM GROUP PLC.......coccviiiiiiiiiiiie e, 31,163 68,406 93,112
TANGER FACTORY OUTLET CENTERS...........ccociiiiiiiiiine 83,568 2,590,439 2,678,354
TAP OIL AUDO.20........ceiiiiiiiieiiiie et 61,136 42,925 43,241
TARGET CORP.....ottiiiiiiiice e 1,188,139 56,323,852 69,137,808
TATA CHEMICALS INRLIO DEMAT .....ooiiiiiiiiiieiiiie e 109,934 1,003,258 612,331
TATA MOTORS LTD...coiiiiiiiieeeieiiiecee e 3,047,344 16,636,201 13,232,355
TATE & LYLE ORD 25P.....ccooiiiiiiiiiiiiiie e 232,411 2,458,059 2,360,300
TATNEFT-SPONSORED ADR........coooiiiiiiiiiiiiiiicciiee e 67,705 2,653,752 2,271,503
TATTS GROUP LTD...coiiiiiiiiiiiieciiieceee e 667,935 1,636,544 1,793,827
TAUBMAN CENTERS INC.....ocoiiiiiiiiii e 124,121 5,497,869 9,577,176
TAURON POLSKA ENERGIA SA.......cccoiiiiiiiiiii, 2,419,864 5,641,274 3,313,690
TBC EMERGING MARKET FUND.......... 20,698,298 767,211,049 1,104,461,169
TBK COLTD JPY50.......cccciviiienene 7,000 42,107 40,356
TCF FINANCIAL CORP 758,076 8,798,042 8,702,712
TD AMERITRADE HOLDING CORP. 701,538 10,920,539 11,926,146
TDC A/S DKK5 R 347,420 2,937,220 2,419,640
TDK CORP ...t 156,366 7,925,109 6,271,102
TDM BERHAD MYRI.....oiiiiiiiiiiiiiiiii e 31,400 43,073 41,333
TE CONNECTIVITY LTD..coiiiiiiiiiiiiii e 426,730 12,649,701 13,616,954
TECH DATA CORPu...ooiviiiiiiriite et 141,146 5,223,665 6,799,003
TECH GROUP ASIA SGDO0.05........cooiiiiiiiiiieiiiecee e 41,000 5,942 3,819
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TECHNE CORP......ciiiiiiicciic i 28,483 1,837,751 2,113,439
TECHNICOLOR.......coiiiiiiiiiic i 62,665 124,522 148,632
TECHNIP SAEUR.....cooiiiiiii i, 126,455 11,726,366 13,151,149
TECHNOLOGY SELECT SECTOR SPDR........cccccoiiiiiiiiiiis 333,750 9,657,935 9,595,313
TECK RESOURCES LTD....ccoiiiiiiiiiiiieeciiiiiice i 573,694 23,266,058 17,743,462
TECO ELECTRIC & MACHINERY CO.....ccocoeviviiiiiiiiiciiiccce, 1,643,000 764,789 1,061,064
TECO ENERGY INC.....cooiiiiiiiiiiiiiiic e 166,646 2,384,822 3,009,627
TEEKAY CORPORATION COM.......coociiiiiiiiiiiiiciieee e 28,019 605,265 820,396
TEIJIN Y50, ...t 466,501 1,800,751 1,409,033
TEKFEN HOLDING CO. INC TRLI.......ccciiiiiiiiiiiiiiiiiec e 107,024 312,326 391,717
TELE2 AB SER'B' SEKL.25........cciiiiiiiiiiiiiiiiccee e 223,007 4,620,206 3,450,560
TELECITY GROUP PLC GBPO0.002...........cccocvviiiiiiiiiiiineeen 70,800 931,159 891,701
TELECOM ARGENTINA SA ... 39,349 870,641 464,712
TELECOM CORP OF NEW ZEALAND..........cccocviiiiiiiiiiince, 2,803,657 4,248,886 5,385,720
TELECOM ITALIA DI RISP EURO.55........ccooviiiiiiiiiciieceen 10,008,754 10,994,400 8,084,574
TELECOM ITALIA EURO.55. ..., 6,593,099 9,228,279 6,530,422
TELEFLEX INC.......c.ccuee. 31,543 1,627,304 1,921,284
TELEFONICA SA EURL............. 3,947,804 87,564,225 51,953,292
TELEKOM AUSTRIA (TA) NPV....oooiiiiiiiiei e 233,213 3,154,381 2,296,346
TELEKOM MALAYSIA BHD.........ccccceeveeee 4,392,300 2,902,540 7,814,988
TELEKOMUNIKASI INDONESIA TBK P.... 75,058 2,577,157 2,614,270
TELENET GROUP HOLDING NPV............ 39,716 1,619,082 1,738,855
TELENOR ASA......cociiiiiiee 507,983 8,133,282 8,451,500
TELEPERFORMANCE EUR2.50.........ccccooiiiiiiiiiiiiieece 5,369 122,487 118,487
TELEPHONE & DATA SYS INC....oooiiiiiiiiiciiii i, 73,448 2,161,457 1,563,708
TELIASONERA AB NPV......oiiiiiiiiiiiiiii s 1,519,764 11,311,114 9,714,300
TELKOM GROUP LTD ZARI0.......ccciiiiiiiiiiieiiiiiiiiee e 576,173 2,951,191 1,337,840
TELSTRA CORP NPV...ooiiiiiiiiiiiiieee et 5,739,461 17,811,730 21,709,135
TELUS CORP ...ttt 4,074 233,961 244,332
TELUS CORP ...ttt 249,730 13,244,111 14,592,590
TEMBEC INC....iiiiiiiii e 29,600 141,679 66,781
TEMPLE REAL ESTATE INVT TR 52,600 299,878 298,743
TEMPUR-PEDIC INTERNATIONAL INC......ccoooiiiiiiiiiiiiieeen, 83,760 3,366,984 1,959,146
TENAGA NASIONAL BERHAD MYS$L......ocooiiiiiiiiiiiciieeeen, 190,100 403,599 403,487
TENARIS S AUSDL......coiiiiiiiiiiceiii s 330,381 7,227,141 5,781,733
TENET HEALTHCARE CORP........ovviiiiiiiiiiiiiiiiee e 319,767 1,066,423 1,675,579
TERA PROBE INC......oooiiiiiiiiic e 2,300 63,008 23,983
TERADATA CORP.....itiiiiieeet e 175,990 5,383,545 12,673,040
TERADYNE INC....oooiiiiiiiiiii e 144,233 1,113,803 2,027,916
TEREX CORP ...ttt 85,290 1,701,562 1,520,721
TERUMO CORP Y50......cciiiiiiiiiiiiiiiiie e 160,263 7,426,704 6,547,906
TESCO ORD 5P.....coiiiiiiiiiiiiiiciiie e 12,109,330 70,682,189 58,887,420
TESLAMOTORS INC.....ooiiiiiiiiiiiiicce e 65,163 1,870,374 2,038,950
TESORO CORP....oovtiiiiiiiicii i 108,431 1,404,475 2,706,438
TESSENDERLO CHEMIE NPV.....occiiiiiiiiiiiieie e 21,032 763,942 536,482
TETRA TECHNOLOGIES INC DEL COM.......ccccooviiiiiiiiiiiiee 522,750 5,817,459 3,727,208
TETRAGON FINANCIAL GROUP LTD.......cccoiiiiiiiiiiiiiceeecs 39,857 277,710 293,746
TEVA PHARMACEUTICAL IND ILSO.1.....cccooiiiiiiiiciiinne 661,325 30,499,571 25,710,625
TEVA PHARMACEUTICAL INDUSTRIES..... 613,753 28,343,802 24,206,418
TEXAS CAPITAL BANCSHARES INC.... 233,750 4,051,267 9,441,163
TEXAS INSTRUMENTS INC........ccoeene 1,401,540 33,946,808 40,210,183
TEXTRONINC............... 305,705 6,240,822 7,602,883
TFS FINANCIAL CORP ...ttt 61,982 761,878 591,928
THAILIN SEMICONDUCTOR CORP........cccoiiiiiiiiiiiinciiec, 111,000 57,547 36,140
THALES EURS... ..o 45,326 1,711,440 1,496,695
THANACHART CAPITAL. ..ottt 1,657,700 819,032 1,500,594
THANACHART CAPITAL PLC THB1O.......ccovciiiiiiiiiiiiiciieee 1,597,400 1,212,934 1,446,009
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THERAVANCE INC.......ooiiiiii s 289,250 5,851,421 6,427,135
THERMO FISHER SCIENTIFIC INC.......coooiviiiiiiiiiiiiieiees 337,344 14,335,728 17,511,527
THESSALONIKI PORT EUR3(CR)....coeiviiiiiiiieiiiie e 2,720 142,421 37,935
THK CO Y50, ..t 85,850 1,902,145 1,605,316
THOMSON REUTERS CORP.......cociiiiiiiiiiiiiii 286,967 10,659,914 8,164,211
THOMSON REUTERS CORP........cccccoiiiiiiiiiicice 185,608 6,670,590 5,274,475
THOR INDUSTRIES INC......coiiiiiiiiiiiiicce e 33,123 759,026 907,901
THORATEC CORP ..ottt 48,457 2,043,747 1,627,186
THYSSENKRUPP AG NPV....coiiiiiiiiiiiiiiieeeee e 260,261 9,171,534 4,239,198
TIBCO SOFTWARE INC......cooiiiiiiiiiiiiecie e, 242,697 6,285,598 7,261,494
TIBET 5100 WATER RESOURCES HOL.......ccccooviiiiiiiiiiiiee 2,438,000 1,243,058 465,168
TIDEWATER INC...ooiiiiiiiiee et 39,602 1,752,810 1,835,949
TIETO OYJ ORD NPV. ..ottt 256,236 5,807,742 4,090,718
TIFFANY & CO..eiiiiiiiiiiiiiiieiee e 234,356 12,623,628 12,409,150
TIM HORTONS INC.....ooiiiiiiiiieiiie e 218,363 10,582,345 11,495,946
TIM PARTICIPACOES SA ADR.......ccoiiiiiiiiiiiicciicn 583,986 16,250,618 16,036,256
TIME WARNER CABLE INC...... 348,615 16,366,351 28,621,292
TIME WARNER INC................ 1,642,876 48,994,900 63,250,726
TIMKEN CO.....ooviiiiiiiiiiieiicee, 492,315 14,443,293 22,543,104
TIONG WOON CORP HO SGDO0.10.... 848,000 492,733 180,739
TIPP24 SE NPV (REGD)...... 1,471 65,985 73,906
TITANIUM METALS CORP..... 61,823 729,897 699,218
TIX COS INC.... 737,283 14,767,175 31,651,559
TKC Y50, 3,200 60,585 66,013
TMX GROUP INC.....oooiiiiiiiiiiiiciiii i 37,155 1,563,487 1,691,100
TNT EXPRESS NV...ooiiiiiiiiiiii i 344,677 3,889,379 4,041,253
TOA CORP Y50.....ciiiiiiiiiiiiiiiiiiiie s 314,000 421,201 578,494
TOA DORO KOGYO CO JPY50......ccoiiiiiiiiiiiiiiieiciiieccieec 103,000 229,980 295,613
TOAGOSEI CO LTD..ccoiiiiiiiiiiieiiiie e 972,000 3,757,127 3,776,413
TOBU RAILWAY CO Y50......ccciiiiiiiiiiiiciiiiccciece e 508,978 2,119,344 2,672,788
TOCHIGI BANK Y50......ciiiiiiiiiiiiiieiiii e 36,000 165,583 113,247
TOHO CO Y500.......ccciiiiiiiiiiiieiiiic e 56,477 834,730 973,253
TOHO GAS Y50... ittt 285,983 1,504,690 1,774,177
TOHO HOLDINGS CO LTD.....ooiiiiiiiiiiiiiciiiccice e 2,100 41,435 42,453
TOHOKU ELEC PWR Y500........cccoiiiiiiiiiiiiiiiieeciiee e 316,235 4,652,842 3,166,710
TOKEN CORPORATION NPV....ccccooiiiiiiiiiiiiiiiieicen 9,250 314,309 370,974
TOKIO MARINE HOLDINGS INC NPV.....ccooiiiiiiiiiiieiecce, 917,756 25,206,485 22,843,257
TOKU ELECTRIC CORP JPY50.......ccoiiiiiiiiiiiiiiiiciiienciiiees 9,000 38,943 37,223
TOKYO ELECTRIC PWR CO NPV.....coiiiiiiiiiiicceiee e 1,010,537 8,910,188 1,950,404
TOKYO ELECTRON NPV....ooiiiiiiiiiiiiiiiiic e 295,654 16,227,687 13,691,459
TOKYO ENERGY & SYSTEMS INC Y50......cccccovviiiiiiiieiiiiene 12,000 86,755 56,548
TOKYO GAS CO NPV....iiiiiiiiiiiiiiiieic e 2,432,045 10,322,763 12,405,594
TOKYO NISSAN AUTO JPY50......ccciiiiiiiiiiieiiiee e 178,000 1,007,448 838,802
TOKYO TEKKO CO JPY50.......coiiiiiiiiiiiiiiiiciiic e 91,000 751,473 272,578
TOKYU COMMUNITY CO LTD JPY50......ccceeeiiiiiiiiiie e 2,300 58,361 76,561
TOKYU CONST(NEW) NPV....oooiiiiiiiiiiiic 34,020 93,699 72,056
TOKYU CORP NPV....ooiiiiiiiiiiiiic i 566,126 2,360,610 2,660,700
TOKYU LAND CORP NPV... 212,402 863,206 1,043,509
TOLL BROTHERS INC............ 111,116 2,261,568 3,303,479
TOLL HLDGS LIMITED NPV... 339,425 1,906,234 1,384,752
TOMOKU Y50......ccovcvieiinnnne 18,000 47,979 50,758
TONEN GEN SEKIYU JPY50......cccccoovviriiniinnnnn. 197,757 2,133,944 1,752,277
TOPCO SCIENTIFIC CO TWDI0......coiiiiiiiiiiciiiiie e 141,000 254,799 240,151
TOPPAN PRINTING Y50......cciiiiiiiieieiiiieiee e 279,130 2,067,544 1,854,103
TOPRE CORP.....oooiiiiiiiii et 4,300 45,686 41,227
TOPY INDUSTRIES Y50......c.ccciiiiiiiiiiiiiiiiciic e 40,000 68,943 113,297
TORAY INDUSTRIES INC Y50......cccciiiiiiiiiiiiieiiiie e 1,115,016 7,853,630 7,560,141
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TORCHMARK CORP.......ctiiiiiiiiiiiiicc i 76,124 2,341,497 3,848,068
TORO CO/ITHE. ...t 152,092 6,355,988 11,146,823
TORONTO-DOMINION BANK........oooiiiiiiiiiiiii i, 950,214 72,038,677 74,268,529
TORSTAR CORP......oooiiiiiiiiiiiic 4,400 53,702 40,959
TOSEI CORP NPV......ciiiiiiiiiiiiiii i, 673 234,575 266,113
TOSHIBA CORP NPV......ooiiiiiiiiiiicii e 5,290,713 24,559,948 19,892,391
TOSHIBA TEC CORP NPV......coiiiiiiiiiiiiccee e 197,000 820,275 738,225
TOSOH CORP Y50.......cciiiiiiiiiiiiicci e 255,033 825,806 687,205
TOTAL ACCESS COMMUNICATIONS.........ccooviieiiineiieeee 5,306,300 12,421,222 12,363,545
TOTAL ACCESS COMMUNICATIONS..........ccoovviiiiiiiiiiiece, 445,300 763,971 1,044,548
TOTAL ENERGY SERVICES INC......cooiiiiiiiiiiiiiiciee e 23,500 382,748 331,713
TOTAL GABON XAF5000.........ccccoiiiiiiiiiiiiiiciiiiee e 86 46,087 35,459
TOTAL SAEUR2.5.....ooiiiiiiii e 2,286,818 128,994,369 103,024,067
TOTAL SYSTEM SERVICES INC.......cooviiiiiiiiiiiiiiiiieie 144,823 2,358,867 3,465,614
TOTETSU KOGYO Y50.....cciiiiiiiiiiieiiiiie e 10,000 96,065 114,676
TOTO Y50....iiiiiiiiiiiiiiiii i 139,122 1,050,157 1,032,212
TOTVS SA COM NPV. 12,600 228,150 241,581
TOURMALINE OIL CORP. 203,749 5,610,414 5,372,282
TOWA CORP JPY50........ 36,000 204,728 257,175
TOWERS WATSON & CO... 161,693 6,022,369 9,685,411
TOYO KOHAN CO LTD........ s 165,000 932,395 585,224
TOYO SEIKAN KAISHA Y50............ 75,581 1,153,238 908,412
TOYO SUISAN KAISHA LTD Y50..... 44,544 1,029,556 1,187,431
TOYO TIRE & RUBBER Y50......cccccoiiiiiiiiiiciiicciccc 671,000 1,556,435 2,253,766
TOYODA GOSEI Y50......cciiiiiiiiiiiiece i, 258,408 4,717,154 5,887,777
TOYOTA BOSHOKU CP JPY50.......ccoiiiiiiiiiiiiiiiiicinieciiiees 32,736 414,720 394,276
TOYOTA INDUSTRIES CORP Y50........cccoviiiiiiiiiiiiicce i, 224,483 6,445,976 6,363,962
TOYOTA MOTOR CORP NPV....cccooiiiiiiiiiiiiiiin e 3,342,537 127,425,312 133,634,455
TOYOTA TSUSHU CORP Y50.......coiiiiiiieiiiieeiiiiee e 105,809 1,697,031 2,003,727
TPI POLENE THBIO(ALIEN MKT)....oiiiiiiiiiiiiiiiiiee e 8,123,300 2,358,685 2,966,948
TPI POLENE THBIO(NVDR).....ccoouiiiiiiiieiiiieeeiee e 1,284,500 667,116 469,150
TRACTOR SUPPLY CO....vviiiiiiiiiiiiiiciiii i 99,902 3,920,743 8,297,860
TRADE ME LTD.....cutiiiiiiiiiiiiiiiicc i 145,192 432,431 435,284
TRANS COSMOS INC Y50......ccciiiiiiiiiiiiiiiciiiicccicc e 10,400 107,543 140,379
TRANSALTA CORP...oiiiiiiiic e 156,894 3,246,333 2,654,786
TRANSCANADA CORP......ooiiiiiiiiiiiiii s 492,725 19,864,628 20,623,450
TRANSCONTINENTAL INC....coiiiiiiiiiiice e 86,300 1,237,926 786,431
TRANSDIGM GROUP INC.......cooiiiiiiiiiiiiiini i 122,839 7,034,837 16,497,278
TRANSOCEAN LTD...ooiiiiiiiiiiie e 493,705 31,978,816 22,022,425
TRANSPAC INDL SGDO.50.......cccciiiiiiiiiiiiiiiiiccciee i 56,000 63,666 62,551
TRANSPORT INTL HLDG HKDL.......coociiiiiiiiiiiiciiee e 70,000 209,220 134,462
TRANSURBAN GROUP NPV......ccccoiiiiiiiiiiciiii e 1,205,171 6,843,060 7,029,201
TRAVELERS COS INC/THE.........coci i 809,011 39,583,892 51,647,262
TRAVIS PERKINS ORD GBPO.10........ccccocviiiiiiiiciiieeciecce, 792,398 10,572,816 12,061,730
TREASURY WINE ESTATES LTD.....coviiiiiiiiiiicieeece e 1,192,726 4,705,207 5,318,326
TREEHOUSE FOODS INC......ccoooiiiiiiiiiiciiicccicce i 93,500 5,198,833 5,824,115
TRELLEBORG AB 'B' NPV......ociiiiiiiiiiii s 817,634 8,665,782 7,521,986
TREND MICRO INC JPY50........... e 52,420 1,416,606 1,536,664
TRIGANO EUR4.2568............. 2,050 67,274 24,137
TRIMBLE NAVIGATION LTD.. 208,281 5,691,018 9,583,009
TRINIDAD DRILLING LTD... 123,500 820,145 703,845
TRINITY BIOTECH PLC... B 8,932 105,207 107,184
TRINITY INDUSTRIES INC.....oooiiiiiiiiiiiiciece e 61,998 1,128,503 1,548,710
TRINITY MIRROR ORD 10P.......ccciiiiiiiiiiiiiciiicccee e 353,844 699,643 151,234
TRIPADVISOR INC....ccoiiiiiiiiiiiii e 85,765 1,759,551 3,832,838
TRIUMPH GROUP INC.......ccvviiiiiiiiiiiiie e 38,500 2,147,010 2,166,395
TROY RESOURCES LIMITED........ccocoiiiiiiiiieiiiceeie e 45,192 193,863 180,664
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TRUEBLUE INC.....oooiiiiiiiiiiiii s 255,000 3,562,288 3,947,400
TRW AUTOMOTIVE HOLDINGS CORP........cccccooviiiiiiiiecnen, 245,398 7,308,449 9,020,830
TRYG A/S e 12,215 744,102 686,836
TS CORPORATION KRWS5000........ccccoiiiiiiiiiiieciiiiie e, 2,960 64,724 50,912
TS TECH COLTD NPV..oooiiiiiiiiiiieciii i, 2,900 38,097 52,592
TSUMURA & CO Y50.....cciiiiiiiiiiiiiiiiii i 29,935 879,539 790,113
TT ELECTRONICS PLC......oiiiiiiiiiiiiie e 130,251 354,091 310,524
TTM TECHNOLOGIES INC......ccvviiiiiiiiiiicicc e 323,000 3,364,072 3,039,430
TUI AG NPV (REGISTERED)........ccooiiiiiiiiiiiiiiiic e 223,611 1,707,059 1,337,425
TUI TRAVEL PLC ORD GBPO.......ccoiiiiiiiiiiiicciice e 222,797 752,317 592,311
TULLETT PREBON PLC GBPO.25........cocciiiiiiiiciiiieece 31,010 152,570 138,131
TULLOW OIL PLC ORD GBPO.10.......ccccoiiiiieiiiiiciiiee e 1,044,314 23,900,852 24,077,928
TUMI HOLDINGS INC.....ooiiiiiiiiiiiieei e 102,000 2,423,744 1,785,000
TUNAS BARU LAMPUNG IDRI125.........ccocoiiiiiiiiiiiiiincienc, 573,000 45,491 31,723
TUPPERWARE BRANDS CORP........ccoiiiiiiiiiiiiiiiece e, 43,217 1,786,420 2,366,563
TURK HAVA YOLLARI TRY ...t 705,378 1,175,260 1,240,174
TURKIYE HALK BANKASI......... 870,277 5,963,039 6,808,437
TURKIYE VAKIFLAR BANKASI................. 7,059,295 12,046,808 14,675,153
TW TELECOM INC 156,107 2,458,300 4,005,706
TWINDISC INC.........coovies 85,000 1,956,716 1,571,650
TYC BROTHER IND TWD10............ 230,474 115,727 92,159
TYCO INTERNATIONAL LTD SHS... 658,091 26,064,216 34,780,109
TYSON FOODS INC...... 833,105 13,863,088 15,687,367
UBE INDUSTRIES Y50 502,502 1,464,491 1,158,796
UBI BANCA SCPA EUR2.5.......ociiiiiiiiiiie e 426,782 2,659,095 1,391,932
UBIQUOSS INC.....ooiiiiiiiiiiiiic i 10,469 65,193 38,755
UBISOFT ENTERTAINMENT NPV(POST......cocooiiiiiiiiiieee 62,481 605,440 418,183
U-BLOX HOLDING AG CHF0.90 REGD...........ccccoeviiiiiiiiienen, 912 46,066 37,578
UBM PLC ... e 202,628 1,938,869 1,857,610
UBS AG CHFO.1 (POST....oiiiiiiiiieieeree e 4,497,952 75,239,063 52,511,748
UCB S A NPV ..o 54,810 2,388,758 2,771,136
UDR INC ...t 519,349 11,998,600 13,419,978
UE E&C LTD...ciiiiiiiieie e 94,000 52,397 42,296
UEXLTD JPYS50.....ccoiiiiiiiiiiiiiii i 7,600 88,615 21,431
UFLEX LIMITED......ccoiiiiiiiiicii i 316,387 1,351,838 624,728
UGI CORP.....tiiiiiiiiicci i 176,103 4,175,185 5,182,711
ULKER BISKUVI SANAYI AS TRY1....oooiiiiiiiiiieiiii e 27,222 90,299 104,451
ULTA SALON COSMETICS & FRAGRAN...........cccceviiiiiiiiinee 159,261 7,563,796 14,871,792
ULTRA PETROLEUM CORP.....ccvviiiiiiiiiiiiecc e 148,948 6,832,964 3,436,230
ULTRAPAR PARTICIPACOES SA.........ccoiiiiiiiiiciien i, 14,645 313,528 332,149
ULTRATECH CEMENT LTD INRIO.....cociciiiiiiiiiiiiiienieeee 13,663 385,360 371,092
ULTRATECH INC......oiiiiiiiiiiie e 170,000 2,324,093 5,355,000
UMICORE NPV....ooiiiiiiiii e 101,313 5,144,687 4,676,137
UMS HOLDINGS LTD SGDO.05.........cccooiiiiiiiiiiiicciieec e 759,000 283,949 242,655
UMW HLDGS BHD MY$1 MSE LISTING.......c.cccorveiiierienreeen 310,700 792,796 893,305
UNDER ARMOUR INC.......ciiiiiiiiiiiiiiece e 32,834 2,491,744 3,102,156
UNIBAIL-RODAMCO SE EURS.......cccoiiiiiiiiiieiiice s 122,642 23,235,687 22,583,194
UNICHARM CORRP..........ccvvvrennn 56,761 2,319,206 3,233,222
UNICREDIT SPA........ 5,316,360 30,375,357 20,105,245
UNIDEN CORP NPV......cooooiiiiiiiiiiciiiies 50,000 228,950 132,222
UNILEVER NV CVA EURO.16.......... 3,212,409 97,012,552 107,563,931
UNILEVER PLC ORD GBP0.031111... 1,475,208 46,994,826 49,607,657
UNION BNK OF INDIA INRLO........ccoiiiiiiiiiiciiiiie e 157,133 620,420 588,457
UNION PACIFIC CORP......cvviiiiiiiiiiii i 691,212 49,809,834 82,468,504
UNIPRES CORP JPY50......ccciiiiiiiiiiiiiiie e 78,437 767,963 2,028,018
UNIT CORP ... 131,036 4,894,734 4,833,918
UNITE GROUP ORD GBPO.25.........cocciiiiiiieiiiie e 275,000 973,166 832,455
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UNITED CONTINENTAL HOLDINGS IN.......cocooiiiiiiiiiiiiiiiiiins 328,189 6,392,466 7,984,838
UNITED INTERNET AG NPV REGD........ccccccooviiiiiiiiiniiine, 48,169 875,738 828,296
UNITED MICRO ELECTRONICS TWS$10......ccoooierieiiieiieeninenns 36,285,000 13,191,835 15,662,590
UNITED NATL INC....oooiiiiiiiiiiii i 127,500 3,630,846 6,994,650
UNITED OVERSEAS BANK SGS1.......ccoiiiiiieriienreiieenieeneeane 1,825,289 26,515,888 26,886,559
UNITED PARCEL SERVICE INC.........cooiiiiiiiiiiiiin, 779,449 46,437,895 61,389,403
UNITED RENTALS INC....oiiiiiiiiiiiie e 92,624 3,057,849 3,152,921
UNITED STATES CELLULAR CORP........ccceiiiiiiiiiiiciiiec, 10,579 436,367 408,561
UNITED STATES STEEL CORP.......cociiiiiiiiiiiiiceee e 111,313 5,533,329 2,293,048
UNITED TECHNOLOGIES CORP........ccovciiiiiiiiiiiiiiiciece, 1,616,550 107,681,500 122,098,022
UNITED THERAPEUTICS CORP......eteiiiiiiiiiiiciie e 164,264 7,780,462 8,111,356
UNITED URBAN INVES UNITED........cccoiviiiiiiiiiiiiinec e 632 742,358 680,396
UNITED UTILITIES GROUP PLC.......coociiiiiiiiiiiiieiee s 476,433 4,559,644 5,044,014
UNITEDHEALTH GROUP INC......ccooiiiiiiiiiiiiiiiecs 1,452,664 49,326,700 84,980,844
UNIVERSAL AMERICAN CORP.......oviiiiiiiiiiiciii e 155,750 1,686,224 1,640,048
UNIVERSAL HEALTH SERVICES INC.........cocoviiiiiiniiiiicn, 69,145 1,819,957 2,984,298
UNIVERSAL TECHNOLOGIES HOLDING.... 530,000 41,077 25,623
UNS ENERGY CORPORATION................ 42,500 1,188,433 1,632,425
UNUM GROUP.........cccviiiiiiiiies 382,101 8,318,122 7,309,592
UOL GROUP LIMITED SGD1.. 531,280 2,064,702 2,067,580
UPM-KYMMENE OY NPV.... 680,346 11,612,012 7,684,199
URBAN OUTFITTERS INC.. 331,946 8,804,234 9,158,390
URS CORP.... 199,774 8,737,114 6,968,117
US BANCORP.......ooiiiiiiiiiiic 2,233,002 56,293,203 71,813,344
USEN CORP JPY 5000.......cccoiiiiiiiiiiiiiiiiiiiiiie i 62,460 110,303 57,928
USG PEOPLE NV....cooiiiiiiiiiiiiiicic e 15,120 136,318 108,412
U-SHIN Y50.....coiiiiiiiiii i 6,900 56,638 48,341
USHIO ELECTRIC NPV......oiiiiiiiiiiiiiie 52,211 915,707 641,268
USI FAR EAST TWDI0.....oiiiiiiiiiiiiie e 5,701,976 2,419,503 5,103,827
USS JPY50.....oiiiiiiiiiiii i 10,927 872,594 1,176,375
UTD MIZRAHI BANK ILSO.0L......ocoiiiiiiiiiiieiiiie e 61,519 622,275 469,995
UTI WORLDWIDE INC SHS.......ccoiiiiiiiiii e 1,937,339 27,540,923 28,304,523
UXC LTD NPV ..ot 69,387 43,812 40,186
VALE SA. ..ot 399,784 12,403,381 7,935,712
VALEANT PHARMACEUTICALS INTL.....ocoiiiiiiiiiiiiniicieee 277,667 13,449,159 12,439,111
VALERO ENERGY CORP.........cocvviiiiiiiiiiiiiic e, 539,331 11,618,171 13,024,844
VALIANT PETROLEUM PLC ORD GBPO.........cccccoviiririiieen, 45,100 395,705 268,270
VALIDUS HOLDINGS LTD COM SHS.........ccoiiiiiiiiiiiiiciiees 255,965 6,475,818 8,198,559
VALLEY NATIONAL BANCORP........cocoiiiiiiiiiiiiiei e 152,418 1,990,553 1,615,631
VALLOUREC (USINATUB DE LOR........cooiiiiiiiiciiecc 268,676 22,731,834 10,968,789
VALMONT INDUSTRIES INC.......ooviiiiiiiiiiieiee e 102,530 5,835,981 12,403,054
VALORA HOLDING AG BERN CHF1.......cccoooiiiiiiiiinciiece, 416 88,100 77,486
VALSPAR CORP.....oiiiiiiiii et 92,055 2,680,129 4,831,967
VALUEACT CAPITAL PARTNERS ll.....ccocviiiiiiiiiiiiiiieee 125,642,599 127,034,952 125,642,599
VANGUARD INTL SEMICONDUCTO........ccocveiiiiiiiiiiie e 647,000 356,283 300,930
VANTIV INC. ..o 30,467 702,453 709,576
VARIAN MEDICAL SYSTEMS INC.......cooiiiiiiiiiiiiiiiis 142,204 7,056,969 8,641,737
VARITRONIX INTL HK$0.25......... 72,000 45,654 30,260
VCA ANTECH INC.........ccene 67,630 1,489,950 1,486,507
VE WONG TWD10..... e 1,754 1,262 1,142
VECTREN CORP..........cceeennn. 63,324 1,592,661 1,869,324
VEDANTA RESOURCES PLC... 141,899 2,955,362 2,029,761
VENTAS INC. .ot 435,632 19,674,746 27,497,092
VEOLIA ENVIRONMENT EURS.0......cociiiiiiiiiiiiiie, 235,967 6,016,747 2,989,748
VERBUND AG......coiiiiiiiiiiiiiic e 47,552 1,811,755 1,090,450
VERIFONE SYSTEMS INC........ooccoiiiiiiiiiiiie e, 104,387 4,366,138 3,454,166
VERIPOS INC NPV.....ooiiiiiiiiiii e 45,123 14,880 15,083
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VERISIGN INC....oooiiiiiiii i 165,115 4,762,615 7,194,061
VERISK ANALYTICS INC.....ccvviiiiiiiiiiiiiic e 202,315 7,650,857 9,966,037
VERIZON COMMUNICATIONS INC.......coooiiiiiiiiiiiiiiiiieeee 2,980,402 93,011,904 132,449,065
VERMILION ENERGY INC.......coooiiiiiiiiiiiicciie v, 64,402 2,959,513 2,904,076
VERTEX PHARMACEUTICALS INC......ccccoiiiiiiiiiiieciie, 341,359 9,667,543 19,088,795
VESTEL ELECTRONIK TRY L.t 229,663 378,017 265,382
VETROPACK HLDG ST CHF50 (BR)......cccvveiiiiiiiiiiieiiecee 45 72,635 79,255
VE CORP ..ot 173,251 17,589,057 23,120,346
VIACOM INC ... .ottt 1,110,733 41,513,170 52,226,666
VIANINI LAVORI EURL......ooiiiiiiiiiiiine e 1,397 8,634 5,212
VICTORY CITY INTL HKDO.OL......ccoiiiiiiiiiiieiiiie e 1,234,000 255,052 122,496
VIENNA INSURANCE GROUP NPV(BR)......cccoooviniiiiiiiiiene 19,100 1,001,716 772,735
VIJAYA BANK INRLO.....ooiiiiiiiiiiicciie e 480,895 1,207,114 501,264
VILLAGE ROADSHOW LIMITED ORD..........ccocvviiiiiiiiiineee, 6,435 21,511 20,778
VINCI EUR2.50 (POST SUBDIVISIO........cocoviiiiiiiiiiiiciiiees 354,133 19,435,003 16,531,638
VINDA INTERNATIONAL HLDGS LTD.....cccovviiiiiiiiiiiciiiiees 581,000 854,571 858,372
VIRGIN MEDIA INC 214,656 2,429,447 5,235,460
VISAINC....ccoiiviiiiiie B 533,222 40,327,136 65,922,236
VISHAY INTERTECHNOLOGY INC.... s 612,401 4,536,707 5,774,941
VISHAY PRECISION GROUP INC... 35,771 431,815 499,005
VISTEON CORP/NEW... 40,562 2,599,236 1,521,075
VITAMIN SHOPPE INC. 110,500 2,502,015 6,069,765
VITERRA INC................ 157,288 1,873,064 2,491,737
VIVENDI SA EURS.5......oiiiiiii e 1,489,191 36,424,701 27,648,620
VMWARE INC.....iiiiiiiii s 70,875 4,047,070 6,452,460
VOCERA COMMUNICATIONS INC......cccooiiiiiiiiiiiiiiiec s 93,500 1,966,034 2,504,865
VODACOM GROUP LIMITED ZARO.OL........cccoeiieiiiiiiiiieeeee 22,983 271,558 261,065
VODAFONE GROUP.........cooiiiiiiiiiiiiiiii s 70,757,529 189,605,594 198,931,016
VOESTALPINE AG.....ociiiiiiiiiiiiiiiiiie e 239,339 7,829,904 6,334,355
VOLKSWAGEN AG ORD NPV.....ccccooiiiiiiiiiiiiie 14,682 2,199,693 2,214,436
VOLTERRA SEMICONDUCTOR CORP.......ccceeiiiiiiiiiiciiieee 126,225 2,868,377 2,959,976
VOLVO (AB) SER B NPV (POST)....ccoiiiiiiiiiieiieiie e 693,343 10,608,595 7,910,402
VORNADO REALTY TRUST ..ottt 207,834 14,806,862 17,453,899
VST HLDGS HKDO.10.....coiiiiiiiiiiiiiiiinc e 692,000 164,406 119,543
VT HOLDINGS CO LTD NPV....ooiiiiiiiiiiiiiiicei e 23,400 104,565 226,698
VULCAN MATERIALS CO....oooviiiiiiiiiiiiiiiciiic i 100,023 5,589,918 3,971,913
WABCO HOLDINGS INC......ooiiiiiiiiiiiieiiiee e 49,836 1,319,655 2,637,819
WABTEC CORP/DE.......c..ciiiiiiiiiiieiiiet et 41,446 1,726,651 3,233,202
WACKER CHEMIE AG NPV (BR).......cooiiiiiiiiiieiiiciecc s, 7,709 1,419,786 530,244
WADDELL & REED FINANCIAL INC.......occvviiiieiiiiiiieieeeees 66,732 1,505,707 2,020,645
WAJAX CORP....ooeiiiiiiii i 14,128 554,781 667,700
WAKITA Y50, ittt 7,000 53,848 50,971
WALGREEN CO....oooiiiiiiiiiiiiiiie e 1,623,040 52,596,158 48,009,523
WAL-MART STORES INC......cccooiiiiiiiiiiiiiii e 2,265,569 123,253,762 157,955,471
WALSIN TECHNOLOGY TWDI10........oetiiiiiieiiiiieiiiee e 452,891 273,476 109,718
WALT DISNEY CO/THE.......cccoiiiiiiiiiiiiii e 1,955,731 57,822,483 94,852,954
WALTER ENERGY INC.....cccooiiiiiiiiiiii i 48,281 2,970,321 2,132,089
WARABEYA NICHYO JPY50.............. 34,744 454,549 553,884
WARNER CHILCOTT PLC CLASS A... s 129,507 3,024,447 2,320,765
WARTSILA 'B'EUR3.S................ 83,526 2,996,191 2,733,706
WASHINGTON FEDERAL INC...... 82,570 1,400,000 1,394,607
WASHINGTON POST CO/THE.................. 3,278 1,378,149 1,225,382
WASHINGTON REAL ESTATE INVESTM.....cccooiiiiiiiiiiiiee, 66,250 1,990,373 1,884,813
WASTE CONNECTIONS INC......cooiiiiiiiiiiiiiicice s 374,418 6,764,948 11,202,587
WASTE MANAGEMENT INC......ccooiiiiiiiiiiiiee e 948,980 31,429,914 31,695,932
WATABE WEDDING COR JPYS50.......cccciiiiiiiiiiiiiiiienciieees 22,321 350,686 203,096
WATERS CORP ...ttt 68,728 3,517,158 5,461,814
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WATSCO INC....oiiiiiiiiiiii s 63,750 2,260,794 4,704,750
WATSON PHARMACEUTICALS INC......ccoociiiiiiiiiiieie 98,485 3,799,648 7,286,905
WATTS WATER TECHNOLOGIES INC........cccoeiieiiiiiiieee 110,500 3,233,736 3,684,070
WEATHERFORD INTERNATIONL LTD.....cocoviiiiiiiiiiiiiiciiieees 152,876 2,603,645 1,930,824
WEIGHT WATCHERS INTERNATIONAL.......ccocoiiiiiiiiiiies 21,014 1,637,342 1,083,482
WEINGARTEN REALTY INVESTORS........ccoccoiiiiiiiiiiiciens 93,585 1,886,017 2,465,029
WEIR GROUP ORD 12.5P......cccciiiiiiiiiiiiiiciiiie e 346,806 9,055,647 8,322,402
WELLPOINT INC.....iiiiiiee e 359,097 17,934,734 22,906,798
WELLS FARGO & CO....oooiiiiiiiiiiieiiie et 6,619,373 192,664,790 221,351,833
WELLYPOWER OPTROMICS.........cccooiiiiiiiiiiicie, 479,000 482,060 210,770
WENDEL EURA........coiiiiiiii i 16,356 1,700,688 1,209,694
WENDYS CO.ooiiiiiiiiiiiiiee ettt 216,597 891,081 1,022,338
WERELDHAVE NV EURIO.......coooiiiiiiiiiiiiiic e 10,500 767,093 673,847
WESCO INTERNATIONAL INC.....c.ooooiiiiiiiiiciiiciiiees 33,687 928,399 1,938,687
WESFARMERS ORD NPV.....cciiiiiiiiiiiiicci e 654,631 20,351,975 20,063,782
WESSANEN(KON) CVA EURL(POST.....cccooiiiiiiiiiiiieiiieiens 57,007 234,334 167,116
WEST FRASER TIMBER CO LTD............. 16,421 636,087 827,292
WEST JAPAN RAILWAY CO JPY50000. 203,687 8,080,997 8,373,147
WESTAR ENERGY INC.........cccvvennnn. S 97,560 2,091,609 2,921,922
WESTERN DIGITAL CORP........cccccovvennne 380,982 11,439,988 11,612,331
WESTERN ENERGY SERVICES CORP... 24,119 191,719 135,329
WESTERN UNION CO/THE.................... 1,291,425 22,313,976 21,747,597
WESTFIELD GROUP NPV DFD.... 2,968,052 28,778,745 28,902,816
WESTFIELD RETAIL TRUST ... 3,180,208 8,597,955 9,290,636
WESTLAKE CHEMICAL CORP.......ocooiiiiiiiiiiiicc i 15,425 787,376 806,111
WESTON (GEORGE) LTD....coiiiiiiiieiieerie e 25,551 1,717,826 1,449,674
WESTPAC BANKING CORP NPV.......ccociiiiiiiiiiiincie, 2,264,747 53,589,125 49,052,849
WEYERHAEUSER CO......cccoooiiiiiiiiiiiiic e 562,282 13,032,009 12,572,626
WH SMITH PLC GBPO........coiiiiiiiiiiiieiiccceee e 1,052,123 7,971,075 8,985,352
WHARF HOLDINGS HKS1.......oooiiiiiiiiiieiiceenee e 2,237,573 13,984,590 12,274,149
WHEELOCK & CO LTD HKDO.50........ccccoiiiiiiieiiiiiciieeeiee 455,237 1,711,268 1,713,701
WHIRLPOOL CORP......cociiiiiiiiiiiiii s 110,831 8,411,106 6,778,424
WHITBREAD.......coiiiiiiiiiii s 88,547 2,402,789 2,816,518
WHITE MOUNTAINS INS GRP INC......cccooiiiiiiiiiiiiiinies 4,614 1,420,505 2,407,355
WHITEHAVEN COAL LIMITED NPV......coooiiiiiiiiiiincc, 318,988 1,744,694 1,356,961
WHITING PETROLEUM CORP.........cooviiiiiiiiiiiiiiiies 121,709 4,512,619 5,004,674
WHOLE FOODS MARKET INC.......cocoiiiiiiieiiiie e 156,882 6,603,858 14,953,992
WILLIAM DEMANT HOL DKKIL.....coiiiiiiiiiieeiiiiiece e 13,036 1,159,167 1,171,598
WILLIAM HILL PLC..coiiiiiiii e 317,263 1,100,451 1,407,244
WILLIAMS COS INC/THE.......cooiiiiiiiiiiiiccieecee e 700,130 13,250,120 20,177,747
WILLIAMS-SONOMA INC.....oooiiiiiiiiiciiie e 75,915 1,552,341 2,654,748
WILMAR INTERNATIONAL LTD...ovviiiiiiiiiiiieie e 956,445 3,793,833 2,725,581
WINBOND ELECTRONIC TWDI0.......coociiiiiiiiieiiiie e 5,798,000 1,690,193 869,166
WINDSTREAM CORP.....tviiiiiiiiiitiiiiee e 574,397 6,035,654 5,548,675
WING HANG BANK HKSL.....cccviiiiiiiierieerecne e 265,891 2,664,784 2,565,725
WING TAI HOLDINGS SG$ 0.25.......cccoiiiiiiiiiiieiiieeeee e 2,339,000 5,233,466 2,464,923
WIRECARD AG......oiiiiiiiiiiiiiicc i 31,396 555,489 609,201
WISCONSIN ENERGY CORP... 224,413 5,370,683 8,880,022
WISTRON CORP TWD10.......... 5,194,391 7,894,995 6,344,162
WMS INDUSTRIES INC. e 1,629,463 41,700,289 32,507,787
WOCKHARDT INRS.......... 32,815 401,095 549,160
WOLSELEY ORD GBPO.10........ccocoiiiiiiiiiiiiciiiecce, 734,606 17,685,966 27,387,622
WOLTERS KLUWERS COM EURO.12........cccoviiiiiiiiniiiciieene 150,258 3,184,677 2,389,282
WOLVERINE WORLD WIDE INC.......cccviiiiiiiiiiiieee e 170,000 4,849,109 6,592,600
WOODSIDE PETROLEUM NPV......cccoiiiiiiiiiiiciiieeen 451,037 19,333,853 14,341,646
WOODWARD GOVERNOR CO......cccoooviiiiiiiiiiiienieeciees 238,000 4,179,543 9,386,720
WOOLWORTHS HLDGS ZARO0.0015........cccociieiiiiiiiniieeiiieee 1,343,515 4,451,517 8,253,126
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WOOLWORTHS LIMITED ORD A$0.25........cccooiiriieniienieeniene 657,229 18,020,400 18,054,961
WOORI FINANCE KRWS000.........cccooiiiiiiiiiiciiiic s 1,290,260 14,139,081 14,025,185
WORKSPACE GROUP PLC REIT SHS.......cccciiiiiee 23,547 84,152 86,237
WORLD FUEL SERVICES CORP..........ccocoeiviiiiiiiiiiciieccie 55,536 1,989,772 2,112,034
WORLEYPARSONS LTD NPV....oooiiiiiiiiiiiiiiiiiiic i, 508,315 13,172,881 13,078,312
WOWOW INC JPY5000.......cccciiuiiiiiiiiiiiiieiiiiecs e 60 104,177 128,136
WPP PLC ORD GBPO.10......cccciiiiiiiiieiiiiceiiee e 1,849,981 20,859,866 22,429,389
WPX ENERGY INC....cooiiiiiiie et 153,612 1,630,323 2,485,442
WR BERKLEY CORP......cctiiiiiiiiiiiiicrce e 85,739 2,352,285 3,336,962
WR GRACE & CO....viiiiiiiiiiiii e 103,285 4,777,602 5,210,728
WW GRAINGER INC......cooiiiiiiiiiiii e 98,881 12,372,247 18,910,002
WYNDHAM WORLDWIDE CORP........cccoiiiiiriiiieeiiiiiiiieee e 138,043 2,894,908 7,280,388
WYNN MACAU LTD....ooiiiiiiiieiiiee e 2,757,391 7,940,874 6,405,717
WYNN RESORTS LTD.cccoviiiiiiiiiiiiie et 177,300 19,119,082 18,389,556
XCEL ENERGY INC....coiiiiiiiiiiiicci e 474,076 9,748,822 13,468,499
XCHANGING PLC ORD GBPO0.05 (WI)....coeiiiiiiiiiiiciiieiieeene 49,411 81,182 78,274
XEROX CORP 1,042,105 9,030,075 8,201,366
XILINX INC.....ovviiiiiiiiiiiiiieee s 291,032 7,458,842 9,769,944
XINYUAN REAL ESTATE CO LTD... 203,688 666,188 619,212
XL GROUP PLC.......coocvviiiiiiiiiiiie 408,130 6,080,549 8,587,055
XSTRATA COM STK USDO0.50... 2,733,166 51,605,236 34,234,658
XYLEM INC/INY ..ooovviiiiiiiiiens 241,755 6,774,898 6,084,973
YAGEO CORP 5,842,000 1,006,725 1,708,519
YAHOO JAPAN CORP NPV....ccociiiiiiiiiiiiciiic e 7,244 2,382,427 2,335,076
YAHOO! INC....ooiiiiiiiii i 941,720 14,146,700 14,907,428
YAKULT HONSHA Y50.......cociiiiiiiiiiiiiiiicc e 48,234 1,339,639 1,886,077
YAMABIKO CORPORATION NPV......ccccoiiiiiiiiiiii i 9,248 180,191 119,961
YAMADA DENKI CO NPV...ooiiiiiiiiiiiiiiee e 43,340 2,773,450 2,202,578
YAMAGUCHI FIANCIAL GROUP INC.......cceeiiiiiiiiiieiiiceee, 104,889 934,283 921,509
YAMAHA CORP Y50......coiiiiiiiiiiiiiiiiiciiie e 78,665 864,123 803,509
YAMAHA MOTOR CO Y50......cccoiiiiiiiiiiieiiieeiiee e 139,379 2,200,549 1,318,851
YAMAICHI ELECTONICS 1/50.......cccoiiiiiiiiiiiiiee e 13,500 63,027 27,409
YAMANA GOLD INC.....ooiiiiiiiiiiieiiiie e 929,015 13,004,728 14,316,372
YAMATO HOLDINGS CO LTD NPV......oovciiiiiiiiiiiiiciiincen 186,599 2,905,061 2,991,103
YAMATO KOGYO NPV....ooiiiiiiiiiiiiiiie e 158,017 4,140,574 4,372,748
YAMAZAKI BAKING CO Y50......cccciiiiiiiiiiiiiciiiec e 54,854 671,644 717,041
YAMAZAWA CO LTD oot 200 2,929 3,509
YAMAZEN CO Y50......cciiiiiiiiiiiiiiiiiin i 7,900 58,691 61,089
YANGZIJIANG SHIPBUILDING NPV.....coccoiiiiiiiiiiiiieiice, 955,551 1,216,614 754,303
YARA INTL NOKL.70....cuiiiiiieiiiiiiiie e 93,090 4,446,537 4,052,804
YASKAWA ELECTRIC MFG Y50.......ccciiiiiiiiiiie e 200,639 1,851,915 1,508,753
YELLOW HAT JPYS50.....cciiiiiiiiiiiiiiiiin e 5,200 51,381 88,242
YEM CHIO COM LTD TWD10.....coiiiiiiiiiiiiiiieeeieee e 536,000 519,673 495,914
YES BANK NPV...ooiiiiiiii e 195,880 1,346,756 1,190,681
YOKOGAWA ELECTRIC CORP Y50......cccccoviiieiiiiieiiicesiennn 144,212 1,123,976 1,478,449
YOKOHAMA RUBBER CO Y50.......cccciiiiiiiiiiiiciiiieccieccieeee 1,062,000 4,789,553 7,946,033
YONEKYU CORP Y50......cccoiiiiiiiiiiiiiiiiiiine i 90,500 1,042,641 891,503
YOROZU CORP Y50..... 6,800 145,194 110,791
YOUNGONE CORP................ 12,460 79,615 342,138
YOUNGONE CORP KRW500....... 1,570 36,668 87,317
YUANDA CHINA HOLDINGS LTD. 372,000 72,531 40,764
YUASA TRADING CO Y50............... 62,000 103,510 111,117
YUE YUEN INDL HLDG HKDO.25.........ccoociiiiiiieeiiiiie e 2,658,383 8,426,865 8,293,685
YUM! BRANDS INC.....oooiiiiiiiiiiiiiie et 534,468 21,796,586 34,430,429
ZAPPALLAS INC NPV...ooiiiiiiiiieii e 43 62,156 39,664
ZARADOYA-OTIS EURO.L.......cooiiiiiiiiiiiiiiiiei e 73,119 1,015,780 814,711
ZARDOYA-OTIS EURO.10......ccoiiiiiiiiiiieiieiceiee e 73,119 48,730 39,622
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ZEBRA TECHNOLOGIES CORP..........cccovvimiiricerceenencieenenn. 184,626 6,309,697 6,343,749
ZENSAR TECHNOLOGIES LTD INRIO.......coorvmirincininiieas 20,358 70,155 94,853
ZIMMER HOLDINGS INC....c...coouiiiiniiiiisiseisceseecss s 322,980 18,536,677 20,786,993
ZIONS BANCORPORATION. .....coovviiininiininciiniscenisnenieeas 142,370 3,163,577 2,764,825
ZODIAC AEROSPACE NPV.....coiviiiiiiiincissiciseesissiseeees 50,296 4,304,537 5,111,996
ZUARI HLDGS LTD INRIO......coumimimiiiieicieiceise s 4,974 45,926 36,565
ZUARI INDUSTRIES LIMITED......... 4,974 27,739 11,055
ZURICH INSURANCE GROUP AG 310,520 68,903,165 70,043,339
ZYNGA INC...oovoiiici e 101,353 1,278,261 551,360

TOTAL STOCKS.....coiitiiitnssstisssss bbb bbb ssass b ssssss s ssans 33,967,542,049 36,850,871,002
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ADJUSTABLE RATE MORTGAG 10 5A1........... VARIABLE RATE 1/25/2036 Caa3 477,649 491,394
ADVANCED MICRO DEVICES INC................... 8.125 12/15/2017 B+ 1,493,625 1,627,500
ADVANCED MICRO DEVICES INC................... 7.750 8/1/2020 B+ 153,750 165,000
ADVANTAGE SALES 2ND LIEN 12/10.............. ZERO COUPON 6/18/2018 NR 1,674,500 1,688,661
AEGON FUNDING CO LLC........coccviiiriiiccien, 5.750 12/15/2020 A3 979,178 1,054,183
AEGON NV. .. 4.625 12/1/2015 A3 7,635,414 8,155,998
AES CORP/THE.........oiiiiiiiiiie e 8.000 10/15/2017 Ba3 591,000 682,500
AES CORP/THE.......oooiiiiiiieeee e 8.000 6/1/2020 Ba3 860,625 1,032,750
AES CORP/THE.........ooiiiiiiiiiiiec, 9.750 4/15/2016 Ba3 1,736,000 1,896,000
AES CORP/THE 144A........coooiiiiiiiiiiiee 7.375 7/1/2021 Ba3 3,273,488 3,571,125
AES RED OAK LLC......ooiviiiiiiiiiiiin e, 8.540 11/30/2019 B2 115,846 128,921
AINSWORTH LUMBER CO LTD..........cccvvrennenn. 11.000 7/29/2015 Caal 1,368,891 1,234,125
AIR CANADA 144A........cooiiiiiiiiiiiiieee 9.250 8/1/2015 B2 958,494 982,388
AIR CANADA 144A.......ccooiiiiiiieiiiiiiiieieee e 12.000 2/1/2016 Caa2 66,763 61,775
AIRCASTLE LTD....ooviiiiiiiiiiiiciie s 6.750 4/15/2017 Ba3 1,295,000 1,307,950
AIRPORT CORP NT....cccooiiiiiiiiiiiiiieiec 7.520 11/18/2013 NR 1,492,734 1,536,874
AK STEEL CORP......coviiiiiiiiiiccie 7.625 5/15/2020 B2 905,000 764,725
ALABAMA PWR CO SR NT.....cccoiviiiniiiice, 5.500 10/15/2017 A2 5,201,222 5,879,477
ALCATEL-LUCENT USA INC.......cocoiiiiiiiiiniee 6.500 1/15/2028 B2 220,738 162,000
ALCOA INC......coiiiiiiiiiiii e 6.750 7/15/2018 Baa3 2,990,520 3,356,766
ALFA BANK OJSC VIA ALFA BOND I.... . 7.875 9/25/2017 BB 195,250 201,300
ALGOMA ACQUISITION CORP..........cccvvrrnnnn. 9.875 6/15/2015 CCcC- 1,671,225 1,618,725
ALIXPARTNERS (COV-LITE 5/12)........cccccuneee. ZERO COUPON 5/29/2019 NR 1,477,500 1,480,500
ALLBRITTON COMMUNICATIONS CO............. 8.000 5/15/2018 B2 4,629,798 4,848,800
ALLIANCE DATA SYSTEMS COR 144A............ 6.375 4/1/2020 NR 1,250,000 1,281,250
ALLISON TRANSMISSION INC 144A................ 7.125 5/15/2019 B3 3,593,388 3,732,150
ALLY FINANCIAL INC....viiiiiiiiiiic e 4.500 2/11/2014 B1 14,193,750 14,800,750
ALLY FINANCIAL INC....ocovviiiiiiiiiiiiniiccieee 7.500 9/15/2020 Bl 619,475 702,344
ALLY FINANCIAL INC.....iiiiiiiiiiie e 4.625 6/26/2015 Bl 3,724,125 3,773,250
ALLY FINANCIAL INC.....covoviiiiiiiiiiiniecciee 8.000 11/1/2031 Bl 542,025 571,948
ALROSA FINANCE SA......cociiiiiiiiiec e, 7.750 11/3/2020 BB- 202,500 209,454
AMC ENTERTAINMENT INC.........cccoviiiiinnnn. 9.750 12/1/2020 CcccC 1,276,891 1,377,000
AMC NETWORKS INC 144A.........coooiriiiieen, 7.750 7/15/2021 B2 2,079,500 2,287,688
AMEREN UN ELEC 1ST MTG BD.............ccue... 5.100 10/1/2019 BBB+ 4,997,850 5,834,872
AMERICA MOVIL SABDE CV........cocvieiiiieee 2.375 9/8/2016 A- 607,212 622,052
AMERICA MOVIL SABDE CV.......ccccoevviieinnn. 8.460 12/18/2036 A- 1,468,294 1,246,170
AMERICAN AXLE & MANUFACTURING............ 7.875 3/1/2017 B- 448,750 516,250
AMERICAN CASINO & ENTERTAINMEN.......... 11.000 6/15/2014 B3 533,839 556,500
AMERICAN EXPRESS CENTURION BAN......... 6.000 9/13/2017 A- 5,784,335 6,100,084
AMERICAN EXPRESS CO.......ccccooocviiiiiiiicen, 7.000 3/19/2018 BBB+ 11,926,000 12,245,362
AMERICAN EXPRESS CREDIT CORP.............. 2.800 9/19/2016 A- 21,981,740 22,907,369
AMERICAN EXPRESS CREDIT CORP.............. 2.375 3/24/2017 A- 9,981,550 10,213,799
AMERICAN HOME MORTGAGE | 2 4A1........... VARIABLE RATE 9/25/2045 Ba3 561,358 550,940
AMERICAN HOME MORTGAGE |4 1A1........... VARIABLE RATE 11/25/2045 Caa2 407,203 384,987
AMERICAN INTERNATIONAL GROUP I............ 6.250 5/1/2036 BBB 2,984,610 3,422,948
AMERICAN INTERNATIONAL GROUP I............ 6.250 3/15/2037 BB 175,625 182,000
AMERICAN INTERNATIONAL GROUP | VARIABLE RATE 5/15/2058 BB 2,491,638 2,563,275
AMERICAN INTERNATIONAL GROUP I... 8.250 8/15/2018 BBB 4,823,283 4,913,559
AMERICAN INTERNATIONAL GROUP I... 4.250 9/15/2014 BBB 2,262,442 2,359,207
AMERICAN INTERNATIONAL GROUP I... 3.800 3/22/2017 BBB 1,995,940 2,036,322
AMERICAN INTERNATIONAL GROUP I... 5.450 5/18/2017 BBB 3,790,000 5,403,453
AMERICAN INTERNATIONAL GROUP I... . 5.850 1/16/2018 BBB 5,772,762 6,064,327
AMERICAN PRESIDENT COS LTD SR............. 8.000 1/15/2024 NR 1,905,000 1,380,000
AMERICAN RENAL HOLDINGS CO INC........... 8.375 5/15/2018 B2 721,979 740,250
AMERICAN RESIDENTIAL SERV 144A............. 12.000 4/15/2015 B2 703,008 715,750
AMERICAN STANDARD AMERICA 144A.......... 10.750 1/15/2016 Caal 465,000 403,388
AMERICAN STORES CO......cocooiiiiiiiiiiiiiiiiins 8.000 6/1/2026 B2 792,730 876,750

62 STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT TRUST FUND AS OF JUNE 30, 2012

FIXED INCOME

NAME COUPON RATE MATURITY RATING COST FAIR VALUE
AMERICAN STORES CO......cocooiiiiiiiiiiiiiiiins 7.900 5/1/2017 B2 519,750 509,906
AMERIGAS FINANCE LLC / AMERIGA............. 6.750 5/20/2020 Ba2 3,755,468 3,825,000
AMERIGAS FINANCE LLC / AMERIGA............. 7.000 5/20/2022 Ba2 537,950 545,900
AMERIQUEST MORTGAGE SECU R7 M2........ VARIABLE RATE 9/25/2035 CCC 910,996 791,159
AMERISTAR CASINOS INC.......cooiiiiiiiiiieis 7.500 4/15/2021 B3 2,015,000 2,140,000
AMGEN INC........ooiiiiiiiii s 5.150 11/15/2041 BBB 3,836,229 4,008,614
AMGH MERGER SUB INC 144A...........ccccoueee. 9.250 11/1/2018 B2 3,601,430 3,640,000
ANHEUSER-BUSCH COS LLC...........ccceevnenne 4.500 4/1/2018 A3 2,789,500 2,826,925
ANHEUSER-BUSCH COS LLC...........cceeevinee. 5.500 1/15/2018 A3 12,467,210 13,507,561
ANHEUSER-BUSCH INBEV WORLDWIDE........ 3.000 10/15/2012 A3 4,992,600 5,033,850
ANHEUSER-BUSCH INBEV WORLDWIDE........ 5.000 4/15/2020 A3 4,969,050 5,848,216
APC OPERATING PARTNERSHIP LP............... 8.000 12/31/2031 NR 1 1
APERAM 144A......ccccoiiiiiiiiiii i, 7.750 4/1/2018 B2 763,344 637,500
APERAM 144A. .. ..o 7.375 4/1/2016 B2 550,875 473,000
APPLIED MATERIALS........ccooiiiiiiiiicieees 7.125 10/15/2017 A3 5,611,257 6,234,300
APPLIED MATERIALS INC........ccccooiiiiiiiiiies 2.650 6/15/2016 A3 2,997,750 3,116,748
APPLIED MATERIALS INC.......cccoviiiiiiiiiiiiee 4.300 6/15/2021 A3 4,989,450 5,564,753
APPLIED MATERIALS INC........ccccooiviiiiiiiice 5.850 6/15/2041 A3 4,979,600 6,031,269
AQUA FINANCE INC.......oociiiiiiiiiiiieciecee, 7.250 2/28/2013 NR 7,744,543 779,722
ARAB REPUBLIC OF EGYPT. 6.875 4/30/2040 B2 7,848,267 7,762,500
ARAMARK CORP.......ccccceviiiiiiiiinee 8.500 2/1/2015 B3 3,897,438 3,890,288
ARAMARK HOLDINGS CORP 144A.... 8.625 5/1/2016 CCcC 699,500 716,632
ARCELORMITTAL............ . 7.000 10/15/2039 Baa3 599,467 592,523
ARCELORMITTAL. ..ottt STEPPED RATE 3/1/2041 Baa3 1,656,815 1,646,235
ARCH COAL (5/12) TLB.....cooeiiiiiiiiiiieiieee ZERO COUPON 5/16/2018 NR 351,450 348,195
ARCH COAL INC.......ooiiiiiiiiiiciiien e 7.250 6/15/2021 B3 3,153,667 2,847,500
ARD FINANCE SA 144A........cccoiiiiiiiiiieen, 11.125 6/1/2018 Caal 560,254 527,686
ARDAGH PACKAGING FINANCE..................... 9.250 10/15/2020 B3 524,924 478,273
ARDAGH PACKAGING FINANCE 144A............. 9.125 10/15/2020 B3 965,000 954,000
ARGENTINA (REPUBLIC OF)......cccccociiiiiinns 7.000 9/12/2013 B 2,377,800 2,202,100
ARGENTINA BONOS........cocciiiiiiieiiiiee e 7.000 10/3/2015 B 263,153 275,544
ARGENTINA BONOS..........ccoiiiiiiiiiiiinciiiies 7.000 4/17/2017 B 6,131,000 4,895,550
ARGENTINE REPUBLIC GOVERNMENT.......... 7.820 12/31/2033 B 5,888,909 4,335,390
ARGENTINE REPUBLIC GOVERNMENT.......... VARIABLE RATE 12/15/2035 NR 368,742 272,401
ARGENTINE REPUBLIC GOVERNMENT.......... VARIABLE RATE 12/31/2033 B- 444,328 498,831
ARGENTINE REPUBLIC GOVERNMENT.......... VARIABLE RATE 12/31/2033 NR 1,786,252 1,499,242
ARGENTINE REPUBLIC GOVERNMENT.......... VARIABLE RATE 12/15/2035 NR 49,984 35,200
ARMORED AUTOGROUP INC 144A................. STEPPED RATE 11/1/2018 CcccC 708,125 603,750
ARTHUR J GALLAGHER & CO AMEND............ 6.260 8/3/2014 NR 5,000,000 5,358,900
ARTHUR J GALLAGHER SER B...........cocviine 6.440 8/3/2017 NR 5,000,000 5,773,600
ASHTEAD CAPITAL INC 144A.......ccooiiiiiiinnn. 9.000 8/15/2016 B2 2,540,625 2,590,625
ASSOCIATED BRITISH FOODS.............ccceeeu. 6.700 3/5/2014 NR 10,000,000 10,692,800
ASSOCIATED BRITISH FOODS PLC M............ 3.920 3/29/2024 NR 3,000,000 3,036,570
ASTRAZENECA PLC........coooiiiiiiiiincieee 5.900 9/15/2017 Al 15,554,110 16,586,673
ASTRAZENECA PLC......oooiiiiiiiiiiiiic e 5.400 9/15/2012 Al 9,980,900 10,097,600
ASURION 2ND LIEN COV-LITE 5/11................. ZERO COUPON 5/24/2019 B- 766,875 763,125
AT&T CORP 8.000 11/15/2031 A- 9,901,730 11,852,880
AT&T INC.... 6.800 5/15/2036 A- 3,171,690 3,893,023
AT&T INC.... 6.300 1/15/2038 A- 10,175,600 12,434,345
AT&T INC.... 5.500 2/1/2018 A- 1,995,600 2,352,994
AT&T INC.... 5.600 5/15/2018 A- 4,995,800 5,998,626
AT&T INC.... 5.800 2/15/2019 A- 8,311,492 9,756,061
AT&T INC 2.400 8/15/2016 A- 3,986,920 4,127,130
ATKORE INTERNATIONAL INC.........cocovvennnn. 9.875 1/1/2018 Caal 1,421,254 1,343,450
AURORA HEALTH CARE 02 A.......coovviiiiine 6.990 12/15/2022 NR 7,723,265 8,296,256
AUSTRALIA GOVERNMENT BOND.................. 5.500 1/21/2018 Aaa 2,901,458 2,935,589
AUSTRALIA GOVERNMENT BOND.................. VARIABLE RATE 2/21/2022 Aaa 10,831,074 10,884,596
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AUSTRIA (REP OF) BDS.......coooiviiiiiiiceie 4.300 7/15/2014 AA+ 30,765,135 27,374,931
AUSTRIA (REPUBLIC OF)....ccooiiiiiiiiiiiieeene 3.800 10/20/2013 AA+ 14,095,245 13,276,167
AUSTRIA (REPUBLIC OF)....cccccvviiiiiiiiiiece, 3.900 7/15/2020 AA+ 15,517,071 15,742,883
AVAYA 2/11 EXTENDED TLBS........ccocvevirnen. ZERO COUPON 10/26/2017 Bl 1,327,173 1,298,547
AVIS BUDGET CAR RENTAL LLC/A............... 7.750 5/15/2016 B2 2,975,700 3,137,688
AVIS BUDGET CAR RENTAL LLC/A............... 8.250 1/15/2019 B2 555,645 589,875
AVON PRODUCTS INC......ocooviiiiiiiiiiiiiiee e, 4.800 3/1/2013 BBB- 8,993,579 9,114,840
AVON PRODUCTS INC.......coociiiiiiiiniieec, 5.625 3/1/2014 BBB- 2,983,650 3,153,866
AVON PRODUCTS INC......ocoiviiiiiiiiiieieieee 6.500 3/1/2019 BBB- 5,481,465 4,926,950
AXTEL SAB DE CV....oooiiiiiieeiieeece e 7.625 2/1/2017 Caa2 93,644 66,155
AXTEL SABDE CV 144A........cccoiiiiiiiiiiiee 9.000 9/22/2019 Caa2 786,103 528,000
AXTEL SABDE CV REGS.........ccccoiiiiiiiiiiens 9.000 9/22/2019 Caa2 158,978 116,160
B&G FOODS INC.......oviiiiiiiiiiic e 7.625 1/15/2018 B3 996,017 1,075,000
BAC CAPITAL TRUST Xl...oooviviiiiiiiiiiiiiine, 6.625 5/23/2036 Ba2 10,405,135 12,734,037
BAKER & TAYLOR INC 144A.........cccevvviiienn. 11.500 7/1/2013 Caal 1,400,000 808,500
BAKRIE TELECOM PTE LTD 144A.................... 11.500 5/7/2015 CcCccC 2,470,500 1,462,500
BAKRIE TELECOM PTE LTD REGS... . 11.500 5/7/2015 CCC 887,491 480,870
BANC OF AMERICA MORTGAGE A 2A1.......... VARIABLE RATE 2/25/2035 B2 140,739 138,704
BANC OF AMERICA MORTGAGE A 2A2.......... VARIABLE RATE 2/25/2034 BB 423,879 465,846
BANCO CRUZEIRO DO SUL SA/ 144A..... 8.875 9/22/2020 Caa2 724,374 212,860
BANCO CRUZEIRO DO SUL SA/ REGS... . 8.875 9/22/2020 Bl 268,875 87,000
BANCO DE CREDITO DEL PERU 144A............ 5.375 9/16/2020 Baa2 420,477 430,553
BANCO DEL ESTADO DE CHILE 144A............. 3.875 2/8/2022 A+ 172,050 178,002
BANCO NAC DE DESEN ECONO.............c....... 6.500 6/10/2019 BBB 3,968,370 4,293,000
BANCOLOMBIA SA......cooiiiiiiiieiiie e 5.950 6/3/2021 Baa2 106,400 107,250
BANK OF AMERICA CORP..........ccovviriiniicnen, 5.375 9/11/2012 Baa2 4,987,650 5,037,750
BANK OF AMERICA CORP.......ccccovviiiiiiiienn, 5.750 12/1/2017 Baa2 1,208,528 1,278,464
BANK OF AMERICA CORP..........cocviriiiiinnn. 5.650 5/1/2018 Baa2 3,030,090 3,154,657
BANK OF AMERICA CORP......ccccceiiiiiiiiiienen, 7.375 5/15/2014 Baa2 5,235,800 5,374,943
BANK OF AMERICA CORP......c..ccevvviriiiircinnn. 7.625 6/1/2019 Baa2 14,089,186 15,010,108
BANK OF AMERICA CORP......ccceeiiiiiiiiie, 6.500 8/1/2016 Baa2 2,728,161 2,992,404
BANK OF AMERICA CORP......c..cceeeviiiiiiicnnn. 5.000 5/13/2021 Baa2 6,969,550 7,170,262
BANK OF NEW YORK MELLON CORP/T.......... VARIABLE RATE 6/20/2017 A+ 20,151,520 20,178,972
BANK OF NEW YORK MELLON CORP/T.......... 4.950 11/1/2012 A+ 2,976,330 3,045,150
BANK OF NEW YORK MELLON CORP/T.......... 4.500 4/1/2013 A+ 2,497,425 2,576,375
BANK OF NEW YORK MELLON CORP/T.......... 5.450 5/15/2019 A+ 5,886,300 5,870,314
BANK OF NEW YORK MELLON CORP/T.......... 3.100 1/15/2015 A+ 3,110,059 3,149,480
BANK OF NEW YORK MELLON CORP/T.......... 1.500 1/31/2014 A+ 2,995,620 3,027,620
BANK OF NEW YORK MELLON CORP/T.......... 2.300 7/28/2016 A+ 5,071,450 5,161,531
BARRICK GOLD CORP........cccevviiiiiiiiiiiiins 6.950 4/1/2019 Baal 984,930 1,242,363
BARRICK GOLD CORP........ccccvviiieiiiiiiiiee 2.900 5/30/2016 Baal 9,991,200 10,471,809
BARRICK GOLD FINANCECO LLC................... 6.125 9/15/2013 Baal 9,997,800 10,618,327
BARRICK NORTH AMERICA FINANCE............. 6.800 9/15/2018 Baal 4,988,450 6,186,359
BASIC ENERGY SERVICES INC...........ccceeee 7.125 4/15/2016 B2 808,500 814,688
BASIC ENERGY SERVICES INC..........cccoveene 7.750 2/15/2019 B2 1,666,500 1,584,000
BAXTER INTERNATIONAL INC.........cccovveiinnne 5.375 6/1/2018 A3 5,830,600 5,912,630
BAXTER INTERNATIONAL INC.......coocvieiiinne 4.500 8/15/2019 A3 2,989,980 3,439,474
BBVA BANCOMER SA/TEXAS REGS.... 4.500 3/10/2016 A- 151,875 150,750
BEAR STEARNS ADJUSTABL 10 12A4............ VARIABLE RATE 1/25/2035 B2 198,467 223,397
BEAR STEARNS COS LLC/THE.........ccccccuvenen. 5.300 10/30/2015 A2 9,869,400 10,904,399
BEAR STEARNS COS LLC/THE..........ccoeveneen. 7.250 2/1/2018 A2 10,667,840 11,897,700
BEAZER HOMES USA INC.. S, 9.125 6/15/2018 Caa3 33,700 35,300
BEAZER HOMES USA INC.........coociiiiiiieen, 9.125 5/15/2019 Caa3 174,163 183,225
BECTON DICKINSON AND CO.........cccoevevnnennn. 5.000 5/15/2019 A2 5,779,290 6,445,065
BELGIUM GOVERNMENT BOND...........ccceeeue 4.250 9/28/2021 Aa3 4,407,877 4,176,862
BELGIUM GOVERNMENT BOND...........ccccceuee 3.750 9/28/2020 Aa3 8,414,208 8,105,270
BELGIUM GOVERNMENT BOND...........ccceenne 3.500 3/28/2015 Aa3 36,601,842 35,062,456
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BELGIUM KINGDOM.........ccooiiiiiiiiiiiiicciii, 4.250 9/28/2022 AA 12,754,088 12,475,307
BELGIUM(KINGDOM OF).......ccccoviiieniiinieene. 4.000 3/28/2017 Aa3 32,747,783 34,635,230
BELLSOUTH CORP NT.....cccoviiiiiiiiiiiiiiecs 6.875 10/15/2031 A- 5,565,438 6,074,160
BELO CORP.....ccvvviiiiiiiiiiiic i 8.000 11/15/2016 BB- 786,625 847,656
BERKSHIRE HATHAWAY FINANCE COR........ 5.400 5/15/2018 A+ 7,954,900 9,412,441
BERKSHIRE HATHAWAY FINANCE COR........ 5.000 8/15/2013 A+ 3,988,160 4,196,859
BERKSHIRE HATHAWAY FINANCE COR........ 5.750 1/15/2040 A+ 7,390,692 8,487,401
BERKSHIRE HATHAWAY FINANCE COR........ 2.450 12/15/2015 A+ 4,989,000 5,210,180
BERKSHIRE HATHAWAY INC.......ccoovciiiiinn. 2.125 2/11/2013 A+ 4,998,250 5,051,050
BERKSHIRE HATHAWAY INC..........ooovviiiiinnn. 3.200 2/11/2015 A+ 12,921,250 13,255,471
BHP BILLITON FINANCE USA LTD.........cccuee.. 7.250 3/1/2016 Al 6,064,285 6,015,868
BHP BILLITON FINANCE USA LTD..........ccoe.... 5.500 4/1/2014 Al 8,494,680 8,657,448
BHP BILLITON FINANCE USA LTD.........cccueee. 6.500 4/1/2019 Al 6,663,112 7,233,016
BHP BILLITON FINANCE USA LTD..........ccee.... 1.625 2/24/2017 Al 9,972,800 10,042,398
BILL BARRETT CORP.......ccocoiiiiiiiiiiiiece 7.000 10/15/2022 Bl 1,050,000 1,002,750
BIOMET INC....ccviiiiiiiiiiiii e 10.000 10/15/2017 B3 1,831,484 1,815,821

BIOMET INC.. 11.625 10/15/2017 Caal 3,547,702 3,565,269
BM&FBOVESPA SA 144A... . 5.500 7/16/2020 Baal 589,839 627,520
BM&FBOVESPA SA REGS................. . 5.500 7/16/2020 Baal 196,000 212,000
BOEING CAPITAL CORP.......c..cccvvrrnne . 3.250 10/27/2014 A2 9,978,000 10,571,340
BOEING CAPITAL CORP.... . 2.125 8/15/2016 A2 4,997,100 5,189,541
BOEING CO NT......ccceeennnee. . 5.125 2/15/2013 A2 10,234,050 10,272,900
BOEING CO/THE.... s 5.000 3/15/2014 A2 1,991,160 2,148,627
BOEING CO/THE......c.coiiiiiiiieceeeee e 1.875 11/20/2012 A2 3,479,035 3,517,640
BOGOTA DISTRITO CAPITAL......cceeiiiiiiiien VARIABLE RATE 7/26/2028 Baa3 92,814 138,362
BOGOTA DISTRITO CAPITAL......ccceevviieiinnn. VARIABLE RATE 7/26/2028 Baa3 1,211,988 2,237,754
BOGOTA DISTRITO CAPITAL 144A.................. VARIABLE RATE 7/26/2028 Baa3 398,916 608,329
BOMBARDIER INC NT 144A........ccccoiiiiiiinnnn, 7.450 5/1/2034 Ba2 1,302,538 1,497,450
BONOS Y OBLIG DEL ESTADO.........cccccovuveenne 3.300 10/31/2014 Baa3 4,176,352 3,712,200
BONOS Y OBLIG DEL ESTADO.........cccccoeuveeenne 4.650 7/30/2025 Baa3 3,842,980 3,154,479
BONOS Y OBLIG DEL ESTADO.........cccccovuveeenne 4.300 10/31/2019 Baa3 9,990,940 7,443,550
BOPARAN HOLDINGS LTD.......ccccceviiiiiiiiinenne 9.750 4/30/2018 B+ 807,745 799,502
BOSTON PROPERTIES LP.....ccccoviiiiiiiie 5.000 6/1/2015 Baa2 2,866,787 3,096,525
BOSTON PROPERTIES LP.....c...coocvviiiiiiien, 5.875 10/15/2019 Baa2 4,547,240 5,257,336
BOSTON PROPERTIES LP.....ccccoocviiiiiiie, 3.700 11/15/2018 Baa2 1,177,841 1,192,664
BOSTON SCIENTIFIC CORP........cccceeviiirinenn, 5.450 6/15/2014 Baa3 4,504,178 4,738,158
BOSTON SCIENTIFIC CORP........ccceeeriiieennnn. 6.400 6/15/2016 Baa3 6,789,140 7,600,956
BOTTLING GROUP LLC........ccoeeviiiiiiiiiciien, 6.950 3/15/2014 A 14,258,210 14,360,164
BOYD GAMING CORP.......cccoceiieiiiiiiiiieees 7.125 2/1/2016 CcC 947,604 965,000
BOYD GAMING CORP.......cccceviiiiiiiiiciiienc 9.125 12/1/2018 CCC 1,070,787 1,117,550
BOYD GAMING CORP 144A..........cccovviieiiiniiins 9.000 7/1/2020 CCC 1,000,000 1,002,500
BP CAPITAL MARKETS PLC.........ccceeviiiiinen. 5.250 11/7/2013 A2 4,996,750 5,290,939
BP CAPITAL MARKETS PLC.........ccoeiiiiieeen. 3.125 10/1/2015 A2 19,426,663 20,140,733
BP CAPITAL MARKETS PLC.........cccoeiviiinnen. 4.500 10/1/2020 A2 2,226,928 2,250,220
BP CAPITAL MARKETS PLC.........ccceiiiiiieen. 3.200 3/11/2016 A2 14,986,200 15,907,359
BR MALLS INTERNATIONAL FI 144A............... 8.500 1/29/2049 BB 117,000 121,212
BR MALLS INTERNATIONAL FI REGS............. 8.500 1/29/2049 BB 77,250 77,700
BRASKEM FINANCE LTD 144A............. . 7.375 10/29/2049 Baa3 150,563 150,750
BRAZIL FEDERATIVE (REP OF) 8.250 1/20/2034 Baa2 2,053,722 2,345,580
BRAZIL NOTAS DO TESOURO NACION.......... 10.000 1/1/2014 Baa2 1,512,276 1,386,866
BRAZIL NOTAS DO TESOURO NACION.. 10.000 1/1/2021 Baa2 9,393,022 9,209,363
BRAZIL(FEDERATIVE REPUBLIC OF)...... VARIABLE RATE 1/5/2022 Baa2 2,174,311 1,993,485
BRAZILIAN GOVERNMENT INTERNATI........... 5.875 1/15/2019 Baa2 7,052,750 8,417,500
BRAZILIAN GOVERNMENT INTERNATI........... 10.125 5/15/2027 Baa2 614,514 624,945
BRESNAN BROADBAND HOLDING 144A......... 8.000 12/15/2018 B3 2,592,463 2,664,750
BRICKMAN GROUP HOLDINGS | 144A............ 9.125 11/1/2018 CCC+ 1,025,882 950,625
BTABANK JSC....coooiiiiiiiiie i, STEPPED RATE 7/1/2018 C 1,491,696 349,346
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BTC INTER CORP BD INDEX A2.........cccoiiiinnnn N/A N/A NR 2,417,408,912 2,676,899,480
BTC INTER GOVT BD INDEX A2.........cccovveennnen N/A N/A NR 2,575,158,155 2,738,074,043
BTC LONG CORP BD INDEX FUND A2............ N/A N/A NR 485,698,167 645,330,127
BTC LONG GOVT BD INDEX A2.......cccccovuvernns N/A N/A NR 502,612,367 637,995,071
BUNDESOBLIGATION.......cccooiiiiiiiiiieniiiiien, 2.500 2/27/2015 Aaa 1,375,387 1,346,703
BUNDESOBLIGATION.......ccccviiiiiiiiiiiiciiiiees 2.250 4/10/2015 Aaa 58,993,238 60,319,533
BUNDESOBLIGATION. .....cocciiiiiiiiiiiie i 0.750 2/24/2017 Aaa 15,706,652 15,341,596
BUNDESREPUB. DEUTSCHLAND.................... 2.000 1/4/2022 Aaa 3,960,734 3,974,665
BUNDESREPUBLIK DEUTSCHLAND................ 4.750 71412040 Aaa 8,514,157 9,498,394
BUNDESREPUBLIK DEUTSCHLAND................ 3.250 7/4/2042 Aaa 4,719,356 4,578,631
BUNDESREPUBLIK DEUTSCHLAND................ 3.250 1/4/2020 Aaa 13,701,277 14,585,699
BUONI POLIENNALI DEL TES........cccovciiiinnnn. 2.100 9/15/2021 A3 4,804,367 4,235,204
BUONI POLIENNALI DEL TES.......cccoiviiieinn. 3.000 4/15/2015 A3 10,990,563 9,854,498
BUONI POLIENNALI DEL TES.......ccccoovviiiinnnn. 3.000 11/1/2015 A3 9,126,761 8,522,313
BUONI POLIENNALI DEL TES.......cccooviiieien. 5.500 9/1/2022 A3 4,084,390 3,745,417
BURLINGTON NORTHERN SANTAFE L.......... 3.050 3/15/2022 BBB+ 2,992,500 3,031,693
BURLINGTON NORTHERN SANTA FE L.......... 7.950 8/15/2030 BBB+ 2,119,728 2,407,742
BURLINGTON NORTHERN SANTAFE L.......... 6.200 8/15/2036 BBB+ 1,333,412 1,506,605
BURLINGTON NORTHERN SANTA FE L.......... 5.650 5/1/2017 BBB+ 428,357 465,329
BURLINGTON NORTHERN SANTAFE L.......... 6.150 5/1/2037 BBB+ 5,121,830 6,165,707
BURLINGTON NORTHERN SANTAFE L.......... 5.750 3/15/2018 BBB+ 980,425 1,066,161
BURLINGTON NORTHERN SANTA FE L.......... 7.000 2/1/2014 BBB+ 4,999,150 5,473,130
BURLINGTON NORTHERN SANTA FE L.......... 4.700 10/1/2019 BBB+ 12,483,272 13,179,264
CABLEVISION SYSTEMS CORP...........cceceneee. 8.625 9/15/2017 B- 257,500 278,750
CABLEVISION SYSTEMS CORP...........ccccnee. 7.750 4/15/2018 B- 1,675,000 1,783,875
CAESARS ENTERTAINMENT OPERATIN........ 12.750 4/15/2018 C 214,053 164,850
CAESARS ENTERTAINMENT OPERATIN........ 5.375 12/15/2013 C 663,375 663,375
CAESARS ENTERTAINMENT OPERATIN........ 10.000 12/15/2018 C 2,098,690 1,620,488
CALIFORNIA ST...iiiiiiiiieiieeiee e 7.500 4/1/2034 A- 1,373,925 1,561,550
CALIFORNIA ST..coiiiiiiiiiiiiiiiciiie e 7.300 10/1/2039 A- 3,366,210 4,158,791
CALIFORNIA ST...iiiiiiiiiieiiceiiee s 6.200 10/1/2019 A- 9,434,593 11,079,592
CALIFORNIA ST...cviiiiiiiiiiiiicciie s 7.625 3/1/2040 A- 5,085,050 6,464,200
CALIFORNIA STttt 7.600 11/1/2040 A- 3,386,692 4,063,500
CALPINE CORP 144A.........ccoiiiiiiiiiiiiiciieees 7.250 10/15/2017 Bl 2,650,313 2,956,250
CALPINE CORP 144A........cocoviiiiiiiiiiieeiees 7.500 2/15/2021 Bl 2,555,000 2,754,000
CALUMET SPECIALTY PRODUCT 144A.......... 9.625 8/1/2020 B3 1,371,888 1,410,850
CALUMET SPECIALTY PRODUCTS PAR......... 9.375 5/1/2019 B3 1,470,000 1,473,675
CAMPOFRIO FOOD SA........cccoiiiiiiiiiiicie 8.250 10/31/2016 Ba3 686,037 623,421
CANADA HOUSING TRUST NO 1........ccceveeenn. 4.550 12/15/2012 Aaa 9,930,608 9,962,787
CANADA HOUSING TRUST NO 1.......cocvvene 3.600 6/15/2013 Aaa 4,977,763 5,022,975
CANADIAN NATIONAL RAILWAY CO............... 5.850 11/15/2017 A3 5,385,785 5,656,401
CANADIAN NATIONAL RAILWAY CO............... 5.550 3/1/2019 A3 5,432,136 5,764,611
CAP CANA S AL 10.000 4/30/2016 NR 414,434 108,223
CAP CANASAREGS..........ociiiiiiiiiiiec, 10.000 4/30/2016 NR 408,570 139,478
CAP GUARD GLOBAL HIGH YIELD.................. N/A N/A NR 171,887,481 404,200,064
CAPEX SA 144A.......cccoiiiiiiiiiiiiii e 10.000 3/10/2018 B- 458,255 275,400
CAPITAL ONE FINANCIAL CORP.........c.couueee. 6.750 9/15/2017 BBB 8,807,081 9,669,405
CAPITAL ONE FINANCIAL CORP........c...couueen. 4.750 7/15/2021 BBB 2,963,513 3,218,981
CARLSON WAGONLIT BV 144A.........cccoeeneee. 6.875 6/15/2019 B+ 2,000,000 2,050,000
CASCADES INC........ccoevviiiiiienne . 7.750 12/15/2017 B+ 1,235,197 1,173,738
CATALYST PAPER CORP 144A............ . 11.000 12/15/2016 NR 954,671 497,350
CATERPILLAR FINANCIAL SERVICES............. 4.250 2/8/2013 A2 4,993,550 5,112,200
CATERPILLAR FINANCIAL SERVICES............. 5.450 4/15/2018 A2 7,545,830 9,559,344
CATERPILLAR FINANCIAL SERVICES............. 7.050 10/1/2018 A2 996,730 1,293,226
CATERPILLAR FINANCIAL SERVICES............. 7.150 2/15/2019 A2 17,525,400 19,539,814
CATERPILLAR FINANCIAL SERVICES............. 6.125 2/17/2014 A2 10,855,600 10,831,611
CATERPILLAR FINANCIAL SERVICES............. 1.100 5/29/2015 A2 1,999,360 2,005,475
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CATERPILLAR INC.......cccoiiiiiiiiiii, 7.900 12/15/2018 A2 6,605,714 6,785,416
CATERPILLAR INC......ccoviiiiiiiiiiiiiiecieee 8.250 12/15/2038 A2 992,380 1,618,330
CBS CORP.....otviiiiciiiii e, 8.875 5/15/2019 Baa2 29,201,032 29,739,232
CBS CORP.....ooviiiiiiiir 5.750 4/15/2020 Baa2 4,013,370 4,679,678
CBS CORP.....titiiiicciii s 5.625 8/15/2012 Baa2 464,026 475,720
CBS CORP....oocviiiiiiic e 4.625 5/15/2018 Baa2 4,937,050 5,482,286
CCO HOLDINGS LLC / CCO HOLDING............. 7.875 4/30/2018 B1 2,028,925 2,202,188
CCO HOLDINGS LLC/ CCO HOLDING............. 6.500 4/30/2021 Bl 2,188,925 2,353,650
CCO HOLDINGS LLC / CCO HOLDING............. 7.375 6/1/2020 B1 265,000 291,169
CCO HOLDINGS LLC/CCO HOLDING............. 6.625 1/31/2022 Bl 2,293,639 2,461,000
CDW LLC / CDW FINANCE CORP.................... 8.500 4/1/2019 CCC+ 2,003,000 2,130,000
CELLCO PARTNERSHIP / VERIZON W............ 5.550 2/1/2014 A- 3,974,280 4,277,751
CEMEX SAB DE CV REGS..........ooociiiviiie, 9.000 1/11/2018 B- 90,250 89,250
CENCOSUD SA 144A........coiiiiiiiiiiiiiiciiiee s 5.500 1/20/2021 Baa3 465,250 466,740
CENTERPOINT PPTYS TR SR NT....ccceiviine 6.160 6/15/2013 NR 6,000,000 6,036,420
CENTRAL GARDEN AND PET CO........c.c......... 8.250 3/1/2018 B2 1,500,000 1,503,750
CENTURYLINK INC........cocvvenen. T 6.450 6/15/2021 BB 1,034,525 1,044,078
CENTURYLINK INC.... IR 5.800 3/15/2022 BB 1,938,952 1,931,102

CENTURYLINK INC......cooiiiiiiiiiiiiieee 7.650 3/15/2042 BB 408,493 412,359
CEQUEL COMMUNICATIONS HOL 144A. . 8.625 11/15/2017 B3 4,025,301 4,310,000
CHAPARRAL ENERGY INC................ . 8.250 9/1/2021 B3 3,780,749 3,965,625
CHAPEL VALLEY HOUSING Il LLC................... 8.791 9/15/2017 NR 2,692,393 3,340,909
CHESAPEAKE ENERGY CORP..........cccvvieennn. 6.875 11/15/2020 Ba3 701,088 719,050
CHESAPEAKE ENERGY CORP...........ccccvveenne 6.625 8/15/2020 Ba3 91,919 94,050
CHESAPEAKE ENERGY CORP..........ccocvveenn 6.125 2/15/2021 Ba3 202,181 198,338
CHESAPEAKE ENERGY CORP...........ccccvveenne 6.775 3/15/2019 Ba3 2,962,500 2,925,000
CHEVRON CORP.......ccocoiiiiiiiiiiiiie e 3.950 3/3/2014 AA 17,684,720 17,942,289
CHICAGO PARKING METERS LL 144A............ 5.489 12/30/2020 Baa3 4,000,000 4,239,240
CHOICE HOTELS INTL INC......cocciiiiiiieiiieene 5.750 7/1/2022 BB 366,750 376,409
CHRYSLER GROUP LLC/ CG CO-ISS............. 8.000 6/15/2019 B2 608,750 642,188
CHSINCSER ISR NT D..oooeiiiiiiiiiecce, 6.180 10/4/2017 NR 15,000,000 16,274,250
CHS/COMMUNITY HEALTH SYSTEMS I.......... 8.000 11/15/2019 B3 1,330,000 1,416,450
CHUBB CORP/THE.......cocociiiiiiiiiiiiie e 5.750 5/15/2018 A2 8,813,798 9,877,315
CIE GENERALE DE GEOPHYSIQUE -.............. 7.750 5/15/2017 Ba3 998,750 1,035,000
CIGNA CORP....ooiiiiiiiiic e 7.650 3/1/2023 Baa2 1,670,760 1,856,040
CIGNA CORP....covvviiiiiiicii i 8.500 5/1/2019 Baa2 8,696,371 9,756,029
CINCINNATI BELL INC.....oooiiiiiiiiiiieieen 8.250 10/15/2017 B 1,785,497 1,861,600
CINCINNATI BELL INC......coooiiiiiiiiiiiiiic, 8.750 3/15/2018 CCccC 3,192,568 3,176,250
CINCINNATI BELL TELEPHONE CO L.............. 6.300 12/1/2028 BB- 207,463 226,188
CINEMARK USA INC........ccoiiiiiiiiiinci, 8.625 6/15/2019 B2 692,248 775,250
CINEMARK USA INC.......ociiiiiieiiiiiiee s 7.375 6/15/2021 B3 700,000 759,500
CISCO SYSTEMS INC.......cooviiiiiiiiiiiiiciiieee 5.900 2/15/2039 Al 6,209,650 6,421,187
CISCO SYSTEMS INC......coviiiiiiiiiiiiiiiceieeee 4.950 2/15/2019 Al 22,831,873 24,607,080
CIT GROUP INC.......oooiiiiiiiiiiiiiiccie i, 7.000 5/2/2017 Bl 499,084 500,022
CIT GROUP INC......ooiiiiiiiiiiciice e, 5.250 3/15/2018 B1 1,729,438 1,786,225
CIT GROUP INC 144A........ccooiiiiiiiiiiiiiece 7.000 5/2/2016 Bl 3,778,750 4,010,000
CIT GROUP INC 144A......ccooiiiieiiiiiiiice 5.500 2/15/2019 B1 2,150,000 2,209,125
CITIBANK NA ..ot 1.750 12/28/2012 AA+ 74,945,340 75,558,000
CITIGROUP FUNDING INC. . 2.125 7/12/2012 AA+ 25,667,000 25,009,250
CITIGROUP FUNDING INC...........ccce... . 1.875 11/15/2012 AA+ 61,424,560 61,386,740
CITIGROUP INC......cocoviiiiiiieiiicee . 5.300 10/17/2012 Baa2 4,990,650 5,062,400
CITIGROUP INC... P . 6.125 11/21/2017 Baa2 11,184,018 12,236,976
CITIGROUP INC......cooiiiiiiiiiciiiie e 5.500 4/11/2013 Baa2 4,974,600 5,141,400
CITIGROUP INC.......cccviiiiiiiciiiiic i 6.125 5/15/2018 Baa2 5,408,058 6,066,668
CITIGROUP INC......cooiiiiiiiiiciiiie e 6.500 8/19/2013 Baa2 4,997,050 5,227,504
CITIGROUP INC........ccvviiiiiiiiiiiiec i, 6.375 8/12/2014 Baa2 1,579,082 1,627,072
CITIGROUP INC.......cooiiiiiiiiiiiii s 4.750 5/19/2015 Baa2 10,594,200 10,464,313
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CITIGROUP INC GLOBAL SR NT.......ccoeviiiiine 5.125 5/5/2014 Baa2 6,962,690 7,301,525
CITIGROUP MORTGAGE LOAN 11 A2A........... VARIABLE RATE 10/25/2035 B 357,951 390,972
CITIZEN UTILS CO DEL NTS.......occciiiiiieis 7.000 11/1/2025 Ba2 651,125 625,625
CITY OF BUENOS AIRES ARGENTINA............ 9.950 3/1/2017 B2 328,000 223,040
CLAIRE'S STORES INC.......coooiiiiiiieiiiiie, 9.625 6/1/2015 Caa3 885,899 851,291
CLEAR CHANNEL COMMUNICATIONS I.......... 5.750 1/15/2013 C 131,609 143,731
CLEAR CHANNEL COMMUNICATIONS I.......... 5.500 9/15/2014 C 1,217,188 1,175,625
CLEAR CHANNEL WORLDWIDE H 144A......... 7.625 3/15/2020 B3 1,621,244 1,617,763
CLEVELAND ELEC ILLUM CO SER D............... 7.880 11/1/2017 BBB 16,111,016 19,702,598
CLEVELAND ELECTRIC ILLUMINATIN............. 8.875 11/15/2018 BBB 13,482,000 13,501,509
CLOUD PEAK ENERGY RESOURCES LL........ 8.500 12/15/2019 B1 989,756 1,027,125
COLGATE-PALMOLIVE CO........coocvvvviiiiicineen. 4.200 5/15/2013 Aa3 2,999,310 3,097,890
COLGATE-PALMOLIVE CO.......coocviiiiiiiee, 3.150 8/5/2015 Aa3 1,997,180 2,140,547
COLLINS & AIKMAN FL TANDUS TLB.............. ZERO COUPON 5/8/2014 B2 804,494 764,269
COLOMBIA (REP OF) NTS.....cooiiiiiiiiieiiiiees 7.375 1/27/2017 Baa3 2,365,860 2,724,700
COLOMBIA (REPUBLIC OF)......ccccooviiiiiiienn. 7.375 9/18/2037 Baa3 4,707,686 6,004,005

COLUMBIA/HCA HEALTH TR 00017................. 7.750 7/15/2036 B3 3,053,764 3,186,600
COLUMBIA/HCA HEALTHCARE CORP.... 7.690 6/15/2025 B3 1,323,302 1,511,125
COLUMBUS INTERNATIONAL IN REGS.. 11.500 11/20/2014 B2 207,390 198,097
COMCAST CORP 6.500 1/15/2015 Baal 5,096,300 5,617,225
COMCAST CORP.... 5.650 6/15/2035 Baal 9,967,460 11,130,286
COMCAST CORP.... 5.900 3/15/2016 Baal 4,571,470 4,891,594
COMCAST CORP.... 6.450 3/15/2037 Baal 2,813,923 2,863,709
COMCAST CORP 5.875 2/15/2018 Baal 1,170,745 1,294,822
COMCAST CORP......ocoiiiiiiiiiiiciciie e 6.950 8/15/2037 Baal 10,277,675 12,446,448
COMCAST CORP......oooiiiiiiiiiicie e 5.700 5/15/2018 Baal 4,521,545 5,071,119
COMMONWEALTH BANK OF AUST 144A........ 2.500 12/10/2012 Aaa 6,974,870 7,058,310
COMMSCOPE INC 144A.........coooiiiiiiiiiiiiices 8.250 1/15/2019 B3 4,691,550 4,912,088
CONAGRA FOODS INC......coceeviiiiiiiieeiiiiees 5.875 4/15/2014 Baa2 11,855,354 11,695,085
CONCHO RESOURCES INC.........cccoevviiiieinnn, 5.500 10/1/2022 Bl 569,250 569,250
CONNACHER OIL AND GAS LTD 144A............ 8.500 8/1/2019 Caa2 1,654,738 1,415,250
CONOCOPHILLIPS.........cooiiiiiiiiiieie 5.200 5/15/2018 A 1,999,820 2,355,310
CONOCOPHILLIPS........oooiiiiiiiiciieeeee 4.600 1/15/2015 A 7,193,474 7,335,160
CONOCOPHILLIPS........ccooiiiiiiiiiiiei 6.000 1/15/2020 A 11,501,500 12,578,038
CONSOL ENERGY INC......cocovviiiiiiiiiiiieiiee 8.250 4/1/2020 Bl 844,577 840,000
CONSOLIDATED NATURAL GAS CO............... 5.000 12/1/2014 Baa2 9,377,300 10,924,249
CONTINENTAL AIRLS 99-2 CL B......coovvvenee. 7.566 3/15/2020 Ba2 543,421 599,265
CONTINENTAL AIRLS PASSTHRU TR............. 5.983 4/19/2022 Baal 452,680 542,983
CONVATEC HEALTHCARE E SA 144A............. 10.500 12/15/2018 Caal 796,237 778,875
COOPERATIVE REGIONS OF ORGANIC......... 7.360 9/1/2017 NR 1,409,245 1,436,993
COPANO ENERGY LLC/ COPANO ENE.......... 7.750 6/1/2018 Bl 516,250 517,500
COPANO ENERGY LLC / COPANO ENE.......... 7.125 4/1/2021 Bl 1,415,188 1,442,000
CORP GEO SABDE CV 144A.........cccvviiiiene 8.875 3/27/2022 BB- 1,000,000 1,030,000
CORPORACION NACIONAL NT 144A............... 6.150 10/24/2036 A 505,535 606,914
COTT BEVERAGES INC.......coooiviiiiiiiiieiieee 8.375 11/15/2017 B3 369,656 407,813
COTT BEVERAGES INC.......c..oooviiiiiiiiiiiiie 8.125 9/1/2018 B3 358,750 381,938
COUNTRYWIDE HOME LOAN M 11 4A1.......... VARIABLE RATE 4/25/2035 Caa2 234,897 228,595
COVANTA HOLDING CORP........cccceviiiiiiiiinnne 6.375 10/1/2022 B+ 1,025,000 1,056,990
COVIDIEN INTERNATIONAL FINANCE. 6.000 10/15/2017 Baal 2,204,498 2,402,196
COX COMMUNICATIONS INC 144A... . 9.375 1/15/2019 Baa2 10,003,540 10,609,990
COX COMMUNICATIONS INC 144A...... . 8.375 3/1/2039 Baa2 3,005,575 3,518,225
COX COMMUNICATIONS INC NEW NT............ 4.625 6/1/2013 Baa2 9,909,450 10,338,957
CPI INTERNATIONAL INC.....ooooiiiiiiiiiiiiiieee 8.000 2/15/2018 CCC+ 898,026 802,113
CREDIT SUISSE SHIRLEY AND CHA............... VARIABLE RATE 4/14/2021 NR 754,177 677,872
CREDIT SUISSE/NEW YORK NY......c.ocovveennn 4.375 8/5/2020 A 13,171,372 13,300,040
CROATIA. . e 6.375 3/24/2021 Baa3 1,322,321 1,301,875
CROATIA ..o 6.625 7/14/2020 Baa3 186,600 185,867
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CROATIA GOVERNMENT INTERNATION........ 6.625 7/14/2020 Baa3 8,242,570 8,006,423
CROATIA GOVERNMENT INTL BOND.............. 6.250 4/27/2017 Baa3 707,448 699,112
CROATIA GOVERNMENT INTL BONDS........... 6.750 11/5/2019 Baa3 214,458 218,811
CROATIA GOVERNMENT INTL BONDS........... 6.250 4/27/2017 Baa3 3,739,940 3,789,767
CSC HOLDINGS LLC.......cciviiiiieiiiiiieeces 8.625 2/15/2019 Ba3 800,625 866,250
CSC HOLDINGS LLC 144A........ccciiiiiiiiiiiies 6.750 11/15/2021 Ba3 200,000 213,000
CSX CORP....eiiiiiiiii e 6.150 5/1/2037 Baa3 1,980,127 2,304,370
CSX CORP....cvviiiiiiiii 7.375 2/1/2019 Baa3 11,113,944 11,834,368
CUMULUS MEDIA (2ND LIEN 9/11)........cccoc.... ZERO COUPON 9/16/2019 CCC+ 985,000 1,005,630
CUMULUS MEDIA HOLDINGS INC................... 7.750 5/1/2019 CCC+ 4,014,923 3,770,000
CUNA MUTUAL INSURANCE SOCIETY............ 8.500 7/8/2030 NR 20,000,000 22,106,400
CW CAPITAL COBALT LTD C1 AM.........ccveene 5.254 8/15/2048 BBB 604,388 611,274
DAIMLER FINANCE NORTH AME 144A............ 1.875 9/15/2014 A3 14,952,600 15,080,100
DAIMLER FINANCE NORTH AME 144A............ 2.625 9/15/2016 A3 4,967,500 5,145,200
DAIMLER FINANCE NORTH AME 144A............ 1.650 4/10/2015 A3 3,008,730 3,011,790
DAIMLER FINANCE NORTH AMERICA............. 8.500 1/18/2031 A3 13,936,472 14,722,983
DAIMLER FINANCE NORTH AMERICA.... . 6.500 11/15/2013 A3 11,266,539 12,207,515
DANA HOLDING CORP........ccocevviiiiiiiiiiciien 6.750 2/15/2021 B2 2,395,743 2,646,000
DARLING INTERNATIONAL INC... R 8.500 12/15/2018 Ba3 1,000,000 1,122,500
DAVITAINC......cooveiiiiiiiieeen . 6.625 11/1/2020 B2 1,534,375 1,563,750
DEAN FOODS CO.......coccveeiiiiiiiiieeeee . 7.000 6/1/2016 B- 785,892 892,500
DEAN FOODS CO......ccccocviiiiiiiiiiiiic . 9.750 12/15/2018 B- 1,614,809 1,784,000
DEAN HEALTH SYSTEMS SR SECD NT.......... 9.120 12/16/2014 NR 4,615,385 5,000,262
DEL MONTE CORP.........cccoiiiiiiiiiiiii, 7.625 2/15/2019 CcccC 4,123,249 4,161,094
DELPHI CORP......coociiiiiiiiiiiiicee e 6.125 5/15/2021 Ba2 2,132,000 2,348,875
DENBURY RESOURCES INC...........cccviiiiiene 8.250 2/15/2020 Bl 996,000 1,090,620
DENMARK(KINGDOM) BDS.........cccceiviiieinn. 4.000 11/15/2015 Aaa 20,167,167 25,007,613
DESARROLLADORA HOMEX SAB 144A.......... 9.750 3/25/2020 Ba3 1,452,643 1,527,750
DEUTSCHE BUNDESREPUBLIK I/L BD............ 0.100 4/15/2023 Aaa 7,829,862 7,850,205
DEUTSCHE TELEKOM INTERNAT 144A.......... 3.125 4/11/2016 Baal 5,455,889 5,559,363
DEUTSCHE TELEKOM INTERNATIONAL......... 8.750 6/15/2030 Baal 6,667,850 6,938,998
DEUTSCHE TELEKOM INTERNATIONAL......... 5.750 3/23/2016 Baal 27,530,486 28,034,834
DEUTSCHE TELEKOM INTERNATIONAL......... 5.875 8/20/2013 Baal 6,988,590 7,380,111
DEUTSCHE TELEKOM INTERNATIONAL......... 6.750 8/20/2018 Baal 7,220,899 7,203,760
DEX MEDIA EAST INC TL..ooviiiiiiiiiiiieiiecee, ZERO COUPON 10/24/2014 D 531,763 275,756
DIAGEO CAPITAL PLC.......cocvviiiiiiiiiiiiiciiee 5.750 10/23/2017 A3 1,981,480 2,403,999
DIGICEL GROUP LTD.....ccccciviiiiiiiiienieieeiee 10.500 4/15/2018 Caal 247,998 237,215
DIGICEL GROUP LTD REGS..........c.ocvviviiiinnnne 10.500 4/15/2018 Caal 137,099 130,625
DIGICEL GROUP LTD SR 144A........ccccoeeeiiiiine 9.125 1/15/2015 Caal 124,952 125,240
DIGICELLTD REGS.........cocoiiiiiiiiiiiice 8.250 9/1/2017 B 102,750 101,750
DILLARD DEPT STORES INC NT.......coooiiiiienn. 6.625 1/15/2018 Bl 6,051,875 6,507,813
DILLARDS INC DEB........ccccociiiiiiiiiiiieecis 7.000 12/1/2028 Bl 1,168,750 1,203,125
DISH DBS CORP........coiviiiiiiiiiiiiiic e 7.875 9/1/2019 BB- 1,816,185 2,045,688
DISH DBS CORP........coociiiiiiiiiiiiiciiecce 6.750 6/1/2021 BB- 202,000 216,000
DISH DBS CORP........cooiiiiiiiiiiiiiiiic e 7.125 2/1/2016 BB- 1,988,750 2,195,000
DISH DBS CORP........ccoccviiiiiiiiiiie e 7.750 5/31/2015 BB- 768,750 832,500
DISH DBS CORP 144A.........cooooviiiiiieiiieee 5.875 7/15/2022 BB- 1,500,000 1,515,000
DOLE FOOD CO INC 144A..... e 8.000 10/1/2016 B2 991,250 1,043,750
DOMINICAN REPUBLIC...........cccevueeee . 7.500 5/6/2021 B 841,600 852,000
DOMINICAN REPUBLIC BNDS REG S..... . 8.625 4/20/2027 B 392,978 374,760
DOMINICAN REPUBLIC INTERNATION . 7.500 5/6/2021 B 6,076,770 6,315,450
DOMINION REPUBLIC REGS..........ccccoeviiiienns 8.625 4/20/2027 B 1,708,356 1,602,437
DOMINION RESOURCES INC/VA.........cc.cceuee. 6.400 6/15/2018 Baa2 2,997,180 3,684,638
DOMINION RESOURCES INC/VA..........ccoeeeee. 5.200 8/15/2019 Baa2 7,153,860 7,183,129
DOMINION RESOURCES INC/VA............ccouee. 2.250 9/1/2015 Baa2 2,995,620 3,092,431
DOW CHEMICAL CO/THE..........cocovviiiiiiininns 5.700 5/15/2018 Baa3 4,895,662 5,800,508
DOW CHEMICAL CO/THE........ccccoviiiiiiiieee, 8.550 5/15/2019 Baa3 39,018,192 41,487,993
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DOW CHEMICAL CO/THE........ccccoviiiiiiiee 4.250 11/15/2020 Baa3 997,250 1,081,183
DPLINC 144A......ccciiiiiiiiiiiiii e 7.250 10/15/2021 Bal 820,500 915,750
DUPONT FABROS TECHNOLOGY LP.............. 8.500 12/15/2017 BB 116,025 115,500
EACCESS LTD 144A........cooiiiiiiiiiiiiinc e 8.250 4/1/2018 Ba3 1,200,000 1,092,000
EAGLE ROCK ENERGY PARTNERS LP........... 8.375 6/1/2019 B3 899,968 897,750
EATON CORP SR NT SERB......cccooviiiiiiiies 3.680 6/28/2023 NR 3,000,000 3,000,000
ECOLAB INC......ccviiiiiiiiiiicce e 3.690 11/21/2018 NR 5,000,000 5,158,100
ECOLAB INC SER D.....cccoovviiiiiiiiiiiiiciieece 4.320 11/21/2023 NR 5,000,000 5,205,550
ECOPETROL SA.......oiiiiiiiiiiieiie e 7.625 7/23/2019 BBB- 3,266,597 3,766,410
EDISON MISSION ENERGY........cccccoevviiiiinnnn. 7.200 5/15/2019 C 2,118,500 1,240,438
EDISON MISSION ENERGY........cccccoiviiieninnnn. 7.625 5/15/2027 C 1,743,861 1,218,075
EDP FIN BV AMSTERDAM NT 144A................ 5.375 11/2/2012 Bal 9,662,500 10,019,000
EDP FIN BV AMSTERDAM NT 144A................ 6.000 2/2/2018 Bal 610,375 608,944
EDP FINANCE BV 144A........ccoooiiiiiiiiieiiiiiines 4.900 10/1/2019 Bal 634,625 637,216
EDP FINANCE BV BDS.........cocoiiiiiiiiiece, 4.625 6/13/2016 Bal 113,344 110,610
EDUCATION MANAGEMENT LLC/EDU.......... 8.750 6/1/2014 Caal 1,946,520 1,691,000
El DU PONT DE NEMOURS & CO 5.000 1/15/2013 A2 500,906 513,506
El DU PONT DE NEMOURS & CO 5.000 7/15/2013 A2 6,930,560 7,317,527
ElI DU PONT DE NEMOURS & CO 5.875 1/15/2014 A2 507,608 551,126
El DU PONT DE NEMOURS & CO 2.750 4/1/2016 A2 4,991,150 5,268,224
El DU PONT DE NEMOURS & CO . 1.750 3/25/2014 A2 6,993,910 7,143,121
ELPASO LLC.....c.ooiiiiiiiiiiiiiiiie . 7.800 8/1/2031 Ba3 1,234,375 1,402,975
EL SALVADOR GOVERNMENT INTERNA........ 7.750 1/24/2023 BB- 216,897 217,390
EL SALVADOR GOVERNMENT INTERNA........ 8.250 4/10/2032 BB- 3,723,298 3,902,500
EL SALVADOR GOVERNMENT INTERNA........ 7.650 6/15/2035 BB- 4,660,940 5,017,040
ELECTRICITE DE FRANCE SA 144A................ 5.500 1/26/2014 A+ 2,988,090 3,176,160
ELECTRICITE DE FRANCE SA 144A................ 6.500 1/26/2019 A+ 1,993,760 2,353,960
ELIZABETH ARDEN INC.......oocoiiiiiiiiiieeeiiine 7.375 3/15/2021 Bl 3,488,768 3,819,300
EMERGENCY MEDICAL SERVICES COR........ 8.125 6/1/2019 Caal 924,148 965,469
EMERSON ELECTRIC CO.......ccceeviiiiiiiiiiiens 5.250 10/15/2018 A2 3,018,856 3,150,671
EMPRESA DE ENERGIA DE BOG 144A........... 6.125 11/10/2021 BB+ 417,050 422,000
EMPRESA DISTRIBUIDORAY C 144A............. 9.750 10/25/2022 B3 475,154 166,850
ENDO HEALTH SOLUTIONS INC..........ccceenneen. 7.000 12/15/2020 Ba3 1,486,575 1,625,625
ENDO HEALTH SOLUTIONS INC.........ccceenneee. 7.250 1/15/2022 Ba3 1,250,000 1,354,688
ENEL FINANCE INTERNATIONA 144A............. 6.250 9/15/2017 Baal 10,098,000 10,038,500
ENEL FINANCE INTERNATIONA 144A............. 6.000 10/7/2039 Baal 6,475,179 6,123,468
ENERGY FUTURE HOLDINGS CORP............... 6.500 11/15/2024 C 3,056,698 1,687,963
ENERGY FUTURE HOLDINGS CORP............... 6.550 11/15/2034 C 385,239 217,313
ENERGY TRANSFER PARTNERS LP............... 9.000 4/15/2019 Baa3 9,320,033 9,241,105
ENISPA LT44A. ... 5.700 10/1/2040 A2 5,134,380 4,959,950
ENTERCOM (11/11) TLB.....oooiiiiiiiiiieieeeee, ZERO COUPON 11/17/2018 Ba3 700,700 714,106
ENTERPRISE PRODUCTS OPERATING.......... 6.500 1/31/2019 Baa2 16,658,408 16,925,541
ENTERPRISE PRODUCTS OPERATING.......... 9.750 1/31/2014 Baa2 12,172,400 11,273,012
ENTERPRISE PRODUCTS OPERATING.......... 7.550 4/15/2038 Baa2 5,978,550 6,354,152
ENTERPRISE PRODUCTS OPERATING.......... 3.200 2/1/2016 Baa2 2,997,030 3,141,893
ENTRAVISION COMMUNICATIONS COR......... 8.750 8/1/2017 B2 1,286,826 1,311,220
EQUIPOWER (6/12) TLB.......ccocvviiiiiiiiiiiceee, ZERO COUPON 12/29/2018 NR 987,903 999,060
ERP OPERATING LP....... . 5.250 9/15/2014 Baal 2,042,168 2,136,686
ERP OPERATING LP................. R 4.625 12/15/2021 Baal 2,490,475 2,711,890
ESKOM HOLDINGS SOC LTD......cccceevvvieiinennn. 5.750 1/26/2021 Baa2 11,012,559 11,812,500
ESSAR STEEL ALGOMA INC 144A................... 9.375 3/15/2015 B3 56,400 57,900
EUROPEAN INVESTMENT BANK.........cc..ccee. 11.250 2/14/2013 Aaa 8,279,125 7,092,214
EUROPEAN INVESTMENT BANK.........cccccenee. 1.250 9/20/2012 Aaa 16,614,462 25,122,196
EUROPEAN INVT BK BDS........ccccooiiiiiiiiiinens 6.250 4/15/2014 Aaa 4,044,189 3,383,748
EVEREST ACQUISITION LLC / 144A................ 9.375 5/1/2020 B2 825,063 839,363
EVEREST ACQUISITION LLC/ 144A................ 6.875 5/1/2019 Ba3 859,656 883,025
EVRAZ GROUP SA 144A..........ooooiiiiiiiiiiiiiins 6.750 4/27/2018 Bl 336,082 322,491
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EXELON GENERATION CO LLC.........cccuveeeennne 6.200 10/1/2017 BBB 29,729,918 30,107,959
EXELON GENERATION CO LLC..........cceeenee. 5.200 10/1/2019 BBB 5,021,420 5,419,501
EXELON GENERATION CO LLC.........cccevernnne 4.000 10/1/2020 BBB 9,842,200 10,026,266
EXPORT-IMPORT BANK OF KOREA................ VARIABLE RATE 11/26/2015 A 6,919,811 6,966,117
EXPORT-IMPORT BANK OF KOREA................ 8.125 1/21/2014 A 926,503 1,015,250
EXPORT-IMPORT BK KOREA............cccvviien. 4.000 1/11/2017 A 5,589,192 5,962,400
EXPRESS LLC / EXPRESS FINANCE............... 8.750 3/1/2018 Ba3 827,813 864,000
EXTERRAN HOLDINGS INC...........coccviiiiiiiens 7.250 12/1/2018 Ba3 2,000,000 1,920,000
FAIRPOINT COMMUNICATIONS INC/O............ 13.125 4/2/2018 NR 2,493,801 39,857
FED REPUBLIC OF BRAZIL.........ccccceovviiiinnnn. 5.625 1/7/2041 Baa2 4,176,000 4,415,400
FEDERAL EXPRESS 98-1 CTF 1A........ccocene. 6.720 1/15/2022 A- 1,939,754 2,103,614
FEDERAL HOME LN BK CONS BD................... 5.250 12/11/2020 AA+ 31,670,700 37,599,501
FEDERAL HOME LN BK CONS BD................... 5.625 3/14/2036 AA+ 10,474,400 13,631,905
FEDERAL HOME LN BK CONS BD................... 4.875 11/27/2013 AA+ 4,878,970 5,315,994
FEDERAL HOME LN BK CONS BD................... 5.375 6/13/2014 AA+ 19,804,800 21,931,782
FEDERAL HOME LN BK CONS BD................... 3.625 10/18/2013 AA+ 19,942,400 20,846,558
FEDERAL HOME LN MTG CORP...........cceeennee 4.500 4/2/2014 AA+ 10,249,000 10,708,566
FEDERAL HOME LN MTG CORRP...........ccceeeuee 1.000 8/20/2014 AA+ 70,616,200 70,863,730
FEDERAL HOME LN MTG CORP...........ccceeene 5.250 4/18/2016 AA+ 15,995,402 17,555,409
FEDERAL NATL MTG ASSN......... . 2.250 3/15/2016 AA+ 18,148,605 18,170,334
FEDERAL NATL MTG ASSN.. 5.375 6/12/2017 AA+ 19,996,875 24,253,674
FEDERAL NATL MTG ASSN.. 4.000 4/8/2013 AA+ 5,836,664 6,048,286
FEDERAL NATL MTG ASSN.. . 3.000 9/16/2014 AA+ 19,946,000 21,134,938
FEDEX CORP.......cocoviiiiiiiiiiiin e 8.000 1/15/2019 BBB 1,992,043 2,155,681
FELCOR LODGING LP.......ccceeiiiiiiiiiiiiciiees 6.750 6/1/2019 B- 1,999,600 2,047,500
FERRELLGAS LP / FERRELLGAS FIN.............. 9.125 10/1/2017 B- 840,000 836,000
FERREXPO FINANCE PLC 144A............cccoe.... 7.875 4/7/2016 B3 373,755 344,755
FHLMC POOL #1J-1056..........ccceeiiiiriininennns VARIABLE RATE 5/1/2038 AA+ 1,685,648 1,700,344
FHLMC POOL #1Q-0403........cccoeiiiiiiiiiienne. VARIABLE RATE 1/1/2038 AA+ 5,663,721 5,721,712
FHLMC POOL #1Q-1114.......cccccevviiiiiiiiiieinen. VARIABLE RATE 3/1/2038 AA+ 1,390,984 1,404,256
FHLMC POOL #G0-2987.......cccvveiriiiiiiiiieee. 6.000 5/1/2037 AA+ 7,792,118 7,778,108
FHLMC POOL #G0-3698.............cocvvviiiirennn. 6.000 12/1/2037 AA+ 4,132,670 4,111,758
FHLMC POOL #G0-5580.......ccccccevuvieiiiiiieinn. 6.500 4/1/2039 AA+ 8,653,667 8,733,027
FHLMC POOL #G0-6962.............cocvvvviininnennn. 6.000 5/1/2040 AA+ 8,953,464 8,825,315
FHLMC POOL #G1-1713......cccciiiiiiieiiiieecee, 5.500 6/1/2020 AA+ 8,482,694 8,662,774
FHLMC POOL #G1-3700.......ccccccevviiiiiiinnnnnnn. 5.500 7/1/2022 AA+ 8,306,932 8,494,425
FHLMC POOL #G1-8006............coocvvreriieeennnn. 5.500 8/1/2019 AA+ 2,327,646 2,370,272
FHLMC POOL #HO-1774........cccoviiiiiiiiiiiieens 6.500 9/1/2037 AA+ 535,617 558,922
FHLMC POOL #H0-9158........cccccoeeiiiiiiiiienee 6.500 10/1/2037 AA+ 253,640 264,637
FHLMC POOL #H0-9197........ccoovviiiiiiiiiiiiees 6.500 10/1/2038 AA+ 616,340 643,157
FHLMC MULTICLASS CTFS T-051..........ceveeee. 6.500 9/25/2043 AA+ 367,370 371,537
FIDELITY NATIONAL INFORMA 144A............... 5.000 3/15/2022 Ba2 976,250 1,017,500
FIFTH THIRD BANCORP.........ccccceiiiiiiiiiiees 8.250 3/1/2038 BBB- 2,204,431 2,999,346
FINNISH GOVERNMENT .......cccccooviiiiiiiininn 1.875 4/15/2017 Aaa 17,459,505 17,175,703
FIRST DATA CORP.....eviiiiiiiiiiiicin 12.625 1/15/2021 CCC 1,091,481 1,066,331
FIRST DATA CORP 144A.......cccccoviiiiiiiiininn, 8.250 1/15/2021 CCC 1,701,322 1,790,000
FIRST DATA CORP 144A.......cccccoviiiiiiiienn. 7.375 6/15/2019 B1 580,030 586,500
FMG RESOURCES AUGUST 2006 144A.......... 8.250 11/1/2019 Ba3 953,250 985,800
FNMA  POOL #0256492............cccovvviiviieiinnnne 6.000 11/1/2036 AA+ 5,287,218 5,501,574
FNMA  POOL #0465377......cccoooviiriiiiiniininne 3.390 7/1/2015 AA+ 3,689,249 3,810,977
FNMA  POOL #0745452.........c.ccocvviiiiieeiinnne 5.500 7/1/2020 AA+ 2,899,329 2,969,546
FNMA  POOL #0823687............cocvvrviiiiieiiinnnne VARIABLE RATE 7/1/2035 AA+ 277,040 277,023
FNMA  POOL #0873223........cccccovviiiiiiieeiieenne 5.190 1/1/2013 AA+ 6,541,460 6,158,039
FNMA  POOL #0888736...........ccccuvrviiiiniininnne 6.000 10/1/2037 AA+ 8,284,970 8,454,979
FNMA POOL #0888787.........cccovviriiiiieiieenne 6.500 10/1/2037 AA+ 229,425 240,557
FNMA  POOL #0889072...........ccocveviiiiiciiniinnne 6.500 12/1/2037 AA+ 4,449,422 4,450,558
FNMA  POOL #0917956..........ccccuviiieiiiiiiiiinnn. VARIABLE RATE 5/1/2037 AA+ 10,396,049 10,477,650
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FNMA POOL #0928483...........cccviiieeeiiiiiienn, 6.000 7/1/2037 AA+ 66,378 67,985
FNMA  POOL #0952320..........ccccviiiiniiniiininens 6.500 10/1/2037 AA+ 286,734 300,647
FNMA  POOL #0AA3520.......ccccceeeiiiiiiiieeeee VARIABLE RATE 3/1/2037 AA+ 6,785,177 6,806,018
FNMA  POOL #0ADO130.......cccccovviriiriieiinenn, 6.500 8/1/2039 AA+ 2,555,413 2,591,031
FNMA POOL #0ADO0833............oooiiviiiiieeiins 6.000 1/1/2039 AA+ 65,520 67,659
FNMA  POOL #0AEQ379.........ccccovviviiiiiiinens 5.500 8/1/2024 AA+ 19,809,568 20,128,177
FNMA  POOL #0AE0620...........cceevuvieiiiieenns 5.500 5/1/2024 AA+ 1,639,949 1,642,072
FNMA  POOL #0AKB8906.............cooocvviriiiiiennns 3.500 4/1/2042 AA+ 3,645,922 3,700,758
FNMA  POOL #0ALO852.........ccccevviiiiiiiienen, 6.000 6/1/2038 AA+ 14,396,392 14,356,952
FNMA  POOL #0ALO901.........ccoevviniiiiiniieee, 6.000 7/1/2038 AA+ 5,432,001 5,434,149
FNMA GTD REMIC P/T 03-W6 3A.........cceeneee. 6.500 9/25/2042 AA+ 174,149 180,033
FNMA GTD REMIC P/T 04-W15 1A2................. 6.500 8/25/2044 AA+ 7,702 8,175
FNMA GTD REMIC P/T 2002..........cccccovvveennnnnn. 6.500 6/25/2042 AA+ 1,505,541 1,629,292
FNMA GTD REMIC P/T 2002-T19 Al................. 6.500 7/25/2042 AA+ 1,102,696 1,130,016
FNMA GTD REMIC P/T 2004-W2 2A1l............... 6.500 2/25/2044 AA+ 11,889,017 11,923,373
FNMA GTD REMIC P/T TR 04W9 2A1............... 6.500 2/25/2044 AA+ 107,912 109,602
FORD MOTOR CREDIT CO LLC 8.125 1/15/2020 BB+ 6,181,250 6,125,000
FORD MOTOR CREDIT CO LLC... 5.625 9/15/2015 BB+ 6,755,868 7,269,500
FORD MOTOR CREDIT CO LLC... 5.750 2/1/2021 BB+ 9,418,938 10,320,375
FORD MOTOR CREDIT CO LLC... 5.000 5/15/2018 BB+ 10,806,300 10,650,001
FORD MOTOR CREDIT CO LLC... 2.750 5/15/2015 BB+ 5,000,000 5,050,000
FORD MOTOR CREDIT CO LLC... 3.000 6/12/2017 BB+ 4,998,150 4,977,177
FOREST OIL CORP.......cccceeeis 7.250 6/15/2019 B 1,379,540 1,261,563
FORMULA ONE 4/12 (USD) TLB ZERO COUPON 4/28/2017 BB- 1,728,169 1,743,164
FOX ACQUISITION SUB LLC 144A................... 13.375 7/15/2016 Caal 1,108,503 1,155,600
FRANCE (GOVT OF).....viiiiiiiiiiieie e 4.750 4/25/2035 Aaa 21,238,688 21,207,577
FRANCE (GOVT OF)...ocoiiiiiiiiiiiiiiiiei e, 3.500 4/25/2015 Aaa 14,899,577 16,413,994
FRANCE (GOVT OF)....coiiiiiiiiiiiieiic e 3.750 4/25/2021 Aaa 10,162,888 11,145,305
FRANCE (GOVT OF)....coiiiiiiiiiiiiiiiiecece e, 1.100 7125/2022 Aaa 4,388,028 4,086,046
FRANCE (GOVT OF).....ooiiiiiiiiiiiiiie e 3.000 4/25/2022 Aaa 4,014,304 3,909,486
FRANCE (GOVT OF) BDS........cccoociiiiiiiee, 5.500 4/25/2029 Aaa 15,415,804 16,178,357
FRANCE (GOVT OF) OAT...ccoiiiiiiieiiieciie e 5.000 10/25/2016 Aaa 16,638,438 23,474,988
FRANCE GOVERNMENT BOND OAT............... 5.750 10/25/2032 Aaa 11,469,081 11,019,934
FRANCE GOVERNMENT BOND OAT............... 4.000 10/25/2038 Aaa 2,972,866 2,731,757
FRANCE GOVERNMENT BOND OAT............... 3.750 10/25/2019 Aaa 7,109,594 7,016,070
FRANCE GOVERNMENT BOND OAT............... 3.500 4/25/2026 Aaa 3,945,139 3,958,827
FRANCE GOVERNMENT BOND OAT............... 2.500 10/25/2020 Aaa 27,950,384 28,116,488
FRANCE GOVERNMENT BOND OAT............... 3.500 4/25/2020 Aaa 14,111,517 13,779,472
FRENCH TREASURY NOTE.........ccccccoeiiiiiiinnn. 2.000 7/12/2015 Aaa 19,497,794 19,728,271
FRENCH TREASURY NOTE.........ccccovviiiiinenn, 2.500 7/25/2016 Aaa 13,786,891 13,355,228
FRENCH TREASURY NOTE..........cccoiiiiiiiins 1.750 2/25/2017 Aaa 31,941,118 30,926,545
FRENCH TREASURY NOTE.........ccccocvciiiiinnnn. 0.750 9/25/2014 Aaa 12,961,242 12,767,404
FRESENIUS MEDICAL CARE US 144A............. 5.625 7/31/2019 Ba2 125,000 130,313
FRESENIUS MEDICAL CARE US 144A............. 5.875 1/31/2022 Ba2 2,411,507 2,509,413
FRONTIER COMMUNICATIONS CORP............ 9.000 8/15/2031 Ba2 3,352,402 3,258,460
FRONTIER COMMUNICATIONS CORP............ 7.875 1/15/2027 Ba2 3,074,794 2,873,200
FRONTIER COMMUNICATIONS CORP............ 7.450 7/1/2035 Ba2 3,850 4,013
FRONTIER COMMUNICATIONS CORP............ 8.250 5/1/2014 Ba2 21,683 22,995
FRONTIER COMMUNICATIONS CORP............ 7.875 4/15/2015 Ba2 618,000 660,000
FRONTIER COMMUNICATIONS CORP............ 8.250 4/15/2017 Ba2 2,810,508 3,010,000
GANNETT CO INC....oooiiiiiiiiiiieciiee e 6.375 9/1/2015 BB 23,249,900 24,292,650
GANNETT CO INC.....oooiiiiiiiiiiiiiiiiiecieee 7.125 9/1/2018 BB 807,500 856,000
GAS NATURAL CAPITAL.....oooviiiiiiiiieiecee, 6.375 7/9/2019 Baa2 4,877,860 4,152,593
GAS NATURAL CAPITAL.....coovviiiiiiiiiiiiencee, 4.500 1/27/2020 Baa2 5,618,178 4,697,642
GAYLORD ENTERTAINMENT CO.........cccveennn 6.750 11/15/2014 Caa2 796,250 879,375
GENERAC POWER (TL 5/12) TLB........cccuvenneene ZERO COUPON 6/22/2018 B+ 2,940,000 2,985,000
GENERAL ELEC CAP CORP........cccoiiieiiiiiiis 1.625 7/2/2015 NR 4,995,750 5,005,941
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GENERAL ELECTRIC CAPITAL CORP............. 5.625 9/15/2017 Al 2,491,575 2,861,935
GENERAL ELECTRIC CAPITAL CORP............. 5.875 1/14/2038 Al 4,753,150 5,737,989
GENERAL ELECTRIC CAPITAL CORP............. 5.625 5/1/2018 Al 30,438,150 34,391,609
GENERAL ELECTRIC CAPITAL CORP............. 6.875 1/10/2039 Al 4,923,900 6,448,524
GENERAL ELECTRIC CAPITAL CORP............. 5.900 5/13/2014 Al 2,996,670 3,258,706
GENERAL ELECTRIC CAPITAL CORP............. 6.000 8/7/2019 Al 1,997,760 2,344,602
GENERAL ELECTRIC CAPITAL CORP............. 3.750 11/14/2014 Al 4,980,200 5,277,306
GENERAL ELECTRIC CAPITAL CORP............. 5.500 1/8/2020 Al 6,102,900 6,867,240
GENERAL ELECTRIC CAPITAL CORP............. VARIABLE RATE 6/2/2014 Al 3,375,000 3,369,803
GENERAL ELECTRIC CAPITAL CORP............. 3.350 10/17/2016 Al 4,994,050 5,259,481
GENERAL ELECTRIC CAPITAL CORP............. 4.650 10/17/2021 Al 3,548,805 3,595,521
GENERAL ELECTRIC CAPITAL CORP............. 2.300 4/27/2017 Al 14,980,350 15,116,069
GENERAL ELECTRIC CAPITAL CORP............. 6.750 3/15/2032 Al 15,208,363 17,134,984
GENERAL ELECTRIC CAPITAL CORP............. 2.000 9/28/2012 AA+ 15,385,000 15,061,500
GENERAL MILLS INC.....oooiiiiiiiiiiiiieceie s 5.200 3/17/2015 Baal 4,956,634 5,538,308
GENERAL MILLS INC 5.250 8/15/2013 Baal 2,993,520 3,150,458

GENERAL MILLS INC.... s 1.550 5/16/2014 Baal 4,999,700 5,068,433
GENON AMERICAS GENERATION LLC........... 9.125 5/1/2031 B3 542,250 534,000
GENON AMERICAS GENERATION LLC........... 8.500 10/1/2021 B3 2,155,250 2,070,000
GENON ENERGY INC.......coociiiiiiiiiiiiiici, 9.500 10/15/2018 B3 1,136,869 1,151,894
GENON ENERGY INC.......cccceiiiiiiiiiiiiecies 7.875 6/15/2017 B3 524,550 483,600
GENWORTH FINANCIAL INC..........coovviiiiinnnn, 7.625 9/24/2021 Baa3 1,434,044 1,336,525
GEO MAQUINARIA 144A.........ccocviiieiiiiiie, 9.625 5/2/2021 BB- 983,757 908,408
GEORGIA GOVERNMENT INTERNATION........ 6.875 4/12/2021 Ba3 7,171,009 7,818,300
GEORGIA POWER CO.......ccociiiiiiiiiiiiiecen 1.300 9/15/2013 A3 11,986,440 12,064,183
GEORGIA POWER CO........coccvviiiiiiiiiiiicien 3.000 4/15/2016 A3 2,999,190 3,173,069
GEORGIA POWER CO.......coociiiiiiiiiiiiiieeen 4.300 3/15/2042 A3 5,031,030 5,205,974
GERMANY (FED REP) BDS.......ccccoooviiiiiiienen. 6.250 1/4/2024 Aaa 13,734,912 22,326,650
GERMANY (FED REP) BDS..........ccocoiiiiiiiees 5.500 1/4/2031 Aaa 31,740,720 37,551,443
GERMANY (FED REP) BDS........ccccooviiiiiieen. 5.625 1/4/2028 Aaa 16,756,196 33,206,952
GERMANY (FEDERAL REPUBLIC)................... 4.000 1/4/2018 Aaa 25,514,383 26,829,443
GLENDALE WIS CMNTY DEV AUTH LE........... 5.500 10/1/2021 Al 4,037,300 4,798,718
GLOBO COMUNICACAO E PARTI REGS......... VARIABLE RATE 7/29/2049 Baa2 264,250 266,825
GOLD FIELDS OROGEN HOLDING BVL............ 4.875 10/7/2020 Baa3 387,301 388,762
GOLDMAN SACHS GROUP INC/THE............... 6.000 5/1/2014 A3 999,290 1,056,517
GOLDMAN SACHS GROUP INC/THE............... 3.625 8/1/2012 A3 999,220 1,001,830
GOLDMAN SACHS GROUP INC/THE............... 5.375 3/15/2020 A3 3,992,480 4,091,761
GOLDMAN SACHS GROUP INC/THE............... 6.000 6/15/2020 A3 3,214,518 3,172,429
GOLDMAN SACHS GROUP INC/THE............... 6.750 10/1/2037 Baal 2,520,263 2,499,128
GOLDMAN SACHS GROUP INC/THE................ 5.950 1/18/2018 A3 10,090,200 12,797,001
GOLDMAN SACHS GROUP INC/THE............... 6.150 4/1/2018 A3 19,371,419 20,441,740
GOLDMAN SACHS GROUP INC/THE............... 5.250 7/27/2021 A3 5,520,930 5,539,841
GOLDMAN SACHS GROUP INC/THE............... 3.300 5/3/2015 A3 3,997,160 3,988,681
GOLDMAN SACHS GROUP INC/THE............... 6.250 9/1/2017 A3 19,181,046 20,579,943
GOLDMAN SACHS GROUP INC/THE............... 5.450 11/1/2012 A3 2,996,010 3,043,500
GOODYEAR TIRE & RUBBER CO/THE............ 7.000 3/15/2028 B2 1,410,338 1,624,963
GOODYEAR TIRE & RUBBER CO/THE 8.250 8/15/2020 B 499,375 529,375
GOODYEAR TIRE & RUBBER CO/THE.... 7.000 5/15/2022 B 3,619,152 3,640,444
GOVERNMENT OF CANADA 5.750 6/1/2029 Aaa 4,635,120 7,374,810
GOVERNMENT OF CANADA.... 3.500 6/1/2020 Aaa 5,648,818 5,614,792
GOVERNMENT OF CANADA.... 4.000 6/1/2016 Aaa 5,061,185 6,509,922
GOVERNMENT OF CANADA.... 4.000 6/1/2017 Aaa 6,172,911 6,975,700
GOVERNMENT OF CANADA 3.750 6/1/2019 Aaa 1,907,724 2,255,805
GOVERNMENT OF CANADA...........cocviiiiiinnn 3.000 12/1/2015 Aaa 14,577,167 14,342,515
GOVERNMENT OF CANADA.........ccociieiiiene 3.250 6/1/2021 Aaa 2,940,210 3,335,622
GOVERNMENT OF CANADA..........cocvviiiiniiee 1.500 12/1/2044 Aaa 5,609,967 5,396,161
GRAY TELEVISION INC.......cccooiiiiiiiiine 10.500 6/29/2015 Caa2 2,007,486 2,080,000
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GREIF INC....oooiiiiiiii s 7.750 8/1/2019 Ba2 656,500 741,000
GRIFFON CORP........occiiiiiiiiiiii 7.125 4/1/2018 Bl 3,273,744 3,334,275
GROWMARK INC SER C.....oooeeiiiiiiiiiiecciiis 5.290 12/20/2022 NR 10,000,000 10,636,800
GRUPO AVAL LTD 144A......ccociiiiiiiiiiiciee, 5.250 2/1/2017 Baa3 408,916 419,000
GRUPO BIMBO SAB DE CV 144A..................... 4.875 6/30/2020 Baa2 103,001 112,445
GRUPO BIMBO SABDE CV 144A..........ccc..c.e. 4.500 1/25/2022 Baa2 422,996 425,520
GRUPO TELEVISA SAB.......ccoooiiiiiiieiiicee 6.000 5/15/2018 Baal 282,994 287,722
GRUPOSURA FINANCE 144A.........ccccoviiieens 5.700 5/18/2021 BBB- 549,096 583,105
GS MORTGAGE SECURITIES GG10 AM.......... VARIABLE RATE 8/10/2045 B+ 3,657,255 3,687,688
GTE CORP....ooviiiiiiiici e 6.840 4/15/2018 Baal 12,503,404 13,372,221
GXS WORLDWIDE INC.....cccooviiiiiiiiiiiiiiee, 9.750 6/15/2015 B2 1,294,892 1,326,675
HALCON RESOURCES CORP 144A................. 9.750 7/15/2020 NR 1,366,247 1,366,303
HARRAH'S 2/12 EXTENDED B6 TLB................. ZERO COUPON 1/26/2018 B2 1,367,219 1,419,829
HARTFORD FINANCIAL SERVICES GR........... 5.125 4/15/2022 Baa3 2,641,425 2,662,863
HBOS PLC 144A.......ccoiiiiieiiie e 6.000 11/1/2033 Bal 87,550 105,670
HBOS PLC 144A.......ccoiiiiiiiiiiciie i, 6.750 5/21/2018 Bal 1,644,500 1,886,900
HCA HOLDINGS INC.. 7.750 5/15/2021 B3 1,152,596 1,233,375
HCA INC 8.360 4/15/2024 B3 285,088 329,875
HCA INC 7.050 12/1/2027 B3 1,244,355 1,282,500
HCA INC 7.500 12/15/2023 B3 278,938 341,244
HCA INC 7.580 9/15/2025 B3 541,734 606,425
HCA INC 6.750 7/15/2013 B3 1,147,500 1,172,813
HCAINC 5.750 3/15/2014 B3 16,020,133 16,438,680
HCA INC 6.375 1/15/2015 B3 1,176,875 1,328,125
HCA INC 6.500 2/15/2016 B3 4,120,000 4,310,000
HCAINC. ... 9.875 2/15/2017 B2 425,100 423,150
HCA INC. ..o 7.500 2/15/2022 B3 2,654,629 2,844,900
HCAINC. ..o 5.875 3/15/2022 Ba3 1,745,377 1,823,525
HCA INC NT.ooiiiiiee e 7.500 11/6/2033 B3 3,822,603 4,439,063
HEALTH MANAGEMENT ASSOCIA 144A......... 7.375 1/15/2020 B3 1,006,517 1,063,750
HEALTH NET INC....oooviiiiiiiiii e, 6.375 6/1/2017 Ba3 2,214,250 2,505,125
HEALTHSOUTH CORP.........cccvviiiiiiiiiiicee, 8.125 2/15/2020 Bl 857,400 955,938
HELIX ENERGY SOLUTIONS GR 144A............ 9.500 1/15/2016 B3 448,050 455,663
HELLENIC REPUBLIC..........ooociiiiieiiiiiie, STEPPED RATE 2/24/2037 CcCccC 25,492 13,198
HELLENIC REPUBLIC.........cccocoiiiiiiiiiiiiies STEPPED RATE 2/24/2029 CCcC 26,280 13,949
HELLENIC REPUBLIC.........ccccovviiiiiiiiniiiins STEPPED RATE 2/24/2028 CCcC 23,384 14,879
HELLENIC REPUBLIC.........cccooviiiiiiiieiieees STEPPED RATE 2/24/2024 CCcC 26,145 15,404
HELLENIC REPUBLIC..........cccoiiiiiiiiiiiieneee STEPPED RATE 2/24/2041 CcccC 25,754 13,005
HELLENIC REPUBLIC..........cccociiiiiiiiiie STEPPED RATE 2/24/2030 CCC 26,280 13,397
HELLENIC REPUBLIC..........cocoeiviiiiiiiiiciie STEPPED RATE 2/24/2023 CCC 26,116 16,117
HELLENIC REPUBLIC...........ooociiiiiii, STEPPED RATE 2/24/2027 CCC 25,130 13,611
HELLENIC REPUBLIC........ccoooiiiiiieiiieeen STEPPED RATE 2/24/2031 CcccC 25,754 13,655
HELLENIC REPUBLIC.........cccooeiiiiiiiiiiciiee STEPPED RATE 2/24/2032 CCcC 25,754 13,401
HELLENIC REPUBLIC.........cccooiiiiiiiiiiniiiee ZERO COUPON 10/15/2042 CCcC - 6,796
HELLENIC REPUBLIC.........ccccoiiiiiiiiiiciiie STEPPED RATE 2/24/2042 CcCcC 24,703 13,097
HELLENIC REPUBLIC........ccoooiiiiiiiiieeeen STEPPED RATE 2/24/2025 CcccC 25,130 14,296
HELLENIC REPUBLIC.........ccccoiiiiiiiiiiiieee STEPPED RATE 2/24/2034 CcCcC 25,870 13,310
HELLENIC REPUBLIC STEPPED RATE 2/24/2040 CcccC 25,607 13,097
HELLENIC REPUBLIC STEPPED RATE 2/24/2026 CcCccC 25,155 13,877
HELLENIC REPUBLIC STEPPED RATE 2/24/2039 CcccC 25,576 13,117
HELLENIC REPUBLIC STEPPED RATE 2/24/2036 CcccC 25,492 13,218
HELLENIC REPUBLIC VARIABLE RATE 2/24/2035 CcccC 25,854 13,269
HELLENIC REPUBLIC STEPPED RATE 2/24/2033 cccC 25,791 13,381
HELLENIC REPUBLIC...........cooiiiiiiiiiniiis STEPPED RATE 2/24/2038 CCC 25,492 13,147
HERCULES INC.......oooiiiiiiiiiiiii e 6.500 6/30/2029 B+ 2,739,250 2,734,700
HERCULES OFFSHORE INC 144A................... 10.500 10/15/2017 Caal 862,172 900,000
HERCULES OFFSHORE INC 144A................... 7.125 4/1/2017 Bl 565,000 548,050
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HEWLETT-PACKARD CO......cccccceviiiiiiiiineeee 3.300 12/9/2016 BBB+ 3,592,440 3,754,151
HEWLETT-PACKARD CO.......ccccoeviiiiiiiiince, 4.650 12/9/2021 BBB+ 2,626,497 2,707,424
HEXION US FINANCE CORP...........coovviiiiinnnn. 6.625 4/15/2020 B- 1,027,106 1,050,625
HEXION US FINANCE CORP / HEXIO.............. 9.000 11/15/2020 CCC+ 54,488 56,063
HISTORIC TW INC.......cciiiiiiiiiiii, 6.875 6/15/2018 Baa2 2,903,124 3,425,290
HOLOGIC BRIDGE LOAN..........ccoviiriiiiieiinnn ZERO COUPON 5/25/2019 NR 3,500,000 3,500,000
HOME DEPOT INC/THE..........oooiiiiiiiiiiiees 5.400 3/1/2016 A3 7,287,723 8,103,013
HORNBECK OFFSHORE SERVICE 144A......... 5.875 4/1/2020 Ba3 838,056 828,738
HORNBECK OFFSHORE SERVICES INC......... 8.000 9/1/2017 Ba3 656,425 724,781
HOST HOTELS & RESORTS LP........ccceveinnenn. 9.000 5/15/2017 BB 637,500 664,500
HOST HOTELS & RESORTS LP 144A.............. 5.250 3/15/2022 BB 1,000,000 1,025,000
HOUSING HORIZONS LE CLAIRE.................... 6.893 11/15/2016 NR 2,320,415 2,662,583
HOUSING HORIZONS MAIN LAKE................... 6.893 11/15/2016 NR 2,115,035 2,426,918
HOUSING HORIZONS NEW GLARUS.............. 6.893 11/15/2016 NR 488,264 560,264
HSBC BANK USA NA/NEW YORK NY.............. 4.625 4/1/2014 A2 11,695,521 11,786,119
HSBC HOLDINGS PLC 6.500 5/2/2036 A3 10,042,450 10,142,908
HSBC HOLDINGS PLC 6.500 9/15/2037 A3 1,726,888 1,775,168
HSBC HOLDINGS PLC 6.800 6/1/2038 A3 665,246 674,690
HSBC HOLDINGS PLC 5.100 4/5/2021 A+ 7,654,139 8,428,550
HUGHES SATELLITE SYSTEMS CORP........... 7.625 6/15/2021 B3 1,790,088 1,886,813
HUGHES SATELLITE SYSTEMS CORP........... 6.500 6/15/2019 B+ 4,120,095 4,382,813
HUNGARY (REPUBLIC OF) . 5.500 2/12/2016 Bal 6,335,967 6,349,304
HUNGARY (REPUBLIC OF)......c.ccoooviiiiiiieen. 5.000 3/30/2016 Bal 171,772 190,126
HUNGARY GOVERNMENT BOND.................... 7.500 11/12/2020 Bal 4,824,390 4,697,522
HUNGARY GOVERNMENT INTL BOND............ 3.500 7/18/2016 Bal 449,357 460,216
HUNGARY GOVERNMENT INTL BOND............ 5.750 6/11/2018 Bal 154,576 153,162
HUNGARY GOVERNMENT INTL BOND............ 5.500 5/6/2014 Bal 53,618 60,505
HUNGARY GOVERNMENT INTL BONDS......... 4.500 1/29/2014 Bal 496,351 520,383
HUNGARY GOVERNMENT INTL BONDS......... 4.750 2/3/2015 Bal 4,177,000 4,224,000
HUNGARY GOVT INTL BOND...........ccocvvieinnn. 4.375 7/4/2017 Bal 533,835 586,049
HUNTSMAN INTERNATIONAL LLC.........c.c.... 5.500 6/30/2016 B1 2,456,708 2,800,000
HYPERMARCAS SA 144A........cccciiiiiiiiiincins 6.500 4/20/2021 Ba3 168,278 167,040
IASIS HEALTHCARE LLC/IASIS C................. 8.375 5/15/2019 Caal 914,785 915,750
IBERDROLA FINANCE IRELAND 144A............. 5.000 9/11/2019 Baal 9,849,450 9,235,400
ICAHN ENTERPRISES LP / ICAHN E................ 8.000 1/15/2018 Ba3 541,038 552,500
IGATE CORP......ooviiiiiiiiiiii s 9.000 5/1/2016 B2 936,033 1,016,500
ILLINOIS ST...oiiiiiiiiiiiieie e 4.961 3/1/2016 A2 2,296,256 2,340,300
ILLINOIS ST...oooiiiiiiiiiiiiciiiici e, 5.365 3/1/2017 A2 5,100,000 5,610,459
ILLINOIS ST...ooiiiiiiiieciiiii s 5.665 3/1/2018 A2 8,363,785 8,876,320
INDONESIA (REP OF) BDS.......ccoeiiieiiiireee. 6.875 3/9/2017 BB+ 2,976,789 3,735,638
INDONESIA (REPUBLIC OF) REG S................. 8.500 10/12/2035 BB+ 737,530 1,025,500
INDONESIA GOVERNMENT INTERNATI.......... 6.625 2/17/2037 BB+ 5,629,858 5,792,750
INDONESIA GOVERNMENT INTERNATI.......... 7.750 1/17/2038 BB+ 1,907,500 1,925,000
INDONESIA GOVERNMENT INTERNATI.......... 6.875 1/17/2018 BB+ 802,443 910,525
INDONESIA GOVERNMENT INTERNATI.......... 10.375 5/4/2014 BB+ 1,503,966 1,654,813
INDONESIA GOVERNMENT INTERNATI.......... 11.625 3/4/2019 BB+ 840,945 827,475
INDONESIA GOVERNMENT INTERNATI.......... 5.875 3/13/2020 BB+ 168,929 171,723
INEOS FINANCE PLC 144A.........oooviiiiiiiein 8.375 2/15/2019 Bl 1,078,814 1,097,100
INEOS GROUP HOLDINGS PLC 144A... 8.500 2/15/2016 Caal 1,244,061 1,293,675
INERGY LP / INERGY FINANCE COR... . 6.875 8/1/2021 B+ 1,100,000 1,100,000
INMARSAT FINANCE PLC 144A............ . 7.375 12/1/2017 Ba2 3,997,781 4,056,500
INT BK RECON & DEVELORP..........ccceeeviiienen. 2.250 11/8/2013 Aaa 5,159,832 5,120,743
INTELSAT JACKSON HOLDINGS 144A............ 7.250 10/15/2020 B3 1,274,844 1,312,500
INTELSAT JACKSON HOLDINGS SA................ 7.250 10/15/2020 B3 542,361 578,875
INTELSAT JACKSON HOLDINGS SA................ 7.250 4/1/2019 B3 1,245,710 1,260,000
INTELSAT JACKSON HOLDINGS SA................ 7.500 4/1/2021 B3 232,313 237,938
INTELSAT LUXEMBOURG SA..........ooccviiieeee 11.250 2/4/2017 Caa3 3,087,656 3,213,600
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INTELSAT LUXEMBOURG SA 144A.................. 11.500 2/4/2017 Caa3 811,875 774,375
INTERACTIVE DATA CORP.......ccvviiiiiiiiiie 10.250 8/1/2018 Caal 1,321,875 1,392,188
INTEREP NATL RADIO SALES..........ccccvveee 10.000 7/1/2010 NR 36,450 5
INTERGRYS ENRGY GRP SR NT......cccocvveene 7.270 6/1/2014 NR 10,000,000 11,175,000
INTERNATIONAL BUSINESS MACHINE........... 6.500 1/15/2028 A+ 5,654,950 6,728,634
INTERNATIONAL BUSINESS MACHINE........... 7.625 10/15/2018 A+ 1,596,984 1,736,416
INTERNATIONAL BUSINESS MACHINE........... 1.000 8/5/2013 A+ 4,979,550 5,027,093
INTERNATIONAL BUSINESS MACHINE........... 1.950 7/22/2016 A+ 4,971,400 5,152,113
INTERNATIONAL BUSINESS MACHINE........... 0.875 10/31/2014 A+ 8,467,154 8,462,087
INTERNATIONAL BUSINESS MACHINE........... 0.550 2/6/2015 A+ 9,951,100 9,924,547
INTERNATIONAL LEASE FINANCE CO............ 8.250 12/15/2020 Ba3 1,354,712 1,473,834
INTERNATIONAL LEASE FINANCE CO............ 8.625 1/15/2022 Ba3 1,645,000 1,905,025
INTERNATIONAL LEASE FINANCE CO............ 5.875 4/1/2019 Ba3 916,300 935,907
INTL BK RECON & DEVELOP.............oovvrenn. 3.375 4/30/2015 Aaa 8,469,725 8,733,356
IRELAND GOVERNMENT BOND...........cccvvennne 4.500 4/18/2020 Bal 6,141,332 5,306,162
IRELAND GOVERNMENT BOND...........ccceeenee 4.500 10/18/2018 Bal 4,027,551 3,941,030
IRELAND GOVERNMENT BOND........... . 5.400 3/13/2025 Bal 1,685,169 2,078,450
IRISH TREASURY .....ccooiiiiiiiiiniiiincs . 4.400 6/18/2019 Bal 16,511,240 14,862,254
IRON MOUNTAIN INC 8.000 6/15/2020 Bl 2,248,125 2,382,188
IRON MOUNTAIN INC 8.375 8/15/2021 Bl 1,486,250 1,573,250
IRSA INVERSIONES Y REPRES 144A.. " 11.500 7/20/2020 B 520,498 420,764
ISLE OF CAPRI CASINOS INC........cocviiiiiinns 7.000 3/1/2014 Caal 848,649 923,844
ISLE OF CAPRI CASINOS INC.........ocooiiiiiiinn. 7.750 3/15/2019 B3 941,315 973,750
ISTAR FINANCIAL (3/11) TLA2.....ccoiiiiriiene ZERO COUPON 6/30/2014 B2 1,134,377 1,145,596
ITALY (REP OF) BTP.....oooiiiiiiiiiiiiiiceee 4.500 2/1/2020 A3 13,906,081 12,005,898
ITALY (REPUBLIC OF).....ooiiiiiiiiiiiieiiieic e 4.500 8/1/2018 A3 14,942,989 12,251,980
ITALY (REPUBLIC OF).....ccooiiiiiiiiiiiiniiieiiee 4.500 3/1/2019 A3 24,946,884 23,047,817
ITALY BUONI POLIENNALI DEL.......ccccccvcvninnns 5.750 2/1/2033 A3 129,524 143,260
ITALY BUONI POLIENNALI DEL TES................ 5.250 11/1/2029 A3 29,448,222 32,791,616
ITALY BUONI POLIENNALI DEL TES................ 5.250 8/1/2017 A3 40,168,044 35,899,394
ITALY BUONI POLIENNALI DEL TES................ 5.000 8/1/2034 A3 136,942 151,998
ITALY BUONI POLIENNALI DEL TES................ 4.250 2/1/2015 A3 34,218,529 30,703,599
ITALY BUONI POLIENNALI DEL TES................ 4.000 2/1/2017 A3 6,538,551 6,156,098
ITALY BUONI POLIENNALI DEL TES................ 4.500 2/1/2018 A3 14,286,708 12,346,194
ITALY BUONI POLIENNALI DEL TES................ 4.750 8/1/2023 A3 4,164,917 3,520,948
ITALY BUONI POLIENNALI DEL TES................ 4.750 9/1/2021 A3 8,646,905 7,200,539
ITALY BUONI POLIENNALI DEL TES................ 4.250 9/1/2019 A3 15,576,021 12,508,707
ITALY BUONI POLIENNALI DEL TES................ 4.250 3/1/2020 A3 5,598,985 4,714,338
ITALY BUONI POLIENNALI DEL TES................ 3.750 3/1/2021 A3 12,119,693 11,291,537
ITALY(REPUBLIC OF)...cccviiiiiiiiiiiccieeece 3.750 12/15/2013 A3 7,162,175 6,378,499
ITAU UNIBANCO HOLDING SA/ 144A............... 5.650 3/19/2022 Baa2 229,000 229,870
ITC DELTACOMINC........oooviiiiiiiiiiic e 10.500 4/1/2016 B- 885,582 958,500
JANESVILLE SCH APARTMENTS LLC............. 8.291 10/15/2017 NR 1,789,495 2,181,252

2.000 12/20/2024 A+ 14,221,544 20,779,484

2.000 9/20/2025 A+ 12,498,133 20,703,911

1.000 6/10/2016 A+ 25,781,310 39,917,615

2.300 6/20/2026 A+ 8,691,044 14,215,817

1.700 12/20/2016 A+ 19,118,380 30,780,336

2.400 3/20/2037 A+ 22,559,452 34,906,004

1.700 9/20/2017 A+ 46,492,203 67,430,130

1.500 12/20/2017 A+ 37,457,138 53,510,466

2.400 6/20/2028 A+ 4,871,280 7,130,593

1.500 9/20/2018 A+ 52,506,400 67,109,914

1.300 12/20/2018 A+ 5,150,235 6,636,546

1.900 12/20/2028 A+ 18,200,708 23,972,328
JAPAN (GOVERNMENT OF) BDS JPY.............. 1.500 9/20/2015 A+ 12,867,932 19,643,251
JAPAN (GOVT OF)..ccoiiiiiiiiiiiiieiiiee e 1.500 3/20/2014 A+ 52,865,334 70,580,462

76 STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT TRUST FUND AS OF JUNE 30, 2012

FIXED INCOME

NAME COUPON RATE MATURITY RATING COST FAIR VALUE
JAPAN (GOVT OF) BDS.......ccociiiiiiiieiieee 2.000 6/21/2021 A+ 4,808,358 6,965,535
JAPAN (GOVT OF) BDS......cccoviviieieeeeee, 0.800 12/20/2012 A+ 13,587,864 20,116,666
JAPAN (GOVT OF) BDS......cccooviiiiviiiceieee 2.100 3/20/2026 A+ 8,393,183 13,910,139
JAPAN -1(30 YEAR ISSUE)......cccooviiiiinieiienns 2.300 3/20/2040 A+ 6,247,525 6,839,454
JAPAN 1.7% BDS 20-SEP-2016 JPY................. 1.700 9/20/2016 A+ 12,981,058 20,020,178
JAPAN -35(30 YEAR ISSUE)......cccccccvviiiininns 2.000 9/20/2041 A+ 3,876,358 3,848,603
JAPAN FINANCE ORGANIZATION FOR........... 5.000 5/16/2017 Aa3 4,963,900 5,888,232
JAPAN GOVERNMENT OF......cccccoooviiiiiiiinnn, 1.900 3/22/2021 A+ 12,849,559 22,129,691
JAPAN GOVERNMENT TEN YEAR BOND........ 1.300 6/20/2015 A+ 8,921,835 12,977,441
JAPAN GOVERNMENT TEN YEAR BOND........ 1.300 3/20/2021 A+ 25,807,594 27,706,893
JAPAN GOVERNMENT TEN YEAR BOND........ 1.200 6/20/2021 A+ 35,223,504 35,266,149
JAPAN GOVERNMENT TEN YEAR BOND........ 1.300 3/20/2019 A+ 15,470,309 19,911,894
JAPAN GOVERNMENT TEN YEAR BOND........ 1.400 3/20/2020 A+ 32,134,080 40,052,012
JAPAN GOVERNMENT TEN YEAR BOND........ 1.000 12/20/2021 A+ 6,295,152 6,393,596
JAPAN GOVERNMENT THIRTY YEAR B.......... 2.500 9/20/2034 A+ 8,566,067 14,276,351
JAPAN GOVERNMENT THIRTY YEAR B.......... 2.300 6/20/2035 A+ 5,553,813 8,264,946
JAPAN GOVERNMENT THIRTY YEAR B.......... 2.000 3/20/2042 Aa3 21,550,868 21,793,408
JAPAN GOVERNMENT TWENTY YEAR........... 1.800 6/20/2030 A+ 18,084,299 19,473,493
JAPAN GOVERNMENT TWENTY YEAR B... 2.100 9/20/2029 A+ 5,500,495 6,808,873
JAPAN GOVERNMENT TWENTY YEAR B 2.200 3/20/2030 A+ 16,131,420 20,669,884
JAPAN GOVT CNV BDS......ccooiiiiiiiiiienes 1.500 3/20/2019 A+ 2,273,359 4,030,242
JAPAN GOVT OF BDS.......ccoiiiiiiiiiiiiciiecs 1.800 6/20/2017 A+ 14,525,130 16,894,035
JAPAN GOVT OF CNV BDS........cccccoeeiiiiiin. 2.500 12/21/2020 A+ 6,156,106 9,701,202
JAPAN GOVT THIRTY YEAR BOND................. 2.200 3/20/2041 A+ 6,721,320 6,702,845
JAPAN-103(5 YEAR ISSUE).......ccccovciiiiiiiees 0.300 3/20/2017 Aa3 23,847,508 23,929,189
JAPAN-115 (20 YR ISSUE).......ccceoiiiiiiiiieene 2.200 12/20/2029 A+ 11,165,415 13,785,186
JAPAN-117 (20 YR ISSUE).....ccccoiiiiiiiiiieen. 2.100 3/20/2030 A+ 11,836,818 13,585,287
JAPAN-125 (20 YR ISSUE)......c.ccooiiiiiiiiininene 2.200 3/20/2031 A+ 20,175,264 21,949,417
JAPAN-128(20 YEAR ISSUE)........cccceviviiienn. 1.900 6/20/2031 A+ 7,933,313 7,859,406
JAPAN-129(20 YEAR ISSUE)........cccoeeiiiirinne. 1.800 6/20/2031 A+ 2,578,179 2,577,641
JAPAN-130(20 YEAR ISSUE)........ccocoeiiivienn. 1.800 9/20/2031 A+ 4,985,174 5,145,407
JAPAN-132(20 YEAR ISSUE)........ccoveviiinnnn. 1.700 12/20/2031 Aa3 9,682,935 9,475,906
JAPAN-134 (20 YR ISSUE)......ccccoocviiiiiiieiienn 1.800 3/20/2032 NR 12,738,680 12,822,033
JAPAN-136 (20 YR ISSUE)........cccociiiiiiiiciins 1.600 3/20/2032 A+ 5,085,762 4,961,123
JAPAN-20(20 YEAR ISSUE).......cccoocviiiiiieeen, 1.800 9/20/2030 A+ 31,030,445 33,694,749
JAPAN-301 (10 YR ISSUE).......ccccocviiiiiiiieiins 1.500 6/20/2019 A+ 26,780,140 26,897,607
JAPAN-309 (10 YR ISSUE).......ccoiiiiiiiieiinn 1.100 6/20/2020 A+ 23,713,830 26,097,757
JAPAN-312 (10 YR ISSUE).......ccccoiiiiiiiiiiniine 1.200 12/20/2020 Aa3 13,435,697 14,417,734
JAPAN-319 (10 YR ISSUE)......ccceiiiiieiiiieeen. 1.100 12/20/2021 Aa3 23,254,275 23,226,294
JAPAN-321 (10 YR ISSUE).......ccccviiiiiriiiiienenne 1.000 3/20/2022 Aa3 19,134,199 19,129,653
JAPAN-322(10 YR ISSUE)......cccceiiiiiiiiiiceen. 0.900 3/20/2022 A+ 7,584,033 7,584,108
JAPAN-91(5 YEAR ISSUE)......ccccoiiiiiiiiiieicne 0.400 9/20/2015 A+ 26,213,022 27,837,624
JC PENNEY CORP INC......ccccviiiiiiiriiienieee 6.375 10/15/2036 BB- 209,618 213,665
JC PENNEY CORP INC........cccoeiiiiiiiiiiiciieee 7.400 4/1/2037 BB- 1,631,763 1,515,875
JEFFERIES GROUP INC........ocooiiiiiiiiieiiee 6.250 1/15/2036 Baa2 794,300 921,850
JEFFERIES GROUP INC..........coooiiiiiiiiciiine 6.450 6/8/2027 Baa2 1,716,569 1,913,625
JEFFERIES GROUP INC.........cooviiiiiiiiiiiee 6.875 4/15/2021 Baa2 90,050 100,000
JMHUBER CORP 144A.......cccoooviiiiiiiiiiiiinee 9.875 11/1/2019 B2 655,532 709,500
JMC STEEL GROUP 144A...........ccocviiiiieen. 8.250 3/15/2018 B3 1,076,792 1,066,938
JO-ANN STORES INC 144A... IR 8.125 3/15/2019 Caal 2,003,743 1,990,000
JOHNSON & JOHNSON.......cocviieiiiiieiiieeeee, 1.200 5/15/2014 Aaa 4,994,150 5,059,242
JOHNSON & JOHNSON......... IR 2.150 5/15/2016 Aaa 4,984,750 5,221,725
JOHNSON & JOHNSON DEB..........cccoeveiiiins 4.950 5/15/2033 Aaa 4,997,750 6,100,977
JOHNSON BANK FOURTH AMENDED............. 13.000 3/1/2021 NR 15,000,000 12,937,500
JOHNSON CONTROLS INC.......coccviiiiiiiienen, 4.875 9/15/2013 Baal 7,818,641 7,755,451
JOHNSON CONTROLS INC........cccvviiiiiiiiienn. 6.000 1/15/2036 Baal 5,161,333 5,992,063
JOHNSON CONTROLS INC.......cccceeveiriiiiin, 5.500 1/15/2016 Baal 10,515,559 11,179,063
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JOHNSON CONTROLS INC.......cccceeveieiiiiiin, 1.750 3/1/2014 Baal 999,670 1,008,831
JOHNSON CONTROLS INC........cccvviiiiiiiiiinnn 2.600 12/1/2016 Baal 2,998,470 3,078,265
JOHNSON CONTROLS INC.......ccociiiiiiiiieiis 3.750 12/1/2021 Baal 7,266,070 7,297,507
JONES GROUP INC / APPAREL GROU............ 6.875 3/15/2019 B+ 1,207,875 1,200,000
JONES GROUP INC/THE........ccceiiiiiiiiiiieee, 6.125 11/15/2034 B+ 445,275 432,900
JP MORGAN CHASE CAPITAL XXV.....c..cocuveenn. 6.800 10/1/2037 Baa2 4,303,517 4,359,702
JPMORGAN CHASE & CO.....cccccovviiiiiiiieiiienn 6.000 1/15/2018 A2 22,379,500 22,952,715
JPMORGAN CHASE & CO.........coocvviiiiiiiiiiinn 6.300 4/23/2019 A2 2,995,830 3,492,869
JPMORGAN CHASE & CO.....ccceovviiiiiiieiiinn 3.700 1/20/2015 A2 5,040,500 5,197,247
JPMORGAN CHASE & CO.........covcviiiiiiiiiiiinn 3.400 6/24/2015 A2 2,993,850 3,107,318
JPMORGAN CHASE & CO.....cccooovviiiiiiieien 2.600 1/15/2016 A2 4,995,250 5,054,077
JPMORGAN CHASE & CO.....ccccoovvviiiiiiiiiiinn 3.450 3/1/2016 A2 10,148,900 10,355,531
JPMORGAN CHASE & CO.....ccccoovviiiiiiieeiee 4.625 5/10/2021 A2 2,996,670 3,193,573
JPMORGAN CHASE & CO.....cccoovvviiiiiiieiiiine 3.150 7/5/2016 A2 2,992,800 3,082,072
JPMORGAN CHASE & CO.....cccoovviiiiiiieeiie 4.350 8/15/2021 A2 13,297,100 13,688,685
JPMORGAN CHASE & CO......ccoovviiiiiiiiniiene 4.500 1/24/2022 A2 2,130,252 2,151,020

JPMORGAN CHASE BANK NA........... 6.000 10/1/2017 A 2,061,881 2,575,782
JPMORGAN CHASE CAPITAL XXVII.. . 7.000 11/1/2039 Baa2 6,964,230 7,000,000
K HOVNANIAN ENTERPRISES INC.................. 10.625 10/15/2016 CCcC- 901,169 933,450
KAISA GROUP HOLDINGS LTD REGS............. 13.500 4/28/2015 B2 104,380 95,950
KAZMUNAIGAZ FINANCE SUB..........ccccvvieee. 9.125 7/2/2018 Baa3 372,104 373,725
KAZMUNAIGAZ FINANCE SUB.........cccccovveenne 7.000 5/5/2020 Baa3 2,269,778 2,444,790
KAZMUNAYGAS NATIONAL...... . 6.375 4/9/2021 Baa3 447,068 460,900
KAZMUNAYGAS NATIONAL CO........cccvvveeen. 8.375 7/2/2013 Baa3 338,731 335,231
KAZMUNAYGAS NATIONAL CO........cocvveee. 11.750 1/23/2015 Baa3 909,609 892,463
KB HOME......coiiiiiiii e 7.250 6/15/2018 B2 7,178,472 7,164,000
KELLOGG CO...ooiiiiiiiiieiiiiceeiee e 5.125 12/3/2012 Baal 1,999,300 2,037,380
KELLOGG CO....oovvviiiiiiiiiiiicic e 4.250 3/6/2013 Baal 12,514,977 12,649,137
KW oo 3.500 5/16/2013 Aaa 9,954,000 10,269,600
KW e 4.500 7/16/2018 Aaa 9,969,700 11,765,544
KFW oo 1.875 1/14/2013 Aaa 39,955,600 40,317,200
KW e 6.250 12/4/2019 Aaa 2,582,036 3,393,308
KINDER MORGAN ENERGY PARTNERS......... 5.125 11/15/2014 Baa2 4,166,117 5,388,785
KINDER MORGAN ENERGY PARTNERS......... 6.500 2/1/2037 Baa2 5,075,850 5,662,162
KINDER MORGAN ENERGY PARTNERS......... 6.950 1/15/2038 Baa2 5,959,500 5,903,656
KINDER MORGAN ENERGY PARTNERS......... 6.850 2/15/2020 Baa2 4,810,667 4,811,971
KINDER MORGAN ENERGY PARTNERS......... 6.500 9/1/2039 Baa2 2,973,540 3,415,754
KINDER MORGAN ENERGY PARTNERS......... 5.300 9/15/2020 Baa2 5,569,200 5,657,252
KINDER MORGAN ENERGY PARTNERS......... 3.500 3/1/2016 Baa2 1,999,640 2,106,969
KINDER MORGAN INC SR NT.......occoiiiiniiennn. 6.500 9/1/2012 BB 12,269,814 12,266,392
KINETIC CONCEPTS INC/ KC 144A................. 10.500 11/1/2018 B3 757,572 766,500
KINETIC CONCEPTS INC / KC 144A................. 12.500 11/1/2019 Caal 651,750 597,300
KODIAK OIL & GAS CORP 144A........cc.covueeene 8.125 12/1/2019 Caal 700,625 710,700
KOHL'S CORP.....ocvviiiiiiiiciiiicci 6.250 12/15/2017 Baal 18,851,149 19,105,018
KOHL'S CORP....ccviiiiiiiiiiiiiicciee e 4.000 11/1/2021 Baal 12,459,078 12,462,929
KONINKLIJKE PHILIPS ELECTRONIC.............. 5.750 3/11/2018 A3 8,881,350 9,849,965
KOPPERS INC.......coviiiiiiiiiicei e 7.875 12/1/2019 B1 226,125 242,438
KOREA TREASURY BOND.... 5.750 9/10/2018 Al 9,263,132 9,603,854
KOREA TREASURY BOND.... . 3.000 12/10/2013 Al 2,721,718 2,639,292
KRAFT FOODS INC.....ccooiiiiiiiiiiiniieeciiecs 5.375 2/10/2020 BBB- 6,470,280 7,687,879
KREDITANSTALT FUR WIEDERAUFBAU 5.500 12/7/2015 Aaa 3,337,821 3,024,334
KROGER CO/THE............ . 6.800 12/15/2018 Baa2 4,822,300 6,064,980
KROGER CO/THE........cocoiiiiiiiiiiiiieieceieee 6.400 8/15/2017 Baa2 11,235,795 11,927,458
KROGER CO/THE......cccoooiiiiiiiieiieie s 5.000 4/15/2013 Baa2 9,887,830 10,303,700
KROGER CO/THE........cocoiiiiiiiiiiie e 7.500 1/15/2014 Baa2 5,307,340 5,481,847
LAFARGE SA.........ooiiiiii s 6.500 7/15/2016 Bal 6,247,014 6,443,280
LAFARGE SA.......cooiiiiiiiiiii i, 7.125 7/15/2036 Bal 6,138,198 6,138,000
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LAMAR MEDIA CORP........cccviiiiiiiiiiiies 7.875 4/15/2018 Bl 2,679,651 2,915,000
LAND O'LAKES INC SR SEC SER B................. 6.670 12/15/2019 NR 5,000,000 5,630,500
LAND O'LAKES INC SR SEC SER C................. 6.770 12/15/2021 NR 5,000,000 5,656,500
LANDRY'S INC 144A.......ccccoviiiiiiiiiiiie i 9.375 5/1/2020 CCC+ 632,813 635,156
LAREDO PETROLEUM INC 144A..............coe. 7.375 5/1/2022 B3 448,538 462,800
LAWSON SOFTWARE (3/12) TLB........ccceeneene ZERO COUPON 4/5/2018 B+ 990,000 1,003,590
LAWSON SOFTWARE INC 144A...........cccceeee. 11.500 7/15/2018 Caal 1,568,464 1,870,150
LAWSON SOFTWARE INC 144A............cceeee 9.375 4/1/2019 Caal 519,844 533,750
LEAR CORP......coiiiiiiiiiiic e 7.875 3/15/2018 Ba2 1,494,568 1,655,625
LEAR CORP......oocviiiiiiiiiii i 8.125 3/15/2020 Ba2 148,746 168,000
LEGG MASON INC 144A........cccociiiiiiiiiiiee, 5.500 5/21/2019 BBB 4,601,687 4,738,051
LEGG MASON MTG 02 CTL 1 KOHLS.............. 7.330 2/1/2023 NR 2,772,305 3,343,511
LEHMAN BRTH HLD ESC........cccceiiiiiiiiinee ZERO COUPON 5/17/2013 NR 4,550,756 1,137,500
LEHMAN MORTGAGE TRUST 8 2Al................ 6.500 9/25/2037 C 898,541 938,847
LENNAR CORP.......cooiiiiiiiiiiiiice e 5.600 5/31/2015 B2 1,438,105 1,601,250
LENNAR CORP........coocviiiiiiiiiiii 6.950 6/1/2018 B2 795,588 976,763
LEVEL 3 11/11 ADD-ON TLB3.......cceeiiiiiee. ZERO COUPON 8/31/2018 B+ 475,000 499,530
LEVEL 3 FINANCING INC..........cooiiiiiiiininnnn, 8.750 2/15/2017 CcccC 511,250 520,000
LEVEL 3 FINANCING INC.... T 10.000 2/1/2018 CcCccC 1,015,845 1,073,840
LEVEL 3 FINANCING INC.... e 8.625 7/15/2020 CCC 415,000 435,750
LEVEL 3 FINANCING INC........cccoooiiiiiiiiieeee 8.125 7/1/2019 CCC 10,014,725 10,298,419
LEVI STRAUSS & CO......cceeeeviiiiiiiiiciiicce, 7.625 5/15/2020 B2 2,258,031 2,390,625
LEVI STRAUSS & CO 144A........ccvvvieieiiiii, 6.875 5/1/2022 B2 976,250 1,026,250
LIFEPOINT HOSPITALS INC.........ooociiiiiiies 6.625 10/1/2020 BB- 600,000 637,500
LILLY ELI & CO..ooiiiiiiiiciceee e 7.125 6/1/2025 A2 5,973,172 7,088,232
LIN TELEVISION BRIDGE LOAN...........ccccoueee. ZERO COUPON 5/4/2013 NR 1,000,000 1,000,000
LINN ENERGY LLC/LINN EN 144A.................. 6.250 11/1/2019 B2 853,573 847,700
LINN ENERGY LLC/LINN ENERGY................. 7.750 2/1/2021 B2 1,865,383 1,933,250
LITHUANIA GOVERNMENT INTERNATI........... 5.125 9/14/2017 BBB 2,416,786 2,500,350
LLOYDS TSB BANK PLC........cccovvviiiiiiiiiiiinee 4.200 3/28/2017 A2 4,931,378 5,067,689
LOCAL TV FINANCE LLC 144A...........coccvveenne 9.250 6/15/2015 Caa2 690,213 696,038
LOCKHEED MARTIN CORP.........cccccooiiiieinnn. 4.250 11/15/2019 Baal 4,211,453 4,699,206
LORD & TAYLOR (1/12) TLuueviiiiiiiiiiiieeieee ZERO COUPON 1/11/2019 Ba3 1,052,238 1,055,151
LOS ANGELES CALIF UNI SCH DIST............... 5.750 7/1/2034 AA- 9,186,690 11,137,040
LOS ANGELES CALIF UNI SCH DIST............... 6.758 7/1/2034 AA- 5,703,356 7,124,260
LOUISIANA-PACIFIC CORP 144A...........cccueeee 7.500 6/1/2020 Bl 1,123,650 1,157,488
LOWE DEBT SEPARATE ACCOUNT................ ZERO COUPON 12/31/2022 NR 7,425,663 7,425,663
LOWE'S COS INC......ooviiiiiiiiiiiiiiiiiice i 5.600 9/15/2012 A3 4,991,550 5,045,850
LOWE'S COS INC.......cccvviiiiiiiiiiiine i, 3.750 4/15/2021 A3 3,998,400 4,252,032
LOWE'S COS INC.....ccooiviiiiiiiiiiiiic e 5.125 11/15/2041 A3 5,418,900 5,541,449
LOWE'S COS INC.....oooiiiiiiiiiiiciiiine s 3.800 11/15/2021 A3 2,997,810 3,212,277
LTD BRANDS INC......coooiiiiiiiiiiiiiie e 6.950 3/1/2033 BB- 657,438 873,000
LUCENT TECHNOLOGIES BDS..........cccccovueeen. 6.450 3/15/2029 B2 7,926,810 6,521,200
LYONDELLBASELL INDUSTRIES 144A............ 6.000 11/15/2021 Ba2 1,220,563 1,262,125
LYONDELLBASELL INDUSTRIES 144A............ 5.000 4/15/2019 Ba2 3,600,000 3,775,500
MACDERMID INC 144A.........ccccovviiiiiiiieiin 9.500 4/15/2017 Caal 699,775 757,625
MACQUARIE BANK LTD 144A........cccoviviinens 4.100 12/17/2013 Aaa 5,623,613 5,889,593
MACY'S RETAIL HOLDINGS INC. 6.900 4/1/2029 Baa3 1,203,388 1,390,842
MACY'S RETAIL HOLDINGS INC..... 6.790 7/15/2027 Baa3 236,819 302,346
MACY'S RETAIL HOLDINGS INC..... 7.000 2/15/2028 Baa3 1,170,890 1,183,756
MACY'S RETAIL HOLDINGS INC..... STEPPED RATE 7/15/2015 Baa3 28,870,042 28,680,640
MACY'S RETAIL HOLDINGS INC. 6.700 9/15/2028 Baa3 4,030,363 5,762,815
MACY'S RETAIL HOLDINGS INC.........cccccenneee. 6.900 1/15/2032 Baa3 4,272,675 5,747,661
MAJAPAHIT HOLDING BV.......cocccvviiiiieiiiiie. 7.750 1/20/2020 BB 649,350 643,950
MALAYSIA. ..o 3.702 2/25/2013 A3 6,771,997 6,406,110
MALAYSIA GOVERNMENT BOND.................... 5.094 4/30/2014 A3 2,944,220 2,789,045
MALAYSIA GOVERNMENT BOND............cceeee. 3.741 2/27/2015 A3 2,602,394 2,602,266
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MALAYSIA GOVERNMENT BOND............cc.eee. 3.197 10/15/2015 A 12,609,076 12,641,765
MALAYSIAN GOVERNMENT.........ccccoiiviiiinnnn, 4.378 11/29/2019 A3 8,015,674 8,330,559
MANITOWOC CO INC/THE..........cocviiriieeen, 9.500 2/15/2018 B3 1,142,545 1,231,875
MARATHON OIL CORP.......ccovviiiiiiiiiiiciie 6.800 3/15/2032 Baa2 5,139,551 5,176,670
MARATHON OIL CORP.......oooeiiiiiiiiiiiiecciiis 6.000 10/1/2017 Baa2 4,966,600 5,834,350
MARATHON OIL CORP........cccoviiiiiiiiiiiice 6.600 10/1/2037 Baa2 4,262,832 6,830,697
MARATHON OIL CORP........cccoviiiiiiiiiiiieee, 5.900 3/15/2018 Baa2 8,616,424 10,952,648
MARCUS CORP SERASRTRA........ccceeven. 5.890 4/17/2018 NR 12,857,140 12,859,583
MARKWEST ENERGY PARTNERS LP /........... 6.250 6/15/2022 Ba3 720,000 741,600
MARS INC SERB SR NT.......coooiiiiiiiniiie 6.470 10/6/2018 NR 8,000,000 9,931,680
MARS INC SERE SR NT.....cooiiiiiiiiiiiie, 6.720 10/6/2023 NR 12,000,000 16,158,960
MASCO CORP.......cceoviiiiiiiiccii 7.750 8/1/2029 Ba2 80,850 115,250
MASCO CORP.......ooviiiiiiiiicicie e 6.500 8/15/2032 Ba2 619,394 903,584
MASCO CORP........ccovvviiiiiiiciiiin i 5.850 3/15/2017 Ba2 36,000 47,171
MASONITE INTERNATIONAL CO 144A............ 8.250 4/15/2021 B3 1,845,000 1,900,350
MASTR RESECURITIATION 2008-4.................. VARIABLE RATE 6/27/2036 CcccC 3,492,960 2,941,223
MATTERHORN MOBILE SA REGS.................. 8.250 2/15/2020 B3 605,634 585,349
MCCLATCHY CO/THE.......cccoiiiiiiiiiiieic 11.500 2/15/2017 B 1,295,063 1,291,688
MEAD PRODUCTS LLC/ ACCO 144A... 6.750 4/30/2020 Bl 1,216,125 1,266,000
MECCANICA HOLDINGS USA IN 144A. . 7.375 7/15/2039 BBB- 756,091 648,608
MECCANICA HOLDINGS USA IN 144A..... . 6.250 1/15/2040 BBB- 926,911 831,281
MEDASSETS INC.....coooiiiiiiiiiiiiiiiee 8.000 11/15/2018 B- 1,267,919 1,318,750
MEDIACOM BROADBAND LLC / MEDIA........... 8.500 10/15/2015 B3 998,239 1,027,500
MEDIACOM LLC / MEDIACOM CAPITA............ 9.125 8/15/2019 B3 1,057,500 1,097,500
MEG ENERGY CORP 144A.........ccccooviiiiiinene 6.500 3/15/2021 B2 1,250,000 1,276,563
MEGA ADVANCE INVESTMENTS 144A............ 5.000 5/12/2021 Baal 203,176 217,634
MEMC ELECTRONIC MATERIALS INC............. 7.750 4/1/2019 Caal 647,195 513,500
MERCER INTERNATIONAL INC...........cccernnen 9.500 12/1/2017 B3 814,963 830,000
MERCK & CO INC.......oviiiiiiiiiiiieieceee e 6.400 3/1/2028 A+ 8,977,286 9,070,771
MERCK & CO INC......ccooviviiiiiiiiiiiiniec 5.000 6/30/2019 A+ 5,856,250 6,007,024
MERCK & CO INC.......ooiiiiiiiiiiiiii e 5.850 6/30/2039 A+ 1,996,040 2,705,169
MERITOR INC......oooiiiiiiiiiiiii e 8.125 9/15/2015 B3 1,416,750 1,554,281
MERRILL CORP HYBRID TL....cccccoiiiiiieiiines ZERO COUPON 11/15/2013 C 2,093,101 1,312,464
MERRILL LYNCH & CO INC......cccooiiiiiiiiinns 6.050 8/15/2012 Baa2 2,496,500 2,513,750
MERRILL LYNCH & CO INC......ccooiiiiiiiiiiees 6.400 8/28/2017 Baa2 5,087,500 5,377,863
MERRILL LYNCH & CO INC......cccooviiiiiiiinns 6.875 4/25/2018 Baa2 69,071,545 70,718,694
MERRILL LYNCH & CO INC......coooiiiiiiiiiiees 6.050 6/1/2034 Baa2 845,514 857,304
MERRILL LYNCH & CO INC......cccovviiiiiiiinnns 7.750 5/14/2038 Baa3 1,301,288 1,320,563
MERRILL LYNCH/COUNTRYWIDE 9 AM.......... VARIABLE RATE 9/12/2049 BBB- 1,168,750 1,260,903
METALLOINVEST FINANCE LTD 144A............. 6.500 7/21/2016 Ba3 296,295 297,750
METINVEST BV 144A......cccooiiiiiiiiieeiii, 8.750 2/14/2018 B2 255,431 247,520
MEX BONOS DE DESARROLLO GOVT............ 7.250 12/15/2016 Baal 1,016,066 1,059,907
MEX BONOS DESARR FIXRT.......cocoeviiieenn. 8.500 5/31/2029 Baal 24,324,880 25,006,383
MEXICAN BONOS...........oociiiiiiiiiiincee, 8.000 12/7/2023 Baal 6,188,016 7,614,072
MEXICAN BONOS........ccooviieiiiieiie e, 7.500 6/3/2027 Baal 1,143,497 1,108,223
MEXICAN BONOS..........oociiiiiiiiiiiine, 7.750 12/14/2017 Baal 448,451 468,486
MEXICAN BONOS.......ccooviiiiiiiieeien e 8.500 12/13/2018 Baal 22,809,742 22,093,731
MEXICAN BONOS... 6.500 6/10/2021 Baal 1,713,402 1,710,241
MEXICAN BONOS... . 8.500 11/18/2038 Baal 7,767,643 7,947,959
MEXICAN BONOS...........ccoviiiiiiiiiiicn, . 8.000 6/11/2020 Baal 8,076,455 8,132,855
MEXICO (UNITED MEXICAN STATES) 5.950 3/19/2019 BBB 9,534,275 11,092,900
MEXICO (UTD MEX ST) MTN......coccoviiiiieinnns 6.750 9/27/2034 BBB 1,977,203 2,065,245
MEXICO GOVERNMENT INTERNATIONA........ 5.875 2/17/2014 BBB 7,169,200 7,497,000
MEXICO GOVERNMENT INTERNATIONA........ 5.125 1/15/2020 BBB 5,100,500 5,837,500
MEXICO GOVERNMENT INTERNATIONA........ 8.300 8/15/2031 BBB 5,104,452 5,349,050
MEXICO GOVERNMENT INTERNATIONA........ 5.750 10/12/2110 BBB 2,665,742 3,012,100
MEXICO(UNITED MEXICAN STATES).............. 6.050 1/11/2040 BBB 15,519,707 18,576,000
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MGM MIRAGE 3/10 EXTENDED TLC................ ZERO COUPON 2/21/2014 B- 402,188 402,332
MGM MIRAGE 3/10 EXTENDED TLE................ ZERO COUPON 2/21/2014 B- 577,875 577,875
MGM RESORTS INTERNATIONAL...........ccueeee 6.750 9/1/2012 B3 1,745,875 1,754,375
MGM RESORTS INTERNATIONAL.........ccccc.... 6.625 7/15/2015 B3 1,492,775 1,637,700
MGM RESORTS INTERNATIONAL.................. 6.875 4/1/2016 B3 1,460,150 1,597,950
MGM RESORTS INTERNATIONAL.........cc....... 7.625 1/15/2017 B3 4,360,256 4,764,988
MGM RESORTS INTERNATIONAL.........cccc... 7.500 6/1/2016 B3 1,653,944 1,712,925
MGM RESORTS INTERNATIONAL 144A.......... 8.625 2/1/2019 B3 835,000 893,450
MICHAEL FOODS (6/10) TLB.........ccccveiiiinens ZERO COUPON 6/29/2016 NR 960,476 960,073
MICHAEL FOODS GROUP INC............cceeennen. 9.750 7/15/2018 Caal 1,453,356 1,541,988
MICHAELS STORES INC......cccoooviiiiiniiieiieee 11.375 11/1/2016 Caal 1,381,313 1,381,263
MICHAELS STORES INC......c.ccoovviiiiiiiiiiiieee 7.750 11/1/2018 Caal 198,524 211,000
MIDWEST GENERATION LLC........cccoviiiiiies 8.560 1/2/2016 B2 233,709 243,978
MIE HOLDINGS CORP 144A.........ccccooviinennnn. 9.750 5/12/2016 B 301,000 291,218
MIRABELA NICKEL LTD 144A........ccceiviiienn. 8.750 4/15/2018 Caal 127,944 86,310
MOBIL CORP 1996-A........cccccoviiiiiiiiiiiiieee, 6.970 7/2/2017 Aaa 4,616,404 5,303,879
MOMENTIVE PERFORMANCE MATERIAL....... 9.000 1/15/2021 CcCC 1,760,256 1,382,438
MONGOLIAN MINING CORP 144A.................... 8.875 3/29/2017 Bl 197,750 200,000
MONITRONICS INTERNATIONAL 144A... 9.125 4/1/2020 Caal 2,050,000 1,968,000
MORGAN STANLEY 6.625 4/1/2018 Baal 9,406,416 9,433,689
MORGAN STANLEY... 5.500 7124/2020 Baal 3,011,831 2,912,299
MORGAN STANLEY... 5.450 1/9/2017 Baal 4,797,450 5,033,727
MORGAN STANLEY... 5.375 10/15/2015 Baal 5,197,104 5,108,349
MORGAN STANLEY 5.750 1/25/2021 Baal 9,921,300 9,793,929
MORGAN STANLEY .....cocoiiiiiiiiiiii e, 5.500 7/28/2021 Baal 1,617,689 1,609,208
MORGAN STANLEY ......cccoiiiiiiiiiiiiiiinc, 6.000 4/28/2015 Baal 18,350,150 18,681,180
MORGAN STANLEY .....cocoiiiiiiiiiiiii e 5.625 9/23/2019 Baal 10,668,550 11,013,062
MORGAN STANLEY ......ccocviiiiiiiiiiiiiicen 4.200 11/20/2014 Baal 1,499,400 1,501,197
MORGAN STANLEY .....cocoiiiiiiiiiiiiie e 4.100 1/26/2015 Baal 11,439,678 11,415,552
MORGAN STANLEY ......ccoooviiiiiiiiiiiniincien 3.800 4/29/2016 Baal 4,995,050 4,830,185
MORGAN STANLEY ..ot 7.625 3/3/2016 Baal 2,123,672 2,235,674
MOTOROLA SOLUTIONS INC.........ccocvviiiinenns 6.000 11/15/2017 Baa2 14,914,029 15,460,850
MOTOROLA SOLUTIONS INC........cocovveiiiieenns 3.750 5/15/2022 Baa2 4,981,850 4,954,557
MRIYA AGRO HOLDING PLC 144A.................. 10.950 3/30/2016 B- 209,943 179,025
MUNICIPAL ELEC AUTH GA.........ocoiiiiieee 6.637 4/1/2057 A2 3,564,132 3,967,884
MUNICIPAL ELEC AUTH GA.........ccceiiiiiee, 6.655 4/1/2057 A2 1,522,250 1,747,894
MYLAN INC/PA 144A........ccoeiiiiiiiiiiiiiice 6.000 11/15/2018 Ba2 3,008,938 3,236,438
MYRIAD INTERNATIONAL HOLD REGS........... 6.375 7/28/2017 Baa3 578,763 595,058
NAK NAFTOGAZ UKRAINE............occviiiieeee 9.500 9/30/2014 B 631,470 624,146
NAMIBIA INTL BO.....ccooiiiiiiiiiiiiiiicicce 5.500 11/3/2021 Baa3 2,621,875 2,600,000
NARA CABLE FUNDING LTD 144A................... 8.875 12/1/2018 Bl 1,751,777 1,552,300
NATIONAL GUARDIAN LIFE.........cciiiiiiiien, 9.320 12/15/2020 NR 19,500,000 21,852,480
NATIONAL GUARDIAN LIFE INS CO................ 8.290 9/15/2023 NR 12,000,000 12,961,800
NATIONAL RURAL UTILITIES COOPE............. 5.450 2/1/2018 Al 1,510,477 1,521,746
NATIONAL RURAL UTILITIES COOPE............. 5.500 7/1/2013 Al 9,984,400 10,477,201
NATIONAL RURAL UTILITIES COOPE............. 10.375 11/1/2018 Al 27,175,383 29,556,967
NATIONAL RURAL UTILITIES COOPE............. 3.050 3/1/2016 Al 4,990,250 5,315,964
NATIONAL RURAL UTILITIES COOPE............. 1.000 2/2/2015 Al 1,993,640 1,997,233
NATIONAL RURAL UTILS . 6.550 11/1/2018 Al 5,389,555 6,024,300
NBTY INC.....ooiiiiiiiiiiiii i, . 9.000 10/1/2018 B3 1,574,063 1,712,750
NET SERVICOS DE COMUNICACAO SA. 7.500 1/27/2020 Bal 418,200 412,200
NETHERLANDS GOVERNMENT BOND... . 4.000 1/15/2037 Aaa 6,760,921 7,934,545
NETHERLANDS GOVERNMENT BOND............ 4.500 7/15/2017 Aaa 12,468,402 11,771,809
NETHERLANDS GOVERNMENT BOND............ 3.500 7/15/2020 Aaa 18,871,854 19,266,330
NETHERLANDS GOVERNMENT BOND............ 2.750 1/15/2015 Aaa 15,285,165 14,775,486
NETHERLANDS GOVERNMENT BOND............ 2.250 7/15/2022 Aaa 12,973,207 12,872,228
NEUBERGER BERMAN GROUP LL 144A......... 5.875 3/15/2022 Bal 500,000 522,500
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NEW ALBERTSONS INC........ccccoeiiiiiiiiieee 7.450 8/1/2029 B2 1,693,366 1,411,200
NEW ALBERTSONS INC........ccccoiviiiiiiiince, 8.000 5/1/2031 B2 1,630,472 1,460,875
NEW ALBERTSONS INC.......ccccccooiiiiiiiiiiee 6.625 6/1/2028 B2 1,068,018 903,900
NEW JERSEY ST TPK AUTH TPK REV............ 7.102 1/1/2041 A3 10,000,000 14,098,700
NEW S WALES TREASURY CRP...........cc..ce.... 6.000 4/1/2016 Aaa 13,394,451 15,070,250
NEW STH WALES TSY BDS..........ccoeiiiiie 5.500 8/1/2014 Aaa 15,690,851 21,704,696
NEW YORK MORTGAGE TRUST 1 2A2........... VARIABLE RATE 5/25/2036 C 420,775 417,080
NEW YORK N 'Y CITY MUN WTR FIN............... 5.440 6/15/2043 Aa2 4,464,370 5,563,212
NEW ZEALAND GOVERNMENT............ccceeene 5.500 4/15/2023 AA+ 3,962,813 4,165,749
NEW ZEALAND GOVERNMENT.............cceeenne 6.000 5/15/2021 AA+ 1,730,040 2,295,231
NEWPAGE CORP......cooeiiiiiiiiiiiii e 11.375 12/31/2014 NR 741,558 522,450
NEWS AMERICA INC.........occoiiiiiiiiiiinciee 6.200 12/15/2034 Baal 3,282,780 3,369,078
NEWS AMERICA INC........ooociiiiiiiiiiiceceee 6.150 3/1/2037 Baal 2,489,308 2,662,668
NEXSTAR BROADCASTING INC/ MIS............. 8.875 4/15/2017 B3 1,254,189 1,320,313
NEXTEL COMMUNICATIONS INC.........ccceeneee. 7.375 8/1/2015 B+ 495,000 500,625
NEXTEL COMMUNICATIONS INC.........c...c..ee. 6.875 10/31/2013 B+ 797,748 806,011
NEXTEL COMMUNICATIONS INC... . 5.950 3/15/2014 B+ 750,000 750,938
NGC CORP CAPITAL TRUST L....oocceviiiiieinnen. 8.316 6/1/2027 C 1,325,414 224,000
NGC CORP SR DEB........cccccciviiiiiiiiieiiiee 7.625 10/15/2026 CcC 2,292,256 1,624,750
NGPL PIPECO LLC 144A.........ocooiiiiiiiiiiiies 7.768 12/15/2037 B+ 51,300 57,300
NIELSEN FINANCE LLC / NIELSEN.................. 11.500 5/1/2016 B2 708,500 739,375
NIELSEN FINANCE LLC / NIELSEN.................. 7.750 10/15/2018 B2 2,625,813 2,824,125
NIGERIA CENTRAL BK C/WTS.......cociiiiiieene N/A N/A NR 0 1,900
NOKIA OYJ..oiiiiiiiiiiiiiiiiieic e 5.375 5/15/2019 Bal 3,134,520 2,362,500
NORCRAFT COS LP / NORCRAFT FIN............. 10.500 12/15/2015 B3 1,372,373 1,326,600
NORDIC INVESTMENT BANK..........ccocoeiiiinns 5.150 7/26/2017 Aaa 3,790,550 4,144,092
NORDSTROM INC......ccooviiiiiiiiiiiiine e 6.250 1/15/2018 Baal 4,164,600 4,810,880
NORDSTROM INC......ccccoviviiiiiiiiiiiin e 6.750 6/1/2014 Baal 4,853,118 4,878,456
NORFOLK SOUTHERN CORP...........ccccccvieenn. 5.257 9/17/2014 Baal 10,147,100 10,902,485
NORFOLK SOUTHERN CORP...........cccccevneennne 6.000 3/15/2105 Baal 5,110,950 5,862,636
NORFOLK SOUTHERN CORP...........cccccevveene 5.750 4/1/2018 Baal 6,253,205 7,353,006
NORFOLK SOUTHERN CORP..........cccccevninne 5.750 1/15/2016 Baal 1,991,140 2,293,372
NORFOLK SOUTHERN CORP...........ccccceviennne 4.837 10/1/2041 Baal 124,107 121,455
NORTHERN STATES POWER CO/MN............. 6.250 6/1/2036 A 4,982,450 6,903,773
NORTHROP GRUMMAN CORP...........cccveeunnn. 1.850 11/15/2015 Baa2 6,990,970 7,090,790
NORTHROP GRUMMAN CORP...........cccvvennnn. 3.500 3/15/2021 Baa2 4,983,400 5,244,452
NORWAY (KINGDON OF).....ccccccoviiiiiiiiiniiienne 4.250 5/19/2017 Aaa 687,322 666,133
NOTA DO TESOURO NACIONAL..........ccceeeunee. 6.000 5/15/2013 Baa2 7,123,285 6,121,076
NOTA DO TESOURO NACIONAL........cccceeerinne 6.000 8/15/2020 Baa2 4,412,885 4,348,603
NOVATEK FINANCE LTD.......ococviiiiiiiiiiiee, 5.326 2/3/2016 Baa3 453,925 452,452
NOVATEK FINANCE LTD 144A.........ccooiiiniinnn. 6.604 2/3/2021 Baa3 353,684 381,150
NOVELIS INC/GA......coiiiiiiiiieceeee e 8.375 12/15/2017 B2 1,014,073 1,070,000
NRG ENERGY INC.....ccoiiiiiiiiiiiciic e, 8.500 6/15/2019 B1 993,302 1,018,875
NRG ENERGY INC.....ccoooiiiiiiiiiiiiii, 8.250 9/1/2020 Bl 4,206,844 4,243,500
NRG ENERGY INC.....ccviiiiiiiiiiiciiee e, 7.875 5/15/2021 B1 2,053,041 2,070,500
NRP OPERATING LLC SR NT.....cccoiiiiiiiiins 8.380 3/25/2019 NR 10,000,000 11,696,700
NRP OPERATING LLC SR NT SERE............... 5.820 3/28/2024 NR 4,800,000 5,300,736
NSTAR ELECTRIC CO........coccvvviiiiis 5.625 11/15/2017 A- 7,965,040 9,345,613
NUVEEN INVESTMENTS (2ND LIEN..... ZERO COUPON 2/23/2019 CCC 1,243,750 1,251,563
NUVEEN INVESTMENTS 12/10.... .. ZERO COUPON 5/13/2017 NR 505,836 529,680
NUVEEN INVESTMENTS INC............. “ 10.500 11/15/2015 Caa2 2,208,450 2,436,000
NXP BV / NXP FUNDING LLC 144A....... . 9.750 8/1/2018 B3 814,121 883,500
OASIS PETROLEUM INC......ccccooiiiiiiiiiceie 7.250 2/1/2019 B3 3,034,959 3,064,750
OASIS PETROLEUM INC.........cooviiiiiiiiiiiie 6.875 1/15/2023 B3 1,500,000 1,505,625
OBRIGACOES DO TESOURO..........ccccvviiieennn 4.800 6/15/2020 Ba3 29,031 22,376
ODEBRECHT DRILLING NORBE VIII/............... 6.350 6/30/2021 Baa3 304,970 304,823
ODEBRECHT FINANCE LTD 144A.................... 5.125 6/26/2022 Baa3 198,842 198,060
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OFFSHORE GROUP INVESTMENTS LTD........ 11.500 8/1/2015 B3 1,384,079 1,421,350
OGX AUSTRIA GMBH 144A.........ccccooviiiiinn. 8.500 6/1/2018 B 3,804,250 3,426,500
OGX AUSTRIA GMBH 144A........cccoeeiiiiiiin. 8.375 4/1/2022 B 1,833,000 1,624,950
OISATA4A. ... VARIABLE RATE 9/15/2016 BBB- 1,377,591 1,193,614
OMEGA HEALTHCARE INVESTORS INC......... 7.500 2/15/2020 Ba2 802,500 817,500
ONO FINANCE Il PLC 144A.........ccccviiiiieine, 10.875 7/15/2019 CCcC 346,583 259,625
ONTARIO (PROVINCE OF).....ccccviiiiiiiiiiiees 6.250 6/16/2015 AA- 2,267,618 2,769,240
OPTION ONE MORTGAGE LOAN 1 2A2........... VARIABLE RATE 1/25/2037 Caa2 514,771 714,953
ORACLE CORP......ooeiiiiiiiiiiciiicc e 6.500 4/15/2038 Al 1,378,791 1,854,315
OSHKOSH CORP........coociiiiiiiiciiiiiiecc 8.250 3/1/2017 Bl 1,000,000 1,095,000
OSHKOSH CORP........cooiiiiiiiiiiiiiie e 8.500 3/1/2020 B1 1,000,000 1,110,000
OVERSEAS SHIPHOLDING GRP INC............... 7.500 2/15/2024 Caal 4,000,000 2,260,000
PACIFIC BELL......oooiiiiiiiiiciic e 6.625 10/15/2034 A- 10,195,348 10,599,999
PAETEC HOLDING CORP...........cccvrviiiiriiinnnn 8.875 6/30/2017 BB- 1,512,236 1,616,250
PAKISTAN(REPUBLIC OF)......cccoociiiiiiieien, 6.875 6/1/2017 B3 3,425,694 3,276,000
PANAMA (REP OF).....oooiiiiiiiiiicciiec e 9.375 1/16/2023 Baa3 428,175 466,125
PANAMA (REPUBLIC OF)... . 7.125 1/29/2026 Baa3 299,963 338,850
PANAMA GOVERNMENT INTERNATIONA....... 8.125 4/28/2034 Baa3 1,199,460 1,276,278
PANAMA GOVERNMENT INTERNATIONA....... 8.875 9/30/2027 Baa3 233,610 241,800
PANAMA GOVERNMENT INTERNATIONA....... 7.250 3/15/2015 Baa3 1,587,600 1,599,500
PANAMA GOVERNMENT INTERNATIONA....... 6.700 1/26/2036 Baa3 733,308 760,050
PANAMA REP BDS..........occiviiiiiiiiiins 9.375 4/1/2029 Baa3 2,306,723 2,789,310
PANTRY INC/THE 7.750 2/15/2014 Caal 961,250 1,000,000
PARK CREEK VENTURE SENIOR 8.000 8/20/2012 NR 23,700,000 23,752,630
PARKER DRILLING CO......ccccocviiiiiiiiiiieeee, 9.125 4/1/2018 B1 1,618,750 1,707,863
PARKER DRILLING CO 144A...........cccoeiiiiiens 9.125 4/1/2018 Bl 166,400 169,200
PARK-OHIO INDUSTRIES INC........cccceeiiiiiene 8.125 4/1/2021 CCC+ 825,000 843,563
PATTERSON COS INC/PATTERSON............... 3.590 12/8/2021 NR 6,000,000 5,999,880
PATTERSON COS SER A- A-1.....ccooiiiiiiiies 4.630 3/25/2013 NR 3,000,000 3,052,380
PEABODY ENERGY CORP 144A...............c...... 6.250 11/15/2021 Bal 1,117,723 1,093,950
PEMEX FINANCE LTD....cccvviiiiiieiiieeiecc e 9.150 11/15/2018 Baal 1,172,150 1,210,073
PEMEX PROJECT FDG..........coooviiiiiiiiiiiiicns 6.375 8/5/2016 BBB 85,385 100,870
PEMEX PROJECT FDG MASTER TR................ 5.750 3/1/2018 BBB 1,541,482 1,740,200
PEMEX PROJECT FUNDING MASTER T.......... 6.625 6/15/2035 BBB 438,773 483,975
PEMEX PROJECT FUNDING MASTER T.......... 5.750 3/1/2018 BBB 1,389,875 1,736,550
PEMEX PROJECT FUNDING MASTER T.......... 6.625 6/15/2035 BBB 1,752,000 1,904,000
PENERBANGAN MALAYSIA BHD..........cc.cc...... 5.625 3/15/2016 A3 609,719 675,176
PENNISULA GAMING BRIDGE LOAN............... ZERO COUPON 12/31/2013 NR 3,000,000 3,000,000
PENSKE AUTOMOTIVE GROUP INC................ 7.750 12/15/2016 B3 965,000 1,037,500
PENTAIRINC SR NT SER D......cooovvriiiiiiinnn, 5.870 5/17/2017 NR 10,000,000 11,515,000
PEOPLES GAS LIGHT AND COKE COM.......... 2.210 11/1/2016 NR 5,000,000 5,118,850
PEPSIAMERICAS INC......ccooiiiiiiiiiiiii, 4.875 1/15/2015 A 15,506,409 17,537,077
PEPSIAMERICAS INC......cooiiiiiiiiiiiieee 5.750 7/31/2012 A 2,133,783 2,102,521
PEPSIAMERICAS INC.......ccooviiiiiiiiiiiec, 4.375 2/15/2014 A 1,987,380 2,112,897
PERTAMINA PERSERO PT....cccccoiiiiiiiiiicen. 4.875 5/3/2022 BB+ 3,983,240 4,010,000
PERU (REPUBLIC OF)...ccooiiiiiiiiiiiiecieeee 7.840 8/12/2020 Baa3 6,289,460 6,496,986
PERUVIAN GOVERNMENT INTERNATIO......... 5.625 11/18/2050 Baa3 5,289,020 6,668,750
PERUVIAN GOVERNMENT INTERNATIO.... 8.750 11/21/2033 Baa3 1,148,819 1,584,240
PERUVIAN GOVERNMENT INTERNATIO......... 5.625 11/18/2050 Baa3 774,393 806,313
PETRO CDA SR NT.....cccciiiiiiiiiiinee 4.000 7/15/2013 Baa2 4,976,900 5,146,573
PETROBAKKEN ENERGY LTD 144A 8.625 2/1/2020 Caal 1,567,500 1,492,500
PETROBRAS INTERNATIONAL FINANC.......... 5.375 1/27/2021 BBB 4,865,580 4,846,584
PETROBRAS INTERNATIONAL FINANC.......... 2.875 2/6/2015 BBB 116,414 118,673
PETROBRAS INTL FIN CO PIFCO.................... 2.875 2/6/2015 BBB 6,467,435 6,597,500
PETRO-CANADA........cooiiiiiieice e 9.250 10/15/2021 Baa2 5,797,600 7,037,936
PETRO-CANADA.......ccciiiiiiiiiiic i 6.050 5/15/2018 Baa2 4,914,949 5,900,801
PETROHAWK ENERGY CORP...........cccuvvviennn. 7.875 6/1/2015 Baa3 6,420,000 6,262,500
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PETROLEOS DE VENEZUELA SA.................... 5.250 4/12/2017 B+ 218,121 245,660
PETROLEOS DE VENEZUELA SA................... 5.000 10/28/2015 B+ 1,167,315 1,103,996
PETROLEOS DE VENEZUELA SA.................... 8.500 11/2/2017 B+ 3,422,567 3,872,832
PETROLEOS MEXICANOS............coovvviiiiiiinens 6.500 6/2/2041 BBB 8,714,116 10,157,250
PETROLIAM NASIONAL BHD........cccocviiiiiiiis 7.625 10/15/2026 A- 278,831 324,351
PETRONAS CAPITAL BDS USD1000................ 7.875 5/22/2022 A- 2,714,878 3,042,414
PFIZER INC.....cooiiiiiii e, 4.650 3/1/2018 Al 3,362,550 3,444,635
PFIZER INC....cooiiiiee et 6.200 3/15/2019 Al 18,401,059 20,260,153
PHARMACIA CORP......oooiviiiiiiiiiiicee 6.500 12/1/2018 Al 6,721,119 6,781,862
PHILIPPINE GOVERNMENT INTERNAT........... VARIABLE RATE 1/15/2021 Ba2 451,640 491,387
PHILIPPINE GOVERNMENT INTERNAT........... VARIABLE RATE 1/14/2036 Ba2 1,870,295 2,148,855
PHILIPPINE GOVERNMENT INTERNAT........... 9.500 2/2/2030 Ba2 464,783 517,179
PHILIPPINE GOVERNMENT INTERNAT........... 7.750 1/14/2031 Ba2 6,548,194 8,725,615
PHILIPPINES (REP OF) BDS........c.ccoviiiiiiinns 9.375 1/18/2017 Ba2 4,806,719 5,446,686
PHILIPPINES(REPUBLIC OF) BDS................... 9.875 1/15/2019 Ba2 441,834 566,000
PINNACLE ENTERTAINMENT INC.........coeoueen 8.625 8/1/2017 Bl 2,557,198 2,800,313
PINNACLE ENTERTAINMENT INC........ 8.750 5/15/2020 B3 2,115,075 2,217,375
PINNACLE ENTERTAINMENT INC........ . 7.750 4/1/2022 B3 875,000 935,156
PINNACLE FOODS FINANCE LLC/ P............... 9.250 4/1/2015 Caal 6,687,517 6,781,500
PINNACLE FOODS FINANCE LLC/ P............... 8.250 9/1/2017 Caal 1,996,250 2,115,000
PLAINS EXPLORATION & PRODUCTIO........... 7.625 4/1/2020 Bl 2,200,000 2,321,000
PLAINS EXPLORATION & PRODUCTIO........... 6.625 5/1/2021 Bl 274,813 277,750
PLAINS EXPLORATION & PRODUCTIO........... 6.750 2/1/2022 Bl 900,000 918,000
PLAINS EXPLORATION & PRODUCTIO........... 6.125 6/15/2019 Bl 1,612,000 1,608,000
PLEXUS CORP.......cooiiiiiiiiiiciiiice e 5.200 6/15/2018 NR 11,000,000 11,930,380
PLY GEM INDUSTRIES INC..........cccoviiiiiien, 8.250 2/15/2018 Caal 1,517,413 1,504,300
POLAND (REPUBLIC OF).....ccccciviiiiiiiiieiiien 4.200 4/15/2020 A- 193,357 203,891
POLAND (REPUBLIC OF)......ccooiiiiiiiiciieeine 5.250 10/25/2017 A2 1,338,379 1,533,425
POLAND GOVERNMENT BOND..........ccccuveenne 5.750 9/23/2022 A2 12,389,190 11,618,232
POLAND GOVERNMENT BOND...........ccccuvenne 5.500 10/25/2019 A2 10,817,379 11,159,320
POLAND GOVERNMENT BOND...........ccccueeennee 5.250 10/25/2020 A2 4,490,922 4,568,874
POLAND GOVERNMENT BOND...........ccccueennne 4.750 10/25/2016 A2 1,260,508 1,200,012
POLAND GOVERNMENT INTERNATIONA....... 5.125 4/21/2021 A- 1,807,402 1,960,052
POLYMER GROUP INC......c..coovviiiiiiiiiiiinens 7.750 2/1/2019 B 4,062,500 4,225,000
PORTUGAL OBRIGACOES DO TESOURO...... 4.950 10/25/2023 Ba3 1,654,569 1,534,809
PORTUGAL TELECOM INT FIN..........cocvvrinnen. 5.625 2/8/2016 Ba2 217,842 237,033
PORTUGAL TELECOM INTERNATIONAL......... 5.000 11/4/2019 Ba2 932,069 827,725
PORTUGAL TELECOM INTL FIN.......cocoviiinnnnn. 6.000 4/30/2013 Ba2 10,463,849 9,918,260
PORTUGAL TELECOM INTL FIN BV................. 4.375 3/24/2017 Ba2 101,644 109,151
PORTUGAL TELECOM INTL FIN BV................. 4.500 6/16/2025 Ba2 709,046 719,683
POST HOLDINGS INC 144A........ccccoieieeiiiiis 7.375 2/15/2022 Bl 1,568,891 1,624,700
PPG INDUSTRIES INC........cocoiiiiiiiiiiiicenn 5.750 3/15/2013 Baal 29,506,179 29,174,113
PPG INDUSTRIES INC.......ooociiiiiiiiiiicen 5.500 11/15/2040 Baal 1,736,770 2,057,070
PQ CORP 2ND LIEN TL...ooiiiiiiiiiiiiiiiiiciiieee ZERO COUPON 7/30/2015 Caal 2,019,080 2,033,427
PRAXAIR INC......cooiiiiiiiiiiiic e 5.250 11/15/2014 A2 4,988,400 5,482,900
PRECISION DRILLING CORP..........cccceeviiienns 6.625 11/15/2020 Bal 3,025,000 3,090,000
PROCTER & GAMBLE CO/THE..........cccccvcuienne 1.375 8/1/2012 Aa3 9,992,700 10,005,700
PROCTER & GAMBLE CO/THE.......... 0.700 8/15/2014 Aa3 3,983,560 4,007,337
PRODUCTION RESOURCE GROUP INC.. 8.875 5/1/2019 CCC+ 1,253,750 943,750
PROVIDENT FUNDING ASSOCIA 144A.... 10.250 4/15/2017 Ba3 700,000 729,750
PROVIDENT FUNDING ASSOCIA 144A.... 10.125 2/15/2019 B2 655,781 604,500
PT BUMI (10/06) TL ZERO COUPON 8/7/2013 NR 1,096,649 1,128,582
PULTEGROUP INC 7.875 6/15/2032 Bl 94,175 95,000
PULTEGROUP INC........ccocoviiiiiiiiiiiciiiecieee 6.375 5/15/2033 Bl 2,223,102 2,095,500
PULTEGROUP INC.......cccoviiiiiiiiiiiiie e 6.000 2/15/2035 Bl 1,662,616 1,496,000
QEP RESOURCES INC........ccocoviiiiiiiiiiice, 5.375 10/1/2022 Bal 1,008,913 1,007,513
QGOG ATLANTIC / ALASKAN R 144A.............. 5.250 7/30/2018 Baa3 306,812 314,311
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QUAD GRAPHICS INC 06-1 TR D....cooveeiiiins 5.980 4/14/2026 NR 2,406,608 2,280,218
QUAD/GRAPHICS 01-1 TRANCHE A................ 7.460 4/10/2016 NR 1,575,000 1,564,574
QUAD/GRAPHICS 01-1 TRANCHE C................ 7.810 4/10/2021 NR 8,500,000 8,395,195
QUAD/GRAPHICS INC QUAD/TECH................. 5.980 1/30/2026 NR 2,411,338 2,292,455
QUEENSLAND TREASURY CORP............coueee 6.250 2/21/2020 Aal 7,195,389 7,740,559
QUEENSLAND TREASURY CORP.................... 6.000 7/21/2022 Aal 2,593,267 2,700,752
QUIKSILVER INC.....ciiiiiiiiic e 6.875 4/15/2015 Caal 896,000 1,085,625
QWEST CAP FDG INC NT....ccoooiiiiiiiiiiiiciee, 7.750 2/15/2031 BB 5,510,294 5,740,801
QWEST CORP.....ooeiiiiiiiiiici e 6.875 9/15/2033 Baa3 919,350 1,000,000
RADIATION THERAPY SERVICES INC............ 9.875 4/15/2017 Caa2 988,352 762,938
RADIO ONE INC......oooiiiiiiiiiiiciiiie e STEPPED RATE 5/24/2016 Caa2 1,729,030 1,398,625
RADIOSHACK CORP........cccceiiiiiiiiiiiinciiiics 6.750 5/15/2019 B- 1,218,512 909,563
RADNOR HLDGS CORP SR NT.......ccccvcivienn. 11.000 3/15/2010 NR 612,625 68
RALCORP HOLDINGS INC 144A.........cc.cooveene 7.290 8/15/2018 BBB- 10,000,000 11,427,300
RALCORP HOLDINGS SR SER 09A................. 7.450 5/28/2019 NR 9,000,000 10,567,890
RANGE RESOURCES CORP...........ccvcvvieinnn. 5.000 8/15/2022 Ba3 663,488 651,750
RAYTHEON CO.........ccevcvvreen R 4.400 2/15/2020 A3 3,181,280 3,572,020
RBS GLOBAL INC / REXNORD LLC.................. 8.500 5/1/2018 B3 2,079,557 2,251,375
REED ELSEVIER CAPITAL INC........cccceeivienne 8.625 1/15/2019 Baal 6,505,552 6,473,904
REGAL CINEMAS CORP.........cccceiviiiiiiiiie 8.625 7/15/2019 B- 1,245,000 1,323,000
REGAL-BELOIT CORP 2011AD............ . 4.770 7/14/2021 NR 3,000,000 2,872,320
REGENCY ENERGY PARTNERS LP / R........... 6.875 12/1/2018 Bl 600,000 631,500
REGENCY ENERGY PARTNERS LP / R........... 6.500 7/15/2021 Bl 2,000,000 2,100,000
REICHHOLD INDUSTRIES INC 144A................ 9.000 5/8/2017 CCC+ 870,499 1,588,660
RELIANCE HOLDINGS USA INC 144A.............. 5.400 2/14/2022 Baa2 505,766 499,970
RENT-A-CENTER INC/TX...ccooiiiiiiiiiieiieee 6.625 11/15/2020 Ba3 606,000 639,000
REPSOL INTERNATIONAL FINANCE............... 4.750 2/16/2017 Baa3 4,879,595 4,238,433
REPUBLIC OF ARGENTINA..........ccocoiiiiiin, VARIABLE RATE 4/30/2013 B3 1,739,256 383,063
REPUBLIC OF ARGENTINA.........cocoiiiriie, 8.750 6/2/2017 B 2,590,568 2,682,961
REPUBLIC OF AUSTRIA........cooiiiiiiiiinciiiee 3.400 10/20/2014 AA+ 12,462,628 12,189,543
REPUBLIC OF CHILE........ccoccoiiiiiiiiiicen 3.875 8/5/2020 A+ 402,705 429,570
REPUBLIC OF COLOMBIA............oooviviiiiieinn, 6.125 1/18/2041 Baa3 415,615 461,371
REPUBLIC OF EL SALVADOR...........ccovverunnn. 7.375 12/1/2019 BB- 1,846,400 1,765,600
REPUBLIC OF GHANA...........ccoiiiiiiiiiic, 8.500 10/4/2017 B 456,551 455,183
REPUBLIC OF IRAQ......ccoiiiiiiiiiiieiieeerieees 5.800 1/15/2028 NR 4,592,663 4,079,075
REPUBLIC OF ITALY ..ooiiiiiiiiiiieeeeeeireeeee e 2.125 10/5/2012 A- 9,985,300 9,963,000
REPUBLIC OF ITALY .oooiiiiiiiiiiiiiee e, 3.125 1/26/2015 A- 6,977,040 6,773,949
REPUBLIC OF ITALY ..ooiiiiiiiiiiieeeeeireeeee e 2.125 9/16/2013 A- 9,974,000 9,844,964
REPUBLIC OF LITHUANIA........cccccoeiiiiiiin. 6.750 1/15/2015 BBB 9,123,829 9,396,000
REPUBLIC OF LITHUANIA..........coooiiiiiiieen, 6.125 3/9/2021 BBB 2,109,077 2,300,100
REPUBLIC OF LITHUANIA..........ccciiineis 7.375 2/11/2020 BBB 2,635,292 2,957,658
REPUBLIC OF LITHUANIA...........cooiiiiiiiene. 6.625 2/1/2022 BBB 3,919,873 4,392,220
REPUBLIC OF LITHUANIA.........coooiiiiiee, 6.625 2/1/2022 BBB 611,221 690,435
REPUBLIC OF PHILIPPINES..............cocovvennen. 6.375 10/23/2034 Ba2 961,614 1,203,200
REPUBLIC OF POLAND........cccocviiiiiiiiniiieee, 5.000 3/23/2022 A- 2,502,241 2,770,227
REPUBLIC OF POLAND........cccocoiiiiiiiiiiine, 6.375 7/15/2019 A- 2,351,400 2,562,980
REPUBLIC OF SENEGAL.........ccccoiiiiiiiiiiiens 8.750 5/13/2021 B1 2,511,000 2,640,000
REPUBLIC OF SERBIA............cooiiiiiiiiiiiis 7.250 9/28/2021 BB- 4,202,932 4,418,250
REPUBLIC OF SOUTH AFRICA e 6.500 2/28/2041 A3 3,560,415 3,595,599

REPUBLIC OF SOUTH AFRICA........c.eoviirens 5.500 3/9/2020 BBB+ 1,635,503 1,770,240
REPUBLIC OF SOUTH AFRICA........cceiviiies 4.665 1/17/2024 BBB+ 1,819,963 1,909,530
REPUBLIC OF TURKEY......... R 6.000 1/14/2041 BB 2,276,604 2,315,500
REPUBLIC OF TURKEY ......cccociiiiiiiiiiieiieeee 6.250 9/26/2022 BB 12,041,408 13,177,770
REPUBLIC OF URUGUAY BDS...........cccocvneeennn 8.000 11/18/2022 Bal 1,308,622 1,655,220
REPUBLIC OF VENEZUELA............ccoviviiiies 11.950 8/5/2031 B2 4,845,000 5,340,000
RESIDENTIAL CAPITAL LLC......ccceviiiiiiiiiene 9.625 5/15/2015 D 1,037,463 1,119,400
REYNOLDS GROUP 8/11 TLC......cceevvviieeieen ZERO COUPON 8/9/2018 Ba3 1,002,535 1,038,132
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REYNOLDS GROUP ISSUER INC 144A............ 7.125 4/15/2019 Ba3 526,250 523,750
REYNOLDS GROUP ISSUER INC 144A............ 9.875 8/15/2019 Caal 1,385,338 1,416,188
REYNOLDS GROUP ISSUER INC 144A............ STEPPED RATE 5/15/2018 Caal 1,495,500 1,470,000
REYNOLDS GROUP ISSUER INC 144A............ 8.500 2/15/2021 Caal 6,170,500 6,175,000
REYNOLDS GROUP ISSUER INC 144A............ 9.875 8/15/2019 Caal 1,683,594 1,743,000
RIO TINTO ALCAN INC......cooiiiiiiiiiiiciiincee, 4.500 5/15/2013 A- 4,275,000 5,147,050
RIO TINTO ALCAN INC......ooiviiiiiiiiiieiiie e, 6.125 12/15/2033 A- 1,815,000 3,757,379
RIO TINTO ALCAN INC......cooviiiiiiiiiiiiiiciee, 5.750 6/1/2035 A- 2,874,525 3,756,526
RIO TINTO FINANCE USA LTD......coccvviiiiienne 6.500 7/15/2018 A3 4,956,550 6,177,671
RIO TINTO FINANCE USA LTD.......cccceeviiinenne 8.950 5/1/2014 A3 16,547,019 15,631,645
RIO TINTO FINANCE USA PLC.........ceovieiene. 3.500 3/22/2022 A3 9,965,190 10,521,289
ROCHE HOLDINGS INC 144A..........cccovvveiiinnne 5.000 3/1/2014 Al 2,412,739 2,375,008
ROCKIES EXPRESS PIPELINE 144A................ 6.875 4/15/2040 BB 636,100 688,000
ROMANIAN GOVERNMENT INTER REGS........ 6.750 2/7/2022 BB+ 3,970,240 3,961,500
ROYAL BANK OF SCOTLAND..........cocvveiiieeenne VARIABLE RATE 9/22/2021 Ba2 99,887 91,422
ROYAL BANK OF SCOTLAND 4.350 1/23/2017 Bal 56,948 54,325
ROYAL BANK OF SCOTLAND... 6.934 4/9/2018 Bal 2,525,183 2,402,164
ROYAL BANK OF SCOTLAND PLC/THE........... 4.375 3/16/2016 A3 2,195,710 2,240,974
ROYAL BANK OF SCOTLAND PLC/THE........... 6.125 1/11/2021 A3 9,267,152 10,276,010
RR DONNELLEY & SONS CO.......cccceevvvveinnnn. 7.625 6/15/2020 Ba2 831,000 748,000
RR DONNELLEY & SONS CO........cccceeeviiirinnn. 7.250 5/15/2018 Ba2 1,820,650 1,738,313
RR DONNELLEY & SONS CO.......cccceeevviiennn. 8.250 3/15/2019 Ba2 295,000 289,100
RUSSIAN FEDERATION........ccvviiiiiiiiiiieeee 11.000 7/24/2018 BBB 398,475 386,400
RUSSIAN FERDERATION.........cooviiiiiiiieinen, 3.250 4/4/2017 BBB 6,178,734 6,238,688
RUSSIAN FOREIGN BOND - EUROBON.......... VARIABLE RATE 3/31/2030 BBB 35,030,680 36,684,863
RUSSIAN FOREIGN BOND - EUROBON.......... 12.750 6/24/2028 BBB 480,348 487,123
RUSSIAN FOREIGN BOND - EUROBON.......... 5.000 4/29/2020 BBB 7,770,000 8,047,500
RUSSIAN FOREIGN BOND-EUROBOND.......... 5.625 4/4/2042 BBB 606,000 641,880
SABINE PASS LNG LP.....ccooiiiiiiiiiiiic, 7.500 11/30/2016 B1 1,078,875 1,260,000
SAFEWAY INC.....oooiiiiiiiiiiiiie e, 6.250 3/15/2014 Baa3 3,804,720 3,742,854
SAFEWAY INC....oooiiiiiiiiiiiieiee e 5.000 8/15/2019 Baa3 8,129,280 8,235,546
SAFEWAY INC......oooviiiiiiiiiiiiien e, 3.950 8/15/2020 Baa3 1,933,460 1,924,297
SAFEWAY INC....ooooiiiiiiiiiiciieee e 3.400 12/1/2016 Baa3 8,159,240 8,137,952
SALLY HOLDINGS LLC/ SALLY CAP............... 5.750 6/1/2022 Ba3 2,000,000 2,092,500
SAN DIEGO CNTY CALIF WTR AUTH.............. 6.138 5/1/2049 Aa2 3,894,214 5,123,261
SANDRIDGE ENERGY INC..........cocviiiiiiinn, 8.750 1/15/2020 B3 1,505,145 1,563,750
SANDRIDGE ENERGY INC 144A..........ccceeenee 8.000 6/1/2018 B3 2,960,950 3,450,600
SANDRIDGE ENERGY INC 144A...........ccceeenee 8.125 10/15/2022 B3 100,000 101,000
SANIMAX INDUSTRIES INC........ccccoeeiiiiiiii. 4.760 2/15/2022 NR 20,000,000 20,734,000
SANMINA-SCI CORP.......ocovviiiiiiiiiiiicie 8.125 3/1/2016 B3 972,563 1,004,250
SANMINA-SCI CORP 144A.......cccoceieiiiiiiiinee, 7.000 5/15/2019 B 984,063 970,000
SANTANDER INTL DEBT SA.......ccoiiiiii, 4.000 3/27/2017 Baa2 110,712 114,982
SARA LEE CORP......oooiiiiiiiiiici 2.750 9/15/2015 Baa2 4,975,000 5,130,812
SARALEE CORP.....ccoooiiiiiiiiiiii 4.100 9/15/2020 Baa2 15,730,598 15,842,916
SAXON ASSET SECURITIES TR3 M2.............. VARIABLE RATE 12/26/2034 B1 239,771 281,245
SBERBANK OF RUSSIA VIA SB 144A.............. 6.125 2/7/12022 BBB 311,250 312,276
SCF CAPITALLTD 144A.......ccocoiiiiiiiiiiiee, 5.375 10/27/2017 Ba2 396,833 381,500
SCHAHIN Il FINAN CO SPV 144A.........c...coe... 5.875 9/25/2022 Baa3 280,483 280,700
SCHREIBER FOODS INC SER A.......ccceevieene 2.970 11/10/2015 NR 2,000,000 2,014,000
SCIENTIFIC GAMES INTERNATIONAL............. 9.250 6/15/2019 Bl 1,149,230 1,259,250
SEALED AIR CORP 144A..........cocoviviiiieinn 6.875 7/15/2033 Bl 875,519 936,000
SEALED AIR CORP 144A..........cooiiviiiiiiiienn 8.125 9/15/2019 Bl 395,000 440,425
SEALED AIR CORP 144A...........cocovieiiiieiine 8.375 9/15/2021 Bl 1,980,009 2,209,150
SECURITY HEALTH PLAN WISCONSIN........... 7.270 4/28/2019 NR 5,020,104 5,568,300
SENSATA TECHNOLOGIES BV 144A............... 6.500 5/15/2019 B2 1,250,000 1,290,625
SEQUA CORP SRINT 144A.........coociviiiiininnn. 11.750 12/1/2015 Caa2 3,183,750 3,165,000
SERVICE LITHO-PRINT INC SR......ccccoeeiiiiiins 16.250 2/12/2015 NR 3,830,834 3,720,698
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SERVICEMASTER CO/THE 144A...................... 10.750 7/15/2015 B3 1,640,000 1,609,827
SERVICEMASTER CO/TN.....cooiiiiiiiiiiciienieene 7.450 8/15/2027 Caal 2,427,438 2,631,100
SERVICEMASTER CO/TN.....ccoiiiiiiiiiiieiiiieeee 8.000 2/15/2020 B3 888,615 948,301
SESILLC ..., 6.375 5/1/2019 Ba3 1,278,694 1,359,655
SESILLC 144A.......ccoiiiiiiiiiie i 7.125 12/15/2021 Ba3 605,000 657,938
SINCLAIR TELEVISION GROUP INC................ 8.375 10/15/2018 B2 1,393,703 1,493,300
SINOCHEM OVERSEAS CAPITAL 144A........... 4.500 11/12/2020 BBB 770,106 788,849
SINOPEC GROUP OVERSEAS DE 144A.......... 4.875 5/17/2042 A+ 516,684 530,015
SLM CORP...iiiiiiiii e 5.000 6/15/2018 Bal 669,847 790,575
SLM CORP....vviiiiiiiiii s 5.625 8/1/2033 Bal 510,350 561,000
SLM CORP...iiiiiiiiici e 8.450 6/15/2018 Bal 3,661,957 4,648,000
SLM CORP....vviiiiiiiciic s 6.250 1/25/2016 Bal 1,419,775 1,492,400
SLM CORP...iiiiiiiic e 7.250 1/25/2022 Bal 509,400 535,600
SLM CORP....vviiiiiiicii s 6.000 1/25/2017 Bal 4,762,477 4,984,370
SMUCKER JM CO SR NT.....cooiiiiiiiiieiieeee 5.550 4/1/2022 NR 8,000,000 9,272,400
SOCIALIST REP OF VIETNAM REGS............... 6.875 1/15/2016 B1 4,529,198 4,462,500
SOUTH AFRICA GOVERNMENT BOND... 10.500 12/21/2026 A3 5,602,653 5,225,447
SOUTH AFRICA GOVERNMENT BOND... 8.250 9/15/2017 A3 3,820,494 3,696,326
SOUTH AFRICA GOVERNMENT BOND... 6.750 3/31/2021 A3 7,508,110 7,038,623
SOUTH AFRICA GOVERNMENT INTERN 5.875 5/30/2022 BBB+ 600,484 649,019
SOUTH AFRICA GOVERNMENT INTERN . 6.875 5/27/2019 BBB+ 379,870 389,118
SOUTH CAROLINA ELEC & GAS CO....... . 5.300 5/15/2033 A3 4,990,350 5,828,385
SOUTH CAROLINA ELECTRIC & GAS.. . 6.625 2/1/2032 A3 5,866,500 6,680,336
SOUTHERN COPPER CORP.......c...cocvvriinnnn. 6.750 4/16/2040 Baa2 142,519 144,958
SOUTHWEST AIRLINES CO.......ccoovivieiiiieens 5.125 3/1/2017 Baa3 4,606,350 5,452,449
SOUTHWEST AIRLS CO 95-ACL A-3............... 7.220 7/1/2013 Baa2 1,838,240 1,919,176
SOUTHWEST AIRLS CO 96-A CL Al................ 7.670 1/2/2014 Baa2 1,231,996 1,274,352
SOUTHWEST AIRLS COP/T CTF.....ccoceeieee 6.260 9/24/2012 Baa2 502,338 522,139
SPAIN (GOVT OF) BDS......ccoiiiiiiiiiiiiciieeeee 5.750 7/30/2032 Baa3 19,664,075 14,503,084
SPAIN GOVERNMENT BOND.........cccccocvviennnn. 4.100 7/30/2018 Baa3 38,344,451 35,913,595
SPAIN GOVERNMENT BOND........cccccevviiennn. 5.500 4/30/2021 Baa3 2,911,589 2,414,591
SPAIN GOVERNMENT BOND.........cccccocuviennnn. 4.850 10/31/2020 Baa3 14,834,982 12,801,005
SPAIN GOVERNMENT BOND........cccccoviiienne. 4.700 7/30/2041 Baa3 1,111,478 938,584
SPAIN GOVERNMENT INTERNATIONAL......... 2.000 9/17/2012 Baa3 9,964,900 9,957,000
SPECTRUM BRANDS 6/10 TLB........cccccovveeenne ZERO COUPON 6/16/2016 B 687,913 696,349
SPECTRUM BRANDS INC........ccccviiiiiiiiiiins 9.500 6/15/2018 B 986,340 1,130,000
SPECTRUM BRANDS INC 144A..........cccouveennen. 6.750 3/15/2020 B3 607,500 619,500
SPRINGLEAF FINANCE CORP...........couveennnn. 5.375 10/1/2012 CcccC 1,949,875 2,081,625
SPRINGLEAF FINANCE CORP........c.cccceiiiiis 5.400 12/1/2015 CCC 1,998,888 1,806,525
SPRINGLEAF FINANCE CORP...........cocuvvennn. 5.850 6/1/2013 CCC 2,540,036 2,668,800
SPRINGLEAF FINANCE CORP..........ccccuveenee 5.750 9/15/2016 CCC 1,370,075 1,260,050
SPRINGLEAF FINANCE CORP...........cocuvvennen. 6.500 9/15/2017 CcCccC 771,750 711,000
SPRINGLEAF FINANCE CORP.......c.cccccuvrenne. 3.250 1/16/2013 CCC 1,237,410 1,333,695
SPRINT CAPITAL CORP......cccvviiiiiiiiiiiice, 6.875 11/15/2028 B3 1,894,421 1,980,300
SPRINT CAPITAL CORP.....ccccvvieiiiiiiiiiee 6.900 5/1/2019 B3 1,160,688 1,151,500
SPRINT CAPITAL CORP......cccvviiiiiiiiiiici, 8.750 3/15/2032 B3 2,410,436 2,497,950
SPRINT NEXTEL CORP......ccooeiiiiiiiiiiiiieeee 6.000 12/1/2016 B3 5,243,750 5,745,000
SPRINT NEXTEL CORP 144A... 9.125 3/1/2017 B3 1,185,000 1,244,250
SPRINT NEXTEL CORP 144A...... R 7.000 3/1/2020 Ba3 1,000,000 1,040,000
SSI INVESTMENTS II LTD / SSI C...... . 11.125 6/1/2018 Caal 1,174,392 1,307,713
STANDARD PACIFIC CORP............... . 8.375 1/15/2021 B3 173,625 195,300
STATE OF QATAR . 5.250 1/20/2020 Aa2 658,403 760,980
STATER BROS HOLDINGS INC..........cccvvennee. 7.375 11/15/2018 B2 2,655,988 2,877,356
STRUCTURED ADJUSTABLE RA 14 Al........... VARIABLE RATE 7/25/2035 Caa3 506,430 500,379
STRUCTURED ASSET SECUR 9XS 2A2.......... VARIABLE RATE 6/25/2035 Caa2 355,204 342,816
STYRON (2/11) TLB..oooiiiiiiiiieicce e ZERO COUPON 8/2/2017 Bl 984,415 985,015
SUNGARD DATA SYSTEMS INC.........ccoiiiiin 10.250 8/15/2015 Caal 1,967,125 1,952,250
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SUNGARD DATA SYSTEMS INC.........ccooviiiin 7.375 11/15/2018 Caal 4,566,875 4,906,688
SUPERVALU INC........ccoiiiiiiiiiiiiiiies 8.000 5/1/2016 B2 2,239,975 2,328,750
SURGICAL CARE AFFILIATES 144A................ 10.000 7/15/2017 Caal 1,463,000 1,453,625
SUSSER HOLDINGS LLC / SUSSERF............. 8.500 5/15/2016 B2 1,990,910 2,175,000
SVENSK EXPORTKREDIT AB.......ccoooiiiiiiiinnn. 3.250 9/16/2014 Aal 4,995,400 5,256,194
SVENSK EXPORTKREDIT AB........ccocvviiiiienne 1.750 10/20/2015 Aal 2,996,580 3,052,943
SWEDEN (KINGDOM OF).....ccccoviiiiiiiiiiiiene, 5.500 10/8/2012 Aaa 18,126,190 19,037,436
SWEDEN GOVERNMENT BOND..........c........... 5.000 12/1/2020 Aaa 1,317,999 1,292,674
SWEDISH GOVERNMENT I/L.....cccooiiiiiininnn. 0.250 6/1/2022 Aaa 7,314,871 7,427,851
SYNIVERSE HOLDINGS INC..........occiiiiiiiis 9.125 1/15/2019 Caal 2,435,950 2,576,875
TARGA RESOURCES PARTNERS LP /............ 7.875 10/15/2018 Ba3 600,000 648,000
TARGA RESOURCES PARTNERS LP /............ 6.875 2/1/2021 Ba3 553,438 572,000
TARGET CORP......cooiiiiiiiiiiiiiece e, 6.500 10/15/2037 A- 5,473,850 6,704,596
TARGET CORP.......coocviiiiiiiiiiii e, 1.125 7/18/2014 A- 1,999,640 2,020,806
TASEKO MINES LTD....oooiiiiiiiiiiiiieieiece e 7.750 4/15/2019 B3 987,650 940,675
TCI COMMUNICATIONS INC.......coocvviiiiiiieen, 8.750 8/1/2015 Baal 6,058,100 6,078,970
TCI COMMUNICATIONS INC.. . 7.875 2/15/2026 Baal 4,437,794 6,262,118
TELECOM ITALIA CAPITAL SA ... 6.375 11/15/2033 Baa2 819,334 748,125
TELECOM ITALIA CAPITAL SA.....coiiiiiiiiiies 4.950 9/30/2014 Baa2 1,630,368 1,687,250
TELECOM ITALIA CAPITAL SA.......ociiiiiiiiens 6.000 9/30/2034 Baa2 1,541,331 1,482,250
TELECOM ITALIA CAPITAL SA.......oooiiiiiiiee 7.200 7/18/2036 Baa2 984,000 1,026,000
TELECOM ITALIA CAPITAL SA.......cociiiiiiies 6.999 6/4/2018 Baa2 18,881,448 18,165,000
TELEFONICA EMISIONES SAU...........cooiiiis 7.045 6/20/2036 Baa2 14,712,117 12,421,013
TELEFONICA EMISIONES SAU.........ccccovveene 5.877 7/15/2019 Baa2 10,122,987 9,352,750
TELEFONICA EMISIONES SAU.........ccccevueeenne 4.949 1/15/2015 Baa2 14,049,138 13,277,250
TELEFONICA EMISIONES SAU.........cccccovvenne 3.729 4/27/2015 Baa2 1,914,520 1,810,000
TELEFONICA EMISIONES SAU.........cccccovuneenne 5.134 4/27/2020 Baa2 12,839,815 11,591,000
TELEFONICA EMISIONES SAU.........ccccocveenne 5.462 2/16/2021 Baa2 4,730,150 4,375,000
TELEFONICA MOVILES CHILE REGS.............. 2.875 11/9/2015 BBB 99,125 100,512
TELEMAR NORTE LESTE SA 144A................. 5.500 10/23/2020 BBB- 161,595 165,240
TELESAT CANADA / TELESAT 144A................ 6.000 5/15/2017 B3 2,725,000 2,772,688
TENCENT HOLDINGS LTD 144A.........cccueeennee. 4.625 12/12/2016 Baal 508,820 516,085
TENET HEALTHCARE CORP.......ceeeriiiiiene 6.875 11/15/2031 Caal 1,804,559 2,029,763
TENET HEALTHCARE CORP.........ccovvviriiinnne 8.000 8/1/2020 Caal 469,688 465,750
TENET HEALTHCARE CORP.......ccoeriiiiie 6.250 11/1/2018 Bl 4,301,125 4,547,250
TEREX CORP.....cvviiiiiiiiiiiic, 8.000 11/15/2017 Caal 1,444,596 1,504,375
TEXHONG TEXTILE GROUP LTD REGS.......... 7.625 1/19/2016 Ba3 204,880 166,920
TEXTRON FIN CORP SRSERB........c...cocuvenne 4.590 9/14/2017 NR 5,789,474 5,806,321
TEXTRON FINANCIAL CORP SR NT................ 4.390 12/24/2013 BBB- 1,744,737 2,052,632
TIME WARNER CABLE INC..........ccceiiiiiinnn. 6.200 7/1/2013 Baa2 5,052,124 5,257,917
TIME WARNER CABLE INC........ocooiiiiiiiiee 7.300 7/1/2038 Baa2 5,853,817 6,639,986
TIME WARNER CABLE INC..........ccoiiiiii. 8.750 2/14/2019 Baa2 32,623,103 35,750,341
TIME WARNER CABLE INC.........oocviiiiiie. 7.500 4/1/2014 Baa2 995,340 1,100,229
TIME WARNER CABLE INC..........ccceiiiiiin. 8.250 4/1/2019 Baa2 14,291,704 16,554,769
TIME WARNER CABLE INC.........cccviiiiieeen. 6.750 6/15/2039 Baa2 5,512,144 6,795,042
TIME WARNER COS INC........cccooiiiiiiiiiic, 7.250 10/15/2017 Baa2 5,382,550 6,175,100
TIME WARNER COS INC.......ccceiiiiiiiiiiiee, 6.950 1/15/2028 Baa2 5,547,400 6,192,968
TIME WARNER INC......c.oooiiiiiiiiiiies 7.625 4/15/2031 Baa2 2,567,025 2,906,190
TIME WARNER INC... B 7.700 5/1/2032 Baa2 14,028,225 15,976,952
TIME WARNER INC.......oooiiiiiiiiiiiiien 4.700 1/15/2021 Baa2 4,988,100 5,611,565
TOMKINS LLC / TOMKINS INC.......ccoveeiiienen. VARIABLE RATE 10/1/2018 B1 749,849 794,325
TOPS HOLDING CORP / TOPS MARKE........... 10.125 10/15/2015 B3 2,030,000 2,125,000
TOYSRUSINC......ooiiiiiiiiiiiici e 7.375 10/15/2018 CCC+ 1,990,104 1,795,625
TOYS RUS PROPERTY CO Il LLC................... 8.500 12/1/2017 B+ 2,042,625 2,030,438
TRANSCANADA PIPELINES LTD........ccccuveenneee. 3.400 6/1/2015 A3 3,495,835 3,721,656
TRANSCANADA PIPELINES LTD.........ccceeneee. 6.200 10/15/2037 A3 10,935,260 12,460,184
TRANSDIGM INC.....ooooiiiiiiiiiiiiiics 7.750 12/15/2018 B3 950,000 1,042,625
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TRANSNET SOC LTD.....cooiiiiiiiiieiciiiiieeecee 4.500 2/10/2016 A3 10,197,993 10,633,908
TRANSPORTADORA DE GAS INT 144A........... 5.700 3/20/2022 BB 203,000 207,500
TRANSUNION HOLDING CO INC 144A............ 9.625 6/15/2018 Caal 460,000 496,800
TRANSUNION LLC / TRANSUNION Fil.............. 11.375 6/15/2018 B3 1,505,681 1,764,375
TRAVELERS COS INC/THE........cccooiiiiiieiien 6.250 6/20/2016 A2 1,320,160 1,387,127
TRAVELERS COS INC/THE.........cooi i 6.750 6/20/2036 A2 1,283,096 1,458,794
TRAVELERS COS INC/THE........ccccciiniiiiiinn. 5.750 12/15/2017 A2 1,537,816 1,687,731
TREASURY ...ccoiiiiiiiiiiiii 5.000 10/18/2020 Bal 44,898 51,995
TREASURY 4% 2014.......cccoiiiiiiiiiiciiie e, 4.000 1/15/2014 Bal 6,830,332 6,249,913
TRIBUNE CO TL X ZERO COUPON 12/31/2012 NR 476,738 337,755
TRIUMPH GROUP INC.......ccocoiiiiiiiiiiiiiiiees 8.625 7/15/2018 B+ 497,132 555,000
TSY 3 3/4% 2020........ccocvoiieiiiiiieiiieee e 3.750 9/7/2020 Aaa 5,521,399 5,623,704
TURKEY (REP OF).....ooiiiiiiiiiiiiiiiiee, 7.375 2/5/2025 BB 2,610,910 3,078,690
TURKEY (REPUBLIC OF).....cccoviiiiiiiiiiiiciie 7.500 7/14/2017 BB 3,823,027 3,848,625
TURKEY GOVERNMENT BOND..........cccocvvenee 9.000 1/27/2016 BB+ 521,610 527,090
TURKEY GOVERNMENT INTERNATIONA....... 7.000 9/26/2016 BB 2,788,984 3,109,119
TURKEY GOVERNMENT INTERNATIONA....... 5.625 3/30/2021 BB 1,504,370 1,527,750
TURKEY(REPUBLIC OF).....cccoiiiiiiiiiiiiieie 7.250 3/5/2038 BB 1,719,659 2,312,400
TXU/TCEH 4/11 EXTENDED TLB........ccc0veenneee. ZERO COUPON 10/10/2017 CcccC 2,338,460 1,708,444
TYCO ELECTRONICS GROUP SA...........ccoee.. 6.550 10/1/2017 Baa2 6,814,950 7,258,365
U S TREASURE NOTE.........ocoiiiiiiiiiieii, 1.750 5/15/2022 AA+ 49,756,251 49,394,447
U S TREASURY BOND........ccccviiiiiiiiiiiiciiieee 6.000 2/15/2026 AA+ 108,522,791 129,731,269
U S TREASURY BOND........ccocoiiiiiiiiiiieciiiiies 6.750 8/15/2026 AA+ 253,274,940 294,881,769
U S TREASURY BOND........cccoviiiiiiiiiiiciiiene 5.375 2/15/2031 AA+ 5,731,075 7,283,950
U S TREASURY BOND.......cococviiiiiiiiiiieeieee 3.500 2/15/2039 AA+ 5,914,688 8,091,651
U S TREASURY BOND........ccocviiiiiiiiiiiciiieee 4.500 8/15/2039 AA+ 12,362,039 17,283,135
U S TREASURY BOND.......cocoiiiiiiiiiiiieeieee 4.375 11/15/2039 AA+ 47,367,446 66,543,503
U S TREASURY BOND........ccoceiiiiiiiiiiiciiieee 4.625 2/15/2040 AA+ 4,927,750 6,912,200
U S TREASURY BOND.......cccooviiiiiiiiiiiieeieee 3.875 8/15/2040 AA+ 30,661,665 40,597,921
U S TREASURY BOND........ccccviiiiiniiiiiciiene 4.250 11/15/2040 AA+ 20,875,795 26,734,397
U S TREASURY BOND.......ccccviiiiiiiiiiiieiieee 3.750 8/15/2041 AA+ 60,276,218 63,268,796
U S TREASURY BOND........ccccviiiiiiiiiiiciiieee 3.125 11/15/2041 AA+ 7,830,485 8,594,640
U S TREASURY BOND.......ccccviiiiiiiiiiiieiieee 3.125 2/15/2042 AA+ 11,310,889 12,346,170
U S TREASURY BONDS........cccoooviiiiiiiiiciiinn 8.000 11/15/2021 AA+ 15,545,808 17,267,140
U S TREASURY BONDS.......cccoiiiiiiiiniiie e, 7.125 2/15/2023 AA+ 13,578,383 16,824,391
U S TREASURY BONDS........ccccooviiiiiiiiiciiinn 6.875 8/15/2025 AA+ 8,425,730 10,932,810
U S TREASURY BONDS.......ccceeiiiiiiiiieeiien 6.125 11/15/2027 AA+ 143,213,472 163,180,442
U S TREASURY BONDS........ccccooviiiiiiiiciiinn 5.250 2/15/2029 AA+ 49,712,528 64,891,277
U S TREASURY NOTE..........coooiiiiiiiiiecii, 2.000 11/30/2013 AA+ 1,997,897 2,048,200
U S TREASURY NOTE.........ccocviiiiiiiiiiiici, 1.750 3/31/2014 AA+ 12,357,000 12,298,080
U S TREASURY NOTE..........oooiiiiiiiiiieiii, 3.125 5/15/2019 AA+ 21,218,281 25,006,740
U S TREASURY NOTE.........ccocviiiiiiiiiiiic, 2.625 6/30/2014 AA+ 5,066,406 5,229,250
U S TREASURY NOTE........cccoviiiiiiiiiic e 2.625 7/31/2014 AA+ 44,074,679 46,075,481
U S TREASURY NOTE.........ccocviiiiiiiiiiincn 3.625 8/15/2019 AA+ 5,080,469 5,863,950
U S TREASURY NOTE........cccoiiiiiiiiirieie e, 3.000 8/31/2016 AA+ 75,551,972 83,791,140
U S TREASURY NOTE.........ccocviiiiiiiiiincn 3.375 11/15/2019 AA+ 24,273,047 28,925,249
U S TREASURY NOTE 2.750 11/30/2016 AA+ 78,918,750 78,553,438
U S TREASURY NOTE 3.250 12/31/2016 AA+ 6,973,750 7,796,740
U S TREASURY NOTE 2.625 12/31/2014 AA+ 5,008,594 5,280,600
U S TREASURY NOTE 2.250 1/31/2015 AA+ 4,971,875 5,239,850
U S TREASURY NOTE 3.625 2/15/2020 AA+ 33,793,188 39,762,317
U S TREASURY NOTE 2.375 2/28/2015 AA+ 7,030,352 7,366,730
U S TREASURY NOTE 1.750 7/31/2015 AA+ 121,837,500 124,760,394
U S TREASURY NOTE........ccooiiiiiiiiiiienciien 2.625 8/15/2020 AA+ 43,856,066 48,417,157
U S TREASURY NOTE.......occoviiiiiiiiiieceen 0.750 8/15/2013 AA+ 7,045,414 7,037,730
U S TREASURY NOTE........ccociiiiiiiiiiencii 1.250 8/31/2015 AA+ 51,639,699 53,192,827
U S TREASURY NOTE..........ooiiiiiiiiiieii, 1.875 8/31/2017 AA+ 6,981,406 7,384,999
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U S TREASURY NOTE..........oooiiiiiiiiiiecii, 1.875 9/30/2017 AA+ 95,317,969 100,243,997
U S TREASURY NOTE.........ocoiiiiiiiiiiiiii, 2.625 11/15/2020 AA+ 18,736,799 21,981,599
U S TREASURY NOTE..........oooiiiiiiiiiiecii, 0.375 10/31/2012 AA+ 16,972,166 17,011,900
U S TREASURY NOTE........ocoviiiiiiiiiii, 1.375 11/30/2015 AA+ 15,931,200 16,472,642
U S TREASURY NOTE..........oooiiiiiiiiiieii, 0.625 1/31/2013 AA+ 4,020,482 4,010,000
U S TREASURY NOTE.........ococviiiiiiiiiiiin, 3.625 2/15/2021 AA+ 8,116,250 9,444,241
U S TREASURY NOTE........cocoiiiiiiiiiieeen 0.625 2/28/2013 AA+ 153,774,414 154,432,737
U S TREASURY NOTE.........ccocviiiiiiiiiiiicn, 3.125 5/15/2021 AA+ 63,393,407 70,574,606
U S TREASURY NOTE........cccoviiiiiiiiiiec e, 0.125 12/31/2013 AA+ 79,794,018 79,788,001
U S TREASURY NOTE.........ccocviiiiiiiiiiiic, 2.000 2/15/2022 AA+ 5,037,100 5,167,350
U S TREASURY NOTE.......cccoviiiiiiiiiicc e 1.500 3/31/2019 AA+ 10,137,100 10,280,800
U S TREASURY NOTE.........ccocvviiiiiiiiiinc, 0.375 4/15/2015 AA+ 35,997,119 35,975,160
U S TREASURY NOTE......cccccoiiiiiiiiiiiiic e, 0.875 4/30/2017 AA+ 109,287,539 109,831,670
U S TREASURY NOTE........ccoviiiiiiiiiiiicen 0.375 6/15/2015 AA+ 49,965,011 49,957,001
U S TREASURY NOTES........ccccoiiiiiiiiiieiieee 0.250 5/31/2014 AA+ 19,988,348 19,975,800
US TREASURY NTS.....cccooiiiiiiiiiees 0.625 5/31/2017 AA+ 29,895,804 29,861,101
U.S. TELEPACIFIC (2/11) TLB.....ccvvieiiieeee ZERO COUPON 2/23/2017 B3 1,484,634 1,364,528
UK TSY 1% 2017...cccccviiiiiiiiiiiiniiiieee, . 1.000 9/7/2017 Aaa 13,624,753 13,396,484
UKRAINE GOVERNMENT INTERNATION........ 6.580 11/21/2016 B2 2,032,813 2,405,760
UKRAINE GOVERNMENT INTERNATION........ 6.875 9/23/2015 B2 1,233,000 1,140,525
UKRAINE GOVERNMENT INTL BOND..... . 6.250 6/17/2016 B2 1,062,125 986,290
UKRAINE GOVERNMENT REGS.............ccee.. 6.750 11/14/2017 B2 688,323 637,871
UKRAINE GOVT BONDS.. - 6.875 9/23/2015 B2 91,500 92,500
UNION ELECTRIC CO.....ccvvviiiiiiiiiiinciiec 5.400 2/1/2016 BBB+ 4,972,200 5,597,827
UNION ELECTRIC CO....cvvviiiiiiieiiiiicee e 6.400 6/15/2017 BBB+ 6,828,410 7,876,345
UNION ELECTRIC CO.....ocvvviiiiiiiiiiinciiiec 6.000 4/1/2018 BBB+ 4,169,240 4,726,506
UNION ELECTRIC CO....cvviiiiiiiiiiiiiciee e, 8.450 3/15/2039 BBB+ 3,986,680 6,611,761
UNIONPACRRCOO03103-1......ccccuviiiniinnnn. 4.698 1/2/2024 Aa3 3,238,858 3,520,703
UNION PAC RR CO P/T 08-2......cccovuiiiiiiiene. 4.400 1/16/2016 NR 1,794,105 1,874,570
UNION PAC RR CO P/T 2008-3.........ccccevvrnine 4.200 4/30/2015 NR 763,872 801,760
UNION PACIFIC CORP.....oeeeiiiiiiiiiiiie 6.125 2/15/2020 Baa2 4,549,535 5,304,576
UNION PACIFIC CORP.....cccccevviiiiiiiiiiiiic 4.163 7/15/2022 Baa2 6,999,000 7,772,238
UNITED KINGDOM (GOVERNMENT OF).......... 1.875 11/22/2022 Aaa 6,921,113 7,025,270
UNITED KINGDOM GILT.......cooviiiiiiiiiiiiiece, 4.250 6/7/2032 Aaa 45,070,109 52,321,563
UNITED KINGDOM GILT......ccoviiiiiiiiiiiiiceee, 4.750 12/7/2038 Aaa 20,067,202 26,160,272
UNITED KINGDOM GILT.......coooiiiiiiiiiiiiiccen, 4.250 12/7/2027 Aaa 3,187,852 3,459,536
UNITED KINGDOM GILT......ccoviiiiiiiiiiiiicce, 4.500 3/7/2013 Aaa 22,341,220 21,317,995
UNITED KINGDOM GILT.......cocoviiiiiiiiiiiiecnen, 4.500 3/7/2019 Aaa 42,016,109 45,762,352
UNITED KINGDOM GILT......ccvvviiiiiiiiiiiiieccs 4.000 3/7/2022 Aaa 20,036,924 22,606,572
UNITED KINGDOM GILT.....c.ccovviiiiiiiiciiiiee, 4.250 9/7/2039 Aaa 6,234,517 7,732,270
UNITED KINGDOM GILT......ccevvviiiiiiiiiiiieecs 2.250 3/7/2014 Aaa 15,696,691 16,202,089
UNITED KINGDOM GILT......ccociiiiiiiiiiiiiic, 2.750 1/22/2015 Aaa 22,422,205 24,937,179
UNITED KINGDOM GILT.....cccooiiiiiiiiiiiiiiee, 3.750 9/7/2021 Aaa 1,738,738 1,846,834
UNITED KINGDOM GILT.......coooiiiiiiiiiiiiecee, 4.250 12/7/2040 Aaa 8,386,949 9,663,142
UNITED STATES STEEL CORP.........cccccvvneenne 7.000 2/1/2018 B1 523,625 750,500
UNITED STATES STEEL CORP.........c.ccocunennne 6.650 6/1/2037 Bl 303,456 296,400
UNITED STATES STEEL CORP........cccccevvunnnnne 7.375 4/1/2020 B1 862,388 839,550
UNITED SURGICAL PARTNERS 144A.. . 9.000 4/1/2020 CCC+ 1,198,088 1,261,400
UNITEDHEALTH GROUP INC.................. 6.625 11/15/2037 A3 1,351,662 1,823,010
UNITEDHEALTH GROUP INC...........oocviieinnn. 3.375 11/15/2021 A3 8,427,287 8,905,913
UNITYMEDIA HESSEN/NRW........ocoviiiiines 9.500 3/15/2021 B3 1,003,612 894,998
UNITYMEDIA HESSEN GMBH & 144A.............. 8.125 12/1/2017 Ba3 2,621,801 2,795,000
UNIVERSAL HEALTH SERVICES INC.............. 7.000 10/1/2018 Bl 1,506,875 1,612,500
UNIVERSAL HOSPITAL SERVICES IN............. 8.500 6/1/2015 B3 1,533,750 1,529,070
UNIVERSITY CALIF REVS........ccooiiiiiiiiie 5.770 5/15/2043 AA 3,313,152 3,927,072
UNIVISION COMMUNICATIONS 144A.............. 7.875 11/1/2020 B2 1,082,350 1,225,150
UNIVISION COMMUNICATIONS 144A.............. 8.500 5/15/2021 Caa2 803,313 806,000
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UPC HOLDING BV.......ccviiiiiiiiiiiiiinceciii, 8.375 8/15/2020 B- 622,754 591,060
UPC HOLDING BV 144A.........ccccoeiiiiiiiiiine, 9.875 4/15/2018 B- 1,381,717 1,423,500
UPCB FINANCE V LTD 144A.....cccccooiiiiiiiinn. 7.250 11/15/2021 Ba3 1,426,313 1,489,125
UPCB FINANCE VILTD 144A..........ccooviiiinens 6.875 1/15/2022 Ba3 500,000 510,000
UR MERGER SUB CORP..........cccovviiiiiiiiiii, 8.250 2/1/2021 B3 4,601,815 4,717,950
UR MERGER SUB CORP...........cccvrriiiiiiiinnnn 9.250 12/15/2019 B3 499,375 555,000
URBI DESARROLLOS URBANOS 144A............ 9.750 2/3/2022 Ba3 689,094 738,500
URUGUAY BDS..........oooiiiiiiiiicii e 7.625 3/21/2036 Bal 903,538 1,147,524
URUGUAY GOVERNMENT INTERNATION....... VARIABLE RATE 4/5/2027 Bal 8,337,107 1,149,184
URUGUAY GOVERNMENT INTERNATION....... VARIABLE RATE 9/14/2018 Bal 5,027,202 5,210,170
URUGUAY GOVERNMENT INTERNATION....... VARIABLE RATE 4/5/2027 Bal 1,105,061 942,514
US BANCORP.........oociiiiiiiciiii i, 4.125 5/24/2021 A 2,206,341 2,228,586
US BANCORP........oooiiiiiiiiiiiicc e 2.200 11/15/2016 A 10,274,482 10,325,156
US FOODS INC 144A.......ccciiiiiiiiiieien, 8.500 6/30/2019 Caa2 1,854,916 1,877,750
US FOODSERVICE (COV-LITE 5/11)................ ZERO COUPON 3/31/2017 B3 1,900,452 1,899,998
US TREAS-CPl....ccoooiiiiiiiiiiiiiiiiic 0.750 2/15/2042 AA+ 68,461,492 69,666,295
US TREAS-CPI.... . 0.125 1/15/2022 AA+ 208,001,711 210,261,958
US TREAS-CPl.....ccccooviiininnnn. . 0.125 4/15/2017 AA+ 82,941,379 82,135,163
US TREAS-CPI INFLAION INDEX.......... . 2.125 2/15/2040 AA+ 62,490,445 71,334,805
US TREAS-CPI INFLAT IR, 1.625 1/15/2018 AA+ 81,933,388 86,083,909
US TREAS-CPIINFLAT ..o, 1.375 7/15/2018 AA+ 77,711,622 84,232,781
US TREAS-CPI INFLATION INDEX.. 3.625 4/15/2028 AA+ 121,440,084 136,434,654
US TREAS-CPI INFLATION INDEX 3.875 4/15/2029 AA+ 147,727,306 166,866,368
US TREAS-CPI INFLATION INDEX 3.375 4/15/2032 AA+ 40,522,273 46,563,421
US TREAS-CPI INFLATION INDEX..........cc...... 2.375 1/15/2025 AA+ 156,063,945 173,638,994
US TREAS-CPI INFLATION INDEX..........cc....... 2.000 1/15/2026 AA+ 107,007,869 120,904,622
US TREAS-CPI INFLATION INDEX..........cc...... 2.375 1/15/2027 AA+ 89,389,314 102,064,804
US TREAS-CPI INFLATION INDEX..........cc....... 1.750 1/15/2028 AA+ 84,403,909 94,633,679
US TREAS-CPI INFLATION INDEX..........cc....... 2.500 1/15/2029 AA+ 86,919,561 99,951,832
US TREAS-CPI INFLATION INDEX..........cc...... 2.125 2/15/2041 AA+ 116,954,254 129,316,854
US TREAS-CPI INFLATION INDEX..........cc...... 1.875 7/15/2013 AA+ 84,826,692 85,451,617
US TREAS-CPI INFLATION INDEX..........cc....... 2.000 1/15/2014 AA+ 122,343,551 123,815,481
US TREAS-CPI INFLATION INDEX..........cc..... 2.000 7/15/2014 AA+ 132,121,342 134,191,077
US TREAS-CPI INFLATION INDEX..........cc....... 1.625 1/15/2015 AA+ 108,495,813 111,898,576
US TREAS-CPI INFLATION INDEX..........cc...... 1.875 7/15/2015 AA+ 98,753,199 102,771,950
US TREAS-CPI INFLATION INDEX..........cc....... 2.000 1/15/2016 AA+ 97,509,786 102,766,972
US TREAS-CPI INFLATION INDEX..........cc....... 2.500 7/15/2016 AA+ 103,371,807 108,975,706
US TREAS-CPI INFLATION INDEX..........cc...... 2.375 1/15/2017 AA+ 90,359,799 95,830,962
US TREAS-CPI INFLATION INDEX........cccc....... 2.625 7/15/2017 AA+ 78,295,790 83,513,007
US TREAS-CPI INFLATION INDEX..........cc...... 2.125 1/15/2019 AA+ 77,073,312 82,257,767
US TREAS-CPI INFLATION INDEX................... 1.250 4/15/2014 AA+ 81,222,293 81,570,976
US TREAS-CPI INFLATION INDEX..........cc....... 1.875 7/15/2019 AA+ 91,920,084 98,319,586
US TREAS-CPI INFLATION INDEX..........cc....... 1.375 1/15/2020 AA+ 100,622,368 107,591,134
US TREAS-CPI INFLATION INDEX..........c........ 0.500 4/15/2015 AA+ 110,615,142 111,196,102
US TREAS-CPI INFLATION INDEX..........cc....... 1.250 7/15/2020 AA+ 218,137,880 235,337,095
US TREAS-CPI INFLATION INDEX..........c........ 1.125 1/15/2021 AA+ 178,792,346 189,946,715
US TREAS-CPI INFLATION INDEX..........cc....... 0.125 4/15/2016 AA+ 198,250,231 198,080,255
US TREAS-CPI INFLATION INDEX..... R 0.625 7/15/2021 AA+ 201,302,621 208,773,016
USG CORP.....evvviiiiiiiiiicie R 6.300 11/15/2016 Caa2 499,525 593,650
USG CORP.......... R 9.750 1/15/2018 Caa2 1,780,957 2,194,500
USG CORP 144A.......ccooiiiiiiiiiicii e 8.375 10/15/2018 B2 1,077,306 1,144,500
USG CORP 144A.......cccoiiiiiiiiiiiiiiin i 7.875 3/30/2020 B2 665,169 693,450
VALE CANADA LTD....ooiiiiiiiiiiiiei e 7.200 9/15/2032 Baa2 3,478,028 3,510,931
VALE CANADA LTD.....ooovviiiiiiiiiiiieiiiciieee 5.700 10/15/2015 Baa2 4,868,238 4,777,374
VALE OVERSEAS LTD.....cccoiviiiiiiieieiiiiee 6.250 1/23/2017 Baa2 5,641,250 5,707,468
VALE OVERSEAS LTD......cccviiiiiieiiiiiiieeeeee 4.375 1/11/2022 Baa2 18,222,585 18,399,559
VALEANT PHARMACEUTICALS | 144A............ 6.750 10/1/2017 Bl 2,877,375 3,127,500
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VALEANT PHARMACEUTICALS | 144A............ 6.875 12/1/2018 Bl 1,984,800 2,067,500
VALEANT PHARMACEUTICALS | 144A............ 6.750 8/15/2021 Bl 1,463,483 1,494,500
VALEANT PHARMACEUTICALS | 144A............ 7.250 7115/2022 Bl 1,597,922 1,634,075
VANGUARD HEALTH HOLDING C 144A........... 7.750 2/1/2019 B3 992,500 1,010,000
VANGUARD HEALTH HOLDING CO Il.............. 8.000 2/1/2018 B3 1,579,693 1,641,113
VANGUARD HEALTH SYSTEMS INC............... ZERO COUPON 2/1/2016 Caal 168,155 172,900
VEDANTA RESOURCES PLC 144A.................. 8.250 6/7/2021 Ba3 2,247,000 2,095,328
VENEZUELA (REP OF)...cccooiiiiiiiiiiciicceeeee 7.650 4/21/2025 B2 1,847,756 1,932,000
VENEZUELA GOVERNMENT INTERNATI........ 5.750 2/26/2016 B2 5,135,577 6,122,330
VENEZUELA GOVERNMENT INTERNATI........ 6.000 12/9/2020 B2 950,820 926,705
VENEZUELA GOVERNMENT INTERNATI........ 13.625 8/15/2018 B2 4,595,148 5,372,395
VENEZUELA GOVERNMENT INTERNATI........ 7.750 10/13/2019 B2 1,285,793 1,419,875
VENEZUELA GOVERNMENT INTERNATI........ 12.750 8/23/2022 B2 5,743,526 5,950,272
VENEZUELA GOVT INTL BOND..........cccceeueen. VARIABLE RATE 4/15/2020 B2 0 76
VENOCO INC.....coooiiiiiiiiiiiiiieeee e 8.875 2/15/2019 Caal 1,009,438 910,000
VEOLIA ENVIRONNEMENT SA.........ccovviiinnnne 5.250 6/3/2013 Baal 6,978,580 7,222,874
VERIZON COMMUNICATIONS INC.... 6.400 2/15/2038 A3 9,989,100 12,944,844
VERIZON COMMUNICATIONS INC.... 6.100 4/15/2018 A3 2,486,975 3,034,717
VERIZON COMMUNICATIONS INC.... 8.750 11/1/2018 A3 7,087,513 8,149,956
VERIZON COMMUNICATIONS INC.... . 8.950 3/1/2039 A3 974,830 1,651,042
VERIZON COMMUNICATIONS INC....... . 5.850 9/15/2035 A3 6,173,150 6,039,213
VERSO PAPER HOLDINGS LLC / VER. . 11.375 8/1/2016 Caal 320,462 147,580
VERSO PAPER HOLDINGS LLC 144A.............. 11.750 1/15/2019 B2 393,943 194,560
VIACOM INC.....oooiiiiiiiiiiiiiic e 6.875 4/30/2036 Baal 952,184 1,295,568
VIDEOTRON LTEE 144A......cccooiiiiiiiiiiiiiiieee 5.000 7/15/2022 BB 1,000,000 1,015,000
VIMPEL COMMUNICATIONS VIA 144A............. 7.748 2/2/2021 Ba3 233,000 225,017
VIRGIN MEDIA FINANCE PLC.........ccooeeiiiiies 8.375 10/15/2019 BB- 1,997,512 2,219,406
VIRGINIA ELECTRIC AND POWER CO............ 6.000 5/15/2037 A3 1,307,766 1,562,395
VIRGINIA ELECTRIC AND POWER CO............ 5.950 9/15/2017 A3 4,980,600 6,087,639
VIRGOLINO DE OLIVEIRA FIN REGS............... 10.500 1/28/2018 B3 189,000 177,000
VISANT CORP....covviiiiiiiiiiice e 10.000 10/1/2017 Caal 2,369,775 2,511,025
VODAFONE GROUP EMTN.......cccccoiiiiniiiinens 3.625 11/29/2012 A3 2,205,658 1,990,341
VODAFONE GROUP PLC.......ccceeiiiiiiiiicee, 5.375 1/30/2015 A3 14,770,350 16,572,604
VODAFONE GROUP PLC.......cccoeiviiiiiiiiice, 5.000 9/15/2015 A3 9,607,952 11,179,799
VODAFONE GROUP PLC.......ccceeiiiiiiiiiicee, 1.625 3/20/2017 A3 9,944,700 9,898,675
VOLCAN CIA MINERA SAA 144A...........cceeen. 5.375 2/2/2022 Baa3 271,000 274,560
VOTORANTIM CIMENTOS SA 144A................. 7.250 4/5/2041 Baa3 195,500 200,000
VTB BANK OJSC VIA VTB CAPITAL................. 6.250 6/30/2035 BBB 216,833 213,970
VTB BANK OJSC VIA VTB CAPITAL................. 6.875 5/29/2018 BBB 686,400 681,688
VULCAN MATERIALS CO.......ococvviiiiiiiiiiieee, 7.000 6/15/2018 Ba2 7,105,592 6,837,300
WACHOVIA BANK COMMERCIA C28 AM......... VARIABLE RATE 10/15/2048 BBB 833,125 837,165
WACHOVIA BANK NA. ..., 6.600 1/15/2038 Al 648,991 751,811
WACHOVIA CORP.....evviiiiiiiice e 5.700 8/1/2013 A2 4,990,000 5,255,164
WACHOVIA CORP.....cvviiiiiiiiiiicie e, 5.750 2/1/2018 A2 49,123,481 51,298,319
WALGREEN CO CTL P/IT O7F......ccccveiiiiienn. 5.970 7/15/2031 NR 4,092,061 4,535,641
WAL-MART STORES INC...........cooviiriiiiiinen. 5.375 4/5/2017 Aa2 2,173,500 2,346,741
WAL-MART STORES INC.......ccccoiiiiiiiiieen. 5.800 2/15/2018 Aa2 16,979,800 18,256,991
WAL-MART STORES INC... . 6.500 8/15/2037 Aa2 14,878,730 16,703,150
WAL-MART STORES INC..........occvvvennn. . 4.250 4/15/2013 Aa2 2,992,770 3,089,700
WAMU MORTGAGE PASS THR AR11 2A......... VARIABLE RATE 9/25/2046 Caal 934,452 846,839
WARNER CHILCOTT CO LLC / WARNE........... 7.750 9/15/2018 B3 3,603,416 3,807,375
WASHINGTON MUTUAL BANK / DEBT............ 6.875 6/15/2011 NR 10,337,250 20,000
WELLINGTON TRUST COMPANY-CIF............. N/A N/A NR 303,223,044 330,067,834
WELLPOINT INC.....vtiiiiiiiiiiiiieiee e 5.250 1/15/2016 Baal 548,111 599,636
WELLPOINT INC.....oooiiiiiiiiiieiicc e 5.875 6/15/2017 Baal 5,900,051 6,604,808
WELLPOINT INC.....ooviiiiiiiiiiiiee e 7.000 2/15/2019 Baal 1,908,646 2,133,315
WELLS FARGO & CO......oooeiiiiiiiiiiiiecciiiie, 5.625 12/11/2017 A2 5,294,850 5,768,636
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WELLS FARGO & CO......oooeiiiiiiiiiiiecciiiie, 4.375 1/31/2013 A2 4,786,284 5,109,650
WELLS FARGO & CO......coocviiiiiiiiiiiiiciiiees 3.625 4/15/2015 A2 2,496,875 2,651,281
WELLS FARGO & CO.....coooeiiiiiiiiiiiecciiiie, 4.600 4/1/2021 A2 4,393,434 4,436,771
WELLS FARGO & CO.......oocvviiiiiiiiiiiiciiiiees 1.500 7/1/2015 A2 11,976,480 12,012,518
WELLS FARGO MORTGAGE B AR4 2A2.......... VARIABLE RATE 4/25/2035 Ba2 359,085 361,893
WEST CHINA CEMENT LTD REGS.................. 7.500 1/25/2016 Ba3 200,068 179,000
WEST CORP.....oooiiiiiiiiiice e 11.000 10/15/2016 Caal 1,462,875 1,477,000
WEST CORP......ooviiiiiiiiiii 7.875 1/15/2019 B3 3,823,833 4,049,375
WESTVACO CORP......c.oooiviiiiiiiiiiine e, 8.200 1/15/2030 Bal 534,144 807,269
WESTVACO CORP........ooviiiiiiiiiiiieci, 7.950 2/15/2031 Bal 223,544 337,046
WILLIAM BLAIR & CO CTL 2010-T......cccvvvennene. 6.520 12/15/2030 NR 9,939,396 10,843,683
WILLIAM BLAIR & CO CTL PASS.........cccevee 4.950 6/15/2035 NR 4,991,951 5,108,913
WILSON HCF WISCONSIN HOLDINGS............ N/A 12/1/2049 NR 99,618,345 100,754,862
WIND ACQUISITION HOLDINGS 144A............. 12.250 7/15/2017 Caal 2,332,127 1,622,964
WINDSTREAM CORP........coccviiiiiiiiiiieiie 8.125 8/1/2013 B+ 1,296,875 1,317,188
WINDSTREAM CORP.........ccovviiiiiiiiiiiciiiee 7.875 11/1/2017 B+ 1,379,000 1,526,000
WINDSTREAM CORP... e 7.750 10/15/2020 B+ 750,000 795,000
WINDSTREAM CORP.........cccevvvninnne . 7.500 4/1/2023 B+ 2,110,115 2,162,750
WISCONSIN ELECTRIC POWER CO.... 5.700 12/1/2036 A- 4,996,150 6,308,041
WISCONSIN ELECTRIC POWER CO.... 6.000 4/1/2014 A- 1,996,120 2,161,608
WISCONSIN ELECTRIC POWER CO.... 6.250 12/1/2015 A- 3,997,640 4,629,825
WYETHLLC.....cooiiiiiii, 5.500 2/1/2014 Al 3,598,082 3,502,563
XERIUM TECHNOLOGIES INC.. . 8.875 6/15/2018 B3 1,033,825 819,000
XEROX CORP.....cvviiiiiiiiciiiicce 6.750 2/1/2017 BBB- 1,631,415 1,754,561
XEROX CORP....cvviiiiiiiiciiiceiee e 5.625 12/15/2019 BBB- 2,792,300 3,107,683
XEROX CORP.....ovvviiiiiiiciiiic i 6.750 12/15/2039 BBB- 633,035 620,781
XEROX CORP....cvviiiiiiiciiiccee e 2.950 3/15/2017 BBB- 2,496,875 2,524,073
XEROX CORP.....vviiiiiiiiiiiiic i 7.200 4/1/2016 BBB- 8,944,324 9,751,588
XM SATELLITE RADIO INC 144A...................... 7.625 11/1/2018 B2 3,848,125 4,031,250
YANCOAL INTERNATIONAL RES 144A............ 5.730 5/16/2022 Baa3 396,500 396,112
YUKSEL INSAAT AS ..o 9.500 11/10/2015 B- 190,860 163,200
ZHAIKMUNAI LLP REGS.........ccccoiiiiiiiiiiic, 10.500 10/19/2015 B3 373,013 370,203
ZIGGO BOND CO.....vvviiiiieiciiieeiiee e 8.000 5/15/2018 BB- 1,214,472 1,204,804

TOTAL FIXED INCOME ...ttt s s s s an s s n e s s e s ann e 20,874,666,615 22,860,340,273
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F000 MAIN ... 101,466,925 100,028,429
31 EUROPE PARTNERS I LP...ooiiiiiiiiiicii e 2,882 2,752,534
ABRY PARTNERS Vll..oooiiiiiiii i 5,047,406 5,587,865
ACI CAPITAL INVESTORS I LP...ooiiiiiiiiiiici e 10,687,802 5,698,659
ADVENT INT'L GPE V6o 40,465,304 48,470,329
ADVENT INT'L GPE VI ..ttt 14,977 15,071
ALCHEMY PARTNERS LIMITED LP.....ooiiiiiiiii e 61,881,199 47,147,040
ALTA COMMUNICATIONS IX LP..ciiiiieeeee ettt 40,050,176 22,797,389
AMERICAN SECURITIES OPPTY FD Il..cciiiiiiiiiii e 59,463,218 62,953,112
AMERICAN SECURITIES FD V..ot 52,042,476 93,237,850
AMERICAN SECURITIES OPPTYS FD....oooiiiiiiiiiiieieie e 15,131,610 18,460,960
AMERICAN SECURITIES PARTNERS V. .oviiiiiiiiiiii e 16,297,398 16,462,045
AMPERSAND 2001 LTD PARTNERSHIP.......oooiiiiiiiii 13,269,178 11,915,587
APOLLO EUROPEAN PRINCIPAL. ...ttt 50,953,757 60,399,895
APOLLO EUROPEAN PRINCIPAL FINANCE FD Il....ccociiiiiiiiiiiiiiie e 7,664 7,664
APOLLO INVESTMENT FUND IV L Po.ociiiiiiiiciiee e 1 1,043,852
APOLLO INVESTMENT FUND V LLP................. N 9,409,107 10,952,763
APOLLO INVESTMENT V..o . 115,395,019 162,654,541
APOLLO INVT FD Ill LP e 1,427,535 1,322,079
APOLLO REAL ESTATE INV FD IV. 13,908,166 10,520,999
APOLLO VILP ..o . 134,072,562 147,590,808
ARCHSTONE SMITH JOINT VENTURE.... 103,363,242 82,875,924
ARES CORP OPPORTUNITIES FND II..... . 21,797,145 30,986,627
ARES CORP OPPORTUNITIES Hll......ccoiiiiiiiiiiiiiiiiic i 48,003,355 70,953,033
ARES CORPORATE OPPORTUNITIES FD IV.....oooiiiiiiiiiiiiiicie e 11,669 11,669
ARES OPPORTUNITIES FUND LP.......cciiiiiiiiiiiiii e 16,897,743 14,855,302
ASIA RECOVERY CO INVEST .....oiiiiiiiiiiii e 6,972,473 2,915,896
ASIA RECOVERY FUND ...ttt 16,268,506 2,627,845
AVALON VENTURES IX. ..ot 12,611,875 12,671,173
AVALON VENTURES X. ..ottt 1,317 1,317
AVENUE EUROPE SPECIAL SITUATIO......ciiiiiiiiiiiiiciee e 1 11,184,221
AVENUE SPECIAL SITUATIONS V...t 1 5,348,852
AVENUE SPECIAL SITUATIONS Vl...ooiiiiiiiiiiiiciiiiin i 67,987,033 68,499,267
BAIRD VENTURE PARTNER I B......ooiiiiiiiiiiiiciiic e 18,862,349 15,618,745
BAIRD VENTURE PARTNERS Hll......oiiiiiiiiiiiiiiii e 13,017,169 13,571,052
BC EUROPEAN CAPITAL VII TOP-UP.....coiiiiiie et 825,326 432,556
BC EUROPEAN CAPITAL VII-6 LP.....ooiiiiiiiiiieee e 8,063,228 2,685,310
BERKSHIRE FUND VI LP....iiiiieeee ettt 1,963,660 2,153,608
BERKSHIRE MULTI VALUE FD 1.ttt 50,008,975 57,194,914
BERKSHIRE MULTIFAMILY VALUE. ... 47,759,538 54,155,495
BIRCH HILL EQUITY PARTNERS Il....coiiiiiiiiiiiii e 6,056,813 26,250,427
BLACKSTONE CAPITAL PARTNERS V...coiiiiiiiiiiiitee e 132,467,417 130,970,410
BLACKSTONE CAPITAL PARTNERS Vl..coiiiiiiiiiiiiiii e 5,941,179 5,754,683
BLACKSTONE RE Vl.ccciiiiiiiiiiii ettt 130,469,910 173,099,126
BLACKSTONE RE VIl..oiiiiiiiiiiiii e 30,039,338 32,260,597
BOSTON MILLENIA PARTNERS L P...ocoiiiiiiiiiiiic et 17,688,156 854,298
BOSTON MILLENNIA FUND T LP..cciiiiiiiiicii e 22,336,638 11,199,630
BRIDGEPOINT EUROPE Il 'A' LP... e 78,762,519 77,098,192
BRIDGEPOINT EUROPEAN EQUITY IV....... . 57,644,725 62,682,581
BRINSON NON-U.S. PARTNERSHIP 1999.. B . 62,279 64,730
BRINSON NON-U.S. PARTNERSHIP 2000.. e . 105,397 107,559
BRINSON NON-U.S. PARTNERSHIP 2001.........cccccoooiiiiiiiiiiiiiinens . 62,311 68,874
BRINSON NON-U.S. PARTNERSHIP 2002 PRIMARY .....cccoiiiiiiiiiiiiieiie e 231,910 241,790
BRINSON NON-U.S. PARTNERSHIP 2002 SECONDARY ......cccccoiiiiiiiiiiiciiiicieee e 18,188 18,195
BRINSON NON-U.S. PARTNERSHIP 2003 PRIMARY .....cccoiiiiiiiiiiieiee e 156,564 152,526
BRINSON NON-U.S. PARTNERSHIP 2004 PRIMARY ......cccciiiiiiiiiiiicicc e 114,731 116,072
BRINSON PARTNERSHIP FD TR - 98 PRIMARY FD.......ccoociiiiiiiiiiiiiiiiiie e 98,935 100,301
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BRINSON PARTNERSHIP FD TR - 98 SECONDARY FD.......ccoooiiiiiiiiiiiiiiiiinee s 909 902
BRINSON PARTNERSHIP FD TR -97 PRIMARY FD........cccociiiiiiiiiiiiciii e, 31,907 31,312
BRINSON PARTNERSHIP FUND TRUST 1996.........cccccceiiiiiiiiiiii i 83,910 83,800
BRINSON PARTNERSHIP FUND TRUST 1999........cccciiiiiiiiiiiiiiie e 186,575 193,465
BRINSON PARTNERSHIP FUND TRUST 2000...........cccuuiiiiiiiiiiiiiiie i 202,333 210,754
BRINSON PARTNERSHIP FUND TRUST 2001........ccccceiiiiiiiiiiiiiiiie e 211,765 225,657
BRINSON PARTNERSHIP FUND TRUST 2002..........cccciiiiiiiiiiieiiiie i 172,385 189,086
BRINSON PARTNERSHIP FUND TRUST 2003........ccccoiiiiiiiiiiiiiiii i 73,986 76,896
BRISTOL INDUSTRIAL I LP...oiiiiiiiiii et 17,003,008 16,154,218
BRISTOL MIAMI LP.....eiiee ettt e e e e e e e eennnes 22,795,365 22,654,193
CALTIUS PARTNERS IV LP...ooiiiiii e 32,762,907 34,010,664
CAP INTL EMERGING PRIV EQ FD.....iiiiiiiie ittt 1 358,374
CAPITAL RES PARTNERS IV LP....oiiiiiiiic e 19,313,229 2,637,846
CARLYLE FUND IV LP ..ottt 33,341,490 52,072,331
CARLYLE PARTNERS V..ot 52,995,142 65,067,847
CARYLE ASIA LTD LP...ceteiiie ettt e e e 5,012,104 10,699,529
CASA PARTNERS Il LP... e P 95,808,309 81,893,111
CASA PARTNERS IV LP.. 44,161,248 47,297,138
CCP DENVER LP.....ccoooviiiiiiice, 134,072,748 84,880,518
CENTERBRIDGE CAPITAL PARTNERS II... 38,896,246 39,740,672
CENTERBRIDGE SPECIAL CREDIT II............ F N 10,008,806 10,008,806
CENTERLINE HIGH YIELD CMBS FUND lII.... 50,011,269 0
CERBERUS INSTITUTIONAL (SERIES IV).. e . 71,043,198 101,626,375
CHARTERHOUSE IX... it 46,725,541 56,212,765
CHARTERHOUSE VIl...ooiiiiiiiii i e e 24,515,501 26,774,852
CHARTERHOUSE VIHILP...ooiiiiiiii et 80,411,473 74,293,480
CHEQUERS CAPITAL XVI FCPR......oiiiiiiiiiiceii e 5,463,501 4,571,439
C-II CAPITAL PARTNERS. ...t 0 777,827
CLEARLAKE CAPITAL PARTNERS Hll.....cviiiiiiiiiiiiiiic e 6,786 6,786
CLESSIDRA Pt 8,515,702 8,632,741
COLLER INTERNATIONAL HLP...coiiiiiiiiiiic e 0 391,462
COLLER INTERNATIONAL PARTNERS Vl...ooiiiiiiiiiiiiii e 3,545,416 3,545,416
COLLER INTL PARTNERS [V LP..ciiiiiiiiiiii i 12,821,049 9,844,379
COLLER V.o 19,188,347 32,196,305
CORNERSTONE APARTMENT FUND L .ccciiiiiiiiiiiiiiiiii i 1 245,339
CORNERSTONE APARTMENT VENTURE Hll......ccoiiiiiiiiiiiiiiiiii e 44,868,684 46,312,468
CORNERSTONE ENH MORTGAGE FUND L....cociiiiiiiiiiiiiiccc e 11,186 11,185
CORNERSTONE HOTEL INCOME EQUITY FD Il....ccooiiiiiiiiiiiiiiiiiiici e 105,739,270 88,794,763
CORTEC GROUP V LP...iiiiii e e 6,308,733 6,509,229
CT OPPORTUNITY PARTNERS L..coiiiiiiiiie e 41,343,356 46,604,174
CVC EUROPEAN E P TANDEM FUND.......coiiiiiiiiiiiiie e 46,572,502 48,682,811
CVC EUROPEAN EQUITY 1V ... ittt 48,992,359 50,855,599
CVC EUROPEAN EQUITY V.ot 73,145,103 82,140,797
CYPRESS MERCHANT BKG I LP....oviiiiiiiiiiiiicce ettt 23,511,760 5,043,558
DAG VENTURES IV LP...oiiiiiii e 41,579,192 48,916,891
DAG VENTURES V, LP.oiiii ettt 7,634,945 7,200,859
DAVIS TUTTLE VENTURE PRTNS LP....ooiiiiiiiii e 7,203,365 418,664
DOLL TECHNOLOGY INVT FD Il LP......... 433,952 558,703
DRUG ROYALTY ll..cooiiiiiiiiiicen, . 11,804,080 13,249,457
DUKE INDUSTRIAL L Puoiiiiiiiiici e 31,826,728 28,762,801
EL DORADO VENTURES V LP.. 21,400,089 797,751
EL DORADO VENTURES VI LP................ e . 28,926,195 8,902,022
EMERGENCE CAPITAL PARTNERS Hl..ccociiiiiiiiiii i 486,024 486,024
ENCAP ENERGY CAPITAL FUND VI ...ouiiiiiiiiiiiiiiiieeeiiee e 3,010,266 3,474,806
ENCAP ENERGY CAPITAL VI LP....ocoiiiiiiiiii e 12,189,913 15,706,958
ENCAP FLATROCK MIDSTREAM FUND Il......cuuiiiiiiiiiiiiiiee e 5,956 5,956
EQT V FUND P 39,712,982 42,436,839

95 STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT TRUST FUND AS OF JUNE 30, 2012

LIMITED PARTNERSHIPS

NAME COST FAIR VALUE

EQT VILP e 3,911,671 3,817,453
EQUITABLE DEAL FLOW FUND LP......coiiiiiiiiiiiiiiii s 16,480,757 61,289
ESSEX APARTMENT VALUE FUND Il.....coooiiiiiiiiiiii i 50,500,000 77,812,824
ESSEX WOODLANDS HLTH VENTURE FD V......oociiiiiiiiiiiiiiii s 14,351,865 8,552,691
EXCELLERE CAPITAL FUND IL..ccooiiiiiiiiiiii i 1,985,494 1,925,417
EXCELSIOR I, LLC ...ttt ettt e e e s e e e e e e 134,701,422 75,064,388
FFC PARTNERS I LP.iiiii e 10,025,327 7,330,597
FIRST MARK V LP .ottt e e e e e e e 3,976,033 3,725,455
FORTRESS FLORIDA COINVEST FUND......ccccitiiiiiiiiiieeeie e 99,449,873 83,443,117
FORTRESS HOLIDAY INVESTMENT .....ooiiiiiiiiiiiiee e 54,611,359 80,085,647
FORTRESS INV FUND I LLC.....oiiiiiiiiiiiiie e 80,048,810 72,583,858
FORTRESS INVEST FUND I LLC.......ooiiiiiiiiiiiiciii e 5,570,669 10,100,474
FORTRESS INVESTMENT FUND IV....oiiiiiiiiiiiiii e 29,303,773 26,006,410
FORTRESS INVESTMENT FUND IV LP...cooiiiiiiicee e 114,585,644 105,317,104
FORTRESS INVESTMENT FUND LLC.....ooiiiiiiiiiiiii e 1 3,894,905
FORTRESS INVESTMENT FUND V.....oociiiiiiiiiiiiiiii e 18,680,662 11,588,533
FORTRESS INVESTMENTS FUND V LP.. 166,671,450 153,105,255
FORTRESS IW CO-INVESTMENT FUND..... 74,811,178 0
FORTRESS RESIDENTIAL INVT (FUND A).... 34,154,710 19,161,168
FORTRESS RIC COINVESTMENT FUND.... 28,388,961 14,843,485
FRAZIER HEALTHCARE IVL P....... N 6,993,682 2,506,301
FRAZIER TECH VENTURES I LP....ooiiiiiiiiiii 37,627,389 35,116,520
FRIEDMAN FLEISCHER & LOWE Hll......ciiiiiiiiiiiiiii e 21,676,242 22,657,319
FRONTENAC VIIELP. ..ot 12,966,252 8,480
GERMAN EQUITY PARTNERS IV LPP.....iiiiiiiiiii e 15,000 15,000
GILDE BUY-OUT FUND IV C.V. ..o 13,725,720 12,982,158
GORES CAPITAL PARTNERS 1.ttt 45,954,643 48,864,096
GORES CAPITAL PARTNERS L. 25,177,372 24,336,444
GRAPHITE CAP PARTNERS V 'Al.... i 2,362,438 828,612
GRAPHITE CAP PARTNERS V 'E'.. ..ottt 1,857,102 826,573
GRAPHITE CAP PARTNERS VI 'Cl...oiiiiiiiii e 40,481,653 31,143,300
GRAPHITE PARTNERS VI (A)..eiieiiitiie ittt 12,354,085 11,793,096
GRAPHITE PARTNERS VI (C)...uiiiiiiiiie et 12,363,125 11,768,628
GREEN EQUITY INVESTORS V L P..ooiiiiiiiiiiiiiiiiiic e 66,375,921 84,229,201
GREEN EQUITY INVESTORS VI LP....oiiiiiiiiiiiiiii s 11,875 11,875
GS SPECIAL OPPTYS ASIA FD LP..ciiiiiiiiiii e 1 280,215
GSO CAPITAL OPPORTUNITIES FUND Il...cciiiiiiiiiiiiiiiiceie e 18,407,261 19,243,959
GTCR FUND DXttt ettt e e e e e e e e e e e eeee s 53,918,442 66,334,436
GTCR FUND X/IA LP...ei e 35,742,653 34,536,786
GUGGENHEIM STRUCTURED RE LP Hl6...ocoiiiiiiiiiiiiiiiiici e 32,201,234 17,694,675
HAMILTON LANE CO-INVESTMENTS Il...cciiiiiiiiiiiiiiie e 24,638,821 33,755,284
HARBOURVEST INTL PRIV EQ ...t 6,441,065 97,548
HARBOURVEST INTL PRIV EQ Il ..oiiiiiiiiiiiiei e 26,296,530 4,798,015
HARBOURVEST INTL PRIVATE EQTY IV .ottt 15,893,846 15,149,367
HARBOURVEST PARTNERS IV-DIRECT .....cccciiiiiiiiiiiiiiiii e 5,186,017 2,234,531
HAWKEYE SCOUT FUND ..ottt 36,731,279 42,284,130
HEITMAN VALUE PARTNERS I LP..c..oiiiiiii e 64,645,646 56,573,603
HELLMAN & FRIEDMAN VI L P P B 47,156,785 58,206,653
HELLMAN & FRIEDMAN VII LP....iiiiiiiiiiiiic i 30,053,659 29,146,644
HOLLYWOOD SHOWROOM PORTFOLIO... 20,178,753 -

IDI CANADA LP ..ot . 15,450,356 9,101,032
IDI INDUSTRIAL INVESTORS LLC.....ooiiiiiiiiiiiiic i 56,954,395 38,581,135
INDUSTRIAL GROWTH PRTNRS I LP....ooiiiiiiiiiii e 5,953,681 3,555,167
INFLEXION 2010 BUYOUT FUND LP.......ccciiiiiiiiiiiii i 8,268,920 8,421,209
INSIGHT EQUITY FUND . .eiiiiiiiiiiii e 21,863,116 24,887,315
INSIGHT EQUITY MEZZANINE [ LP...oviiiiiiiiie e 4,638,253 5,145,455
INVESCO CORE REAL ESTATE......iiiiiiiiiiie e 75,007,171 78,204,801
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IRVING PLACE CAPITAL H.ciiiiiiiiii i 21,115,977 12,005,397
IRVING PLACE CAPITAL Hl.ciiiiiiiiiiiiiiiiciic s 45,717,443 52,894,068
IMIEQUITY FUND VIILP...cciiiiiiii i 12,597,288 12,620,303
JPMCB MGT STRATEGIC PROPERTY .....cciiiiiiiiiiiiiiiii i 248,332,153 260,233,550
KELSO FUND VL.t 45,857,577 47,038,491
KELSO INVT ASSOCIATES VI LP....oooiiiiiiiiiiiciiii e 34,639,583 42,785,170
KEYSTONE INDUSTRIAL FUND........cttiiiiiiiiiiice e 39,429,836 48,979,782
KKR 2006 LP.....eeeee ettt e e et e e e e e e e e e e e e e e 164,106,278 165,280,212
KKR ASSOCIATES 1996 LP.....cooiiiiiiiie et 21,303,412 865,688
KKR ASSOCIATES 1 1987 FD......ooviiiiiiiiiiiiiciii e 64,663,367 1
KKR EUROPEAN FUND LP.....coiiiiiii e 5,390,506 3,408,132
KKR EUROPEAN I ANNEX FUND......ooitiiiiiiiiiiiiiee et 4,897,149 7,269,606
KKR EUROPEAN 1 LP..coiiiii et 88,734,994 73,987,897
KKR EUROPEAN ..ttt 42,544,398 41,935,870
KKR MILLENNIUM FUND......ociiiiiiiiiiii i 56,757,871 55,118,290
KOHLBERG INVESTORS Vl..oiiiiiiiiiiiiiiiiie ettt 37,035,210 56,345,478
KOHLBERG INVESTORS VII-B LP..........cccc.. e 3,619,750 3,619,750
KRG CAPITAL FUND IV LP.............. . 20,872,311 24,921,732
KRG CAPITAL FUNDS IV-A.... 3,779,186 4,984,351
KTR INDUSTRIAL FUND II..... . 90,007,448 112,664,122
LAKE PACIFIC | GLADSON.....cciiiiiiiitiie ittt 1 26,783,221
LAKE PACIFIC | MAXI LP.......... 28,732,049 32,721,440
LAKE PACIFIC | TEEPAK LLC............ 1 1,045,560
LANDMARK EQUITY FUND VIIL Poooeiiiiiiiii e 152,302 908,414
LANDMARK PARTNERS IV...coiiiiiiiiiiii e 1 425,740
LF STRATEGIC REALTY INV ..ottt 8,077,733 7,050,407
LINCOLN-VALENCIA L Puiiiie e 15,931,865 30,099,849
LINDSAY GOLDBERG & BESSEMER l.......cccooiiiiiiiiiiiiiiiicci 90,125,104 134,574,575
LINDSAY GOLDBERG BESSEMER Ill......cccviiiiiiiiiiiiiiic e 30,058,657 35,091,938
LONE STAR FUND HELP. ..ottt 1,105,405 9,529,763
LONE STAR FUND IV LP...ciiiiiiiii s 805,603 12,362,466
LONE STAR FUND V LP....oiiiiiiiiii e 99,403,900 85,595,406
LONE STAR FUND Vl.cooiiiiiiiii it 30,298,564 68,246,880
LONE STAR FUND VIILP...coiiiiiiiiiiiiiici e 61,359,919 69,032,456
LONE STAR REAL ESTATE FUND.......coiiiiiiiiiii e 33,110,197 44,713,202
LONE STAR REAL ESTATE FUND Il......ccoiiiiiiiiiiiiiii i 56,957,937 56,265,214
LONGITUDE VENTURE PARTNERS Il.....ccooiiiiiiiiiiiiiic e 9,291 9,291
LOWE STRUCTURED INVESTMENT FD.....ccccooiiiiiiiiiiiiiiiiicci e 47,769,553 40,474,617
MASON WELLS BIO-MEDICAL FUND L....oooiiiiiiiiiiiiiiic e 17,767,615 10,021,277
MASON WELLS FUND | L Pttt e e e 1 2,989,208
MAYFIELD XILP..cooiiiiiiii e 5,472,894 3,297,914
MERIT MEZZANINE FUND V...ooiiiiiiiiiiie ettt 17,346,584 15,450,735
MESA WEST [l SIDE CAR......uiiiiiiiiiie e 59,909,579 60,651,140
MESA WEST RE FD ...uiiiiiiiiiiiiie et 52,861,441 55,001,431
MESA WEST REAL ESTATE INCOME.........ccoiiiiiiiiiii i 47,833,471 40,404,694
MILESTONE JOINT VENTURE........ottiiiiiiiiiiiiiie et 76,808,545 100,690,703
MONTREUX EQUITY PARTNERS IV....ooiiiiiiiiiiii e 17,489,489 16,520,945
MS RE FUND VI INTERNATIONAL-T........ . 27,516,573 6,286,161
MS RE MEZZANINE PARTNERS A..... 13,189,868 331,844
MSREF IIl INTL TE.............. . 18,128,958 347,858
MSREF IIl SPECIAL FUND........... 19,144,532 893,265
MSREF IV INTERNATIONAL-TE... . 13,670,846 7,875,433
MSREF VI-GLOBAL.......utiiiiiiii it 76,047,182 75,178,571
NCD SWIB L.P.e ettt e e s e e e 6,011,739 6,011,739
NCD SWIB OPPORTUNITIES,L.P..ccoiiiiiiiiiie e 13,511,739 13,511,739
NEW MOUNTAIN PARTNERS Hl...cooiiiiiii e 57,368,100 66,189,214
NORTHGATE CAPITAL LLC...ooiiiiiiii e 20,797,968 21,560,532
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OAK INVESTMENT PARTNERS X LP...coooiiiiii i 33,182,986 35,493,383
OAK INVESTMENT PARTNERS Xlll....ooiiiiiiiiiiiiiiiiiiii e 17,727,672 18,110,686
OCM EURO PRINCIPAL HELP.cciiiiiiiiiiie i 19,718,696 19,143,476
OCM OPPORTUNITIES FUND VIILP....ooiiiiiiiiiiiiiiic 10,398,210 21,874,469
OCM OPPORTUNITIES FUND VIIB.......cciiiiiiiiiiiiiiii e 3,375,000 37,824,931
OLD LANE INDIA OPPORTUNITIES......ottiiiiiiiiiiiieee et 14,813,270 22,480,949
PENINSULA FUND HELP...oiiiiiiii e 14,263,298 5,181,500
PENINSULA FUND IV LP....oiiiiiiiiiee ettt e e 32,307,929 33,673,569
PENINSULA FUND V..ot 17,759,625 19,005,380
PLACE/BY STUDENT HOUSING, LLC......oiiiiiiiiiiii i 99,793,619 78,568,215
POMONA CAPITAL VI LP ..o 37,235,692 35,721,100
POMONA CAPITAL VI LP.ceriiiiiie et e e 34,476,454 36,772,206
PRISA ACCOUNT ...ttt e s bbb e sra e e 200,004,463 236,413,275
PROVIDENCE EQUITY PARTNERS V...t 34,443,463 25,921,618
PROVIDENCE EQUITY PARTNERS Vl....oiiiiiiiiiiiiiii e 79,896,975 91,357,501
PROVIDENCE EQUITY PARTNERS VIl.....cuiiiiiiiiiiiiiiiecceiiiee e 6,094,828 6,038,354
PROVIDENCE TMT DEBT OPPORTUNITY II..... 41,767,869 43,121,277
PROVIDENCE TMT SPECIAL SITUATIONS FEEDER FD...........cccccovviiiiiiinne . 29,634,309 46,724,107
RIDGEMONT EQUITY PARTNERS FUND I.................... s . 5,816,093 5,827,278
RIDGEMONT PARTNERS SECONDARY FD | . 19,438,508 18,087,492
RIVERSTONE GLOBAL ENERGY & POWER FD V..........cccec... . 29,174,519 29,174,519
RIVERSTONE/CARLYLE GLOBAL ENERGY & POWER FD IV... 54,667,902 83,555,884
ROCKPOINT RE FUND llI................... . 50,151,121 54,234,576
ROCKPOINT REAL ESTATE FD I LP..ciiiieee e 9,444,268 1,879,693
ROCKPOINT REAL ESTATE FD I LP....cooiiiiiiiiiii e 21,672,286 8,853,584
SAIF PARTNERS [V ... 29,652,957 29,741,118
SEAPORT CAPITAL PARTNERS Il......iiiiiiiiiiiiie e 8,569,716 5,383,845
SECURITY CAP PREFERRED GROWTH. ..ottt 217,287,211 97,909,183
SEGULAH IV LP .ot 13,245,284 11,672,581
SENIOR HOUSING Hl..cciiiiiiiiiiiiiie et 45,739,792 45,943,242
SENIOR HOUSING PARTNERS V...t 11,429,125 11,301,198
SENTINEL MULTIFAMILY VALUE-ADDED FD L....cocciiiiiiiiiiiiiiiiieee e 43,883,655 41,783,603
SHERIDAN PRODTN PARTNERS II-B.......ccooiiiiiiiiiii i, 7,703,330 8,414,000
SILVERSTONE HELP..iiiiiiiiicc s 16,501,573 20,374,666
SKM EQUITY FUND HILP..cooiiiiiiici it 10,439,941 20,251,648
SPROUT CAPITAL VIITLP..iiiiiiiiii i 17,128,589 65,720
STERLING GROUP PARTNERS H....coiiiiiiiiiiiiiiii e 12,948,923 15,818,647
T A X L P et e e e e e e e e e e e re e e 11,012,612 9,466,165
TA XELPco 30,197,270 29,751,720
TAC 2007 Pt e e e e e e e e e 230,479 143,000
TOV VI LP e 37,998,131 44,338,905
TERRACE INVESTMENT HOLDINGS......ccotiiiiiiiiiiiiee ettt 46,919,637 49,037,214
THOMAS H LEE EQUITY FUND V LP....oiiiiiii e 5,781,609 9,254,332
THOMAS H. LEE EQUITY FUND Vl...oiiiiiiiiiiiiiiiie et 65,793,620 77,532,310
TOWERBROOK INVESTORS Hll....oiiiiiiiiiiiiicie e 19,365,510 27,661,024
TPG OPPORTUNITIES FUND ITLP....oiiiiiiiiiiiiiieceeeeie e 17,929,164 18,478,999
TPG PARTNERS V LP...oiiiiii e 164,202,468 121,036,917
TPG PARTNERS VI.... 130,152,923 139,337,317
TRANSEUROPEAN IV LP... 60,696,243 56,459,584
TRANSEUROPEAN L P it 2,064,786 803,751
TRIDENT CAPITAL FUND IV LP... 34,122,315 59,578,869
TRIDENT CAPITAL FUND V LP....... 24,146,514 25,094,293
TSGB P e 11,633 11,633
UBS TRUMBULL PROPERTY FUND.......cccociiiiiiiiiiiii i 19,689,635 19,689,635
VENTURE INVESTORS ES FD Hl...ooiiiiiiiiiiiiiiii e 9,677,619 6,480,269
VENTURE INVESTORS ES FD IV...oiiiiiiiiiiiic e 18,978,922 14,920,949
VENTURE INVESTORS FUND V....ooiiiiiiiiiiiiiii e 11,875 11,875
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VENTURE INVESTORS OF WISCONSIN......ocoiiiiiiiiiiiii s 747,505 126,807
VISTA EQUITY IVt 30,592,354 31,041,938
VISTA EQUITY PARTNERS FUND [lL......oiiiiiiiiiiiii i 35,866,524 71,787,279
WARBURG PINCUS PE XI LP.....ooiiiiiiiiiiiiiiii s 6,110,503 6,110,503
WARBURG PINCUS PRIVATE EQUITY IX. ittt 85,912,350 158,433,362
WARBURG PINCUS X. ..ttt n e e ee e e e 131,805,784 145,520,032
WATERLAND PRIVATE EQUITY FUND IV...coiiiiiiiiiiii e 24,678,671 33,955,147
WAYZATA OPPORTUNITIES FUND Hl.ccciiiiiiiieceeeeee e 40,309,248 96,301,428
WAYZATA OPPORTUNITIES FUND . .ooiiiiiiiiiiiiie e 11,357 11,357
WESCO T LLC... ot e et e e e e e e e e e e eeees 88,318,025 95,988,357
WESCO I LLC ... e 87,592,500 88,923,205
WESTBROOK IV, e e e e re e e e e 532,363 3,974,927
WESTBROOK RE FUND I LP..ccoiiiiiiiiiiiii e 3,165,009 510,402
WESTBROOK RE FUND I L Pttt 9,355,158 3,424,278
WESTBROOK REAL ESTATE FUND Xttt 11,214 11,214
WESTBROOK REAL ESTATE FUND V...oiiiiiiiiiiiiiecieee e 1,831,325 1,262,116
WESTBROOK REAL ESTATE PARTNERS VI.... . 38,218,405 13,994,395
WESTBROOK VIl....ooiiiiiiiiiiiiiiiieies e . 54,542,660 48,277,345
WESTBROOK VIII............... e 55,252,660 63,729,745
WHITEHALL ST RE IX & X-5..... . 831,355 529,190
WHITEHALL ST RE VII & VIII-4. 704,816 994,682
WHITEHALL ST RE XI & XII-6... . 1,628,692 1,597,234
WHITEHALL ST RE XllI & XIV...... SN 663,505 6,851,000
WIND POINT PARTNERS IV LP...oi e 8,554,275 3,029,299
WIND POINT PARTNERS V LP...coiiiiiiii e 23,488,888 12,939,847
WINDPOINT PARTNERS I LP....oiiiiiiiee e 4,901,688 1,842,630
WINDPOINT PARTNERS VI LP...coiiiiiiiiii e 48,707,208 37,770,574
WINDPOINT PARTNERS VIl..ooiiiiiiii e 22,887,577 25,399,962
WLR RECOVERY FUND L P..ooiiiiiiiiii e 3,920,531 48,179
WPEF V FEEDER LP.....ooiiiiiiiii e 8,759,455 8,906,502
TOTAL LIMITED PARTNERSHIPS..........ccccoiitrirtrinte s 9,918,385,473 9,908,203,405
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AQR DELTA T et a e e e saanres 50,026,704 49,544,967
AQR GLOBAL RISK PREMIUM FUND........ccoiiiiiiiiiiiiiiiii e 675,000,000 712,492,799
ASCEND WILSON FUND LP...coooiiiiiiiiiiiiiii i 125,033,654 126,973,789
BLUECREST CAP INTERNATIONAL LP......coooiiiiiiiiiiiiii 125,008,013 125,746,841
BLUETREND FUND LP.....ooiiiiiiiiiiiii i 50,026,202 47,743,376
BRIDGEWATER ALL WEATHER..... .ot 650,000,000 743,616,833
BRIDGEWATER PURE ALPHA CL Bi...oooiiiiiiiiiiee e 193,589,656 189,870,593
CAPULA GLOBAL RV CLASS F..ooiiiiiiicii s 125,047,575 131,291,362
CLAREN ROAD CREDIT FUND, LTD....coiiiiiiiiiiiieiiiie et 125,044,647 127,145,289
MIKP CREDIT LP....eieeieieie ettt e e e e e e e e e e ae e e e e e 125,087,308 119,963,468
SCOPIA PX LLC.... it 125,013,686 125,123,535
WINTON FUTURES ......ooiiiiiiii e s 50,019,595 47,941,399
TOTAL MULTI ASSET.....cccteiiiuteinnesisssns s s s ssss s sssss s ssss s s s s ssn s sesssa sassnssssnns 2,418,897,040 2,547,454,250
REAL ESTATE
NAME COST FAIR VALUE
669 NORTH MIGHIGAN AVENUE...........ooiiiiiiii i 48,954,445 132,157,812
CABOT ADVISORS PORTFOLIO.. . 33,092,955 24,927,434
LAKE TERRACE BUILDING.......ccciiiiiiiiiiii i 7,250,374 10,403,300
OLD POST DISTRIBUTION CTR.....oviiiiiiiiiiiiii i 40,147,017 42,649,902
SOUTHER CAL BUSINESS PARK ... .ottt 93,598,125 60,780,844
UNIVERSITY GATEWAY ..ot 2,004,800 2,004,800
VANTAGE POINT OFFICE PARK ... ..ottt 360,865 803,035
WILSON INDUSTRY | LLC (LINCOLN)....cciiiiiiiiiiiiiie e 10,811,047 22,698,161
WILSON MENLO PARK CAMPUS ..ottt 93,132,621 92,397,898
WILSON PARK PLACE I LLC...ooiiiiiiiiiiii i 19,759,600 20,981,047
WILSON PLAZA EAST I LLC..ciiiii e 10,534,307 61,724,205
WILSON RANCHO VIZCAYA/ENCLAVE........coiiiiiiiiii e 22,417,989 37,015,620
TOTAL REAL ESTATE. ...ttt s s s s s s s s s snss s 382,064,145 508,544,057
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AES TIETE SA. .. 354,247 373,938
ALLY FINANCIAL INC....ooiiiiiiiiii s 3,409,668 5,122,710
BANCO BRADESCO SA ...t 2,633,870 2,790,118
BAYERISCHE MOTOREN WERKE AG........coooiiiiiiiiiiiiiiiii i 1,424,670 1,281,471
CARLYLE GROUP/THE.... ..ottt e 1,958,000 1,994,490
CENTRAIS ELECTRIC STA CAT-PR.....oiiiiiiiiiii e 41,031 43,396
CENTRAIS ELETRICAS BRASILEIRAS.......ooiiiiii e 16,530,626 10,139,559
CESP-CIA ENERGETICA DE SAO PAU........ooiiiiiiiiiiiiii e 3,551,369 3,445,540
CHROMATIN INC SER D....ooiiiiiiii et 1,000,000 1,000,000
CIA ENERGETICA DE MINAS GERAIS.........oiiiiiiiiiii e 2,178,983 2,262,826
CITIGROUP CAPITAL XHI.oeiiiiiiiiiiie ittt 6,957,838 7,261,869
DRAEGERWERK AG & CO KGAA.......oiiiiiiii s 865,300 1,519,289
EBI LIFE SCIENCES SERIES A.. ..ot 2,591 2,530
ELETROPAULO METROPOLITANA ELET ..ottt 6,253,998 4,275,956
EUTHYMICS BIOSCIENCES INC.......coiiiiiiiiiiiiicc it 922,611 922,780
FIAT INDUSTRIAL SP NPV PREF......coiiiiiiii e 0 14,633
HENKEL AG & CO KGAA.............. 14,569,605 14,295,578
JUNGHEINRICH AG............ 357,722 353,166
KLABIN SA. ... 245,407 249,766
KSB (KLEIN SCH & BCKR NON V......ccccecveennnn. e 248,680 204,047

METALURGICA GERDAU SA.......... s 3,041,318 2,766,335
MITHRIDION INC SER B CON PFD........... 1,150,000 0
NEUROVANCE SERIES A PREFERRED..... 74,798 74,690
NEUWAVE MEDICAL SERIES A....ooiiiiiiie ettt 1,702,946 1,702,946
OPGEN PREFERRED STOCK PAL-3......ciiiiiiiiiiiiie i 988,898 968,563
OPGEN PREFERRED STOCK PA-8.......cc.coiiiiiiiiiiiiiiiii e 158,291 158,291
PINSTRIPE B CONVERTIBLE PFD.......cooiiiiiiiiiiiiii e 290,758 1,172,690
PINSTRIPE SERIES A PREF STOCK .......c.ciiiiiiiiiiiii i 653,056 1,658,747
PORSCHE AUTOMOBIL HOLDING SE.......ccociiiiiiiiiiiiiie e 4,680,039 3,787,471
PROSIEBENSAT.1 MEDIA AG......cooiiiiiiiiiiiic i 1,065,625 973,337
RWE AG ... 1,650,555 1,011,845
SITTERCITY INC SER B PREFERRED........cccoiiiiiiiiiiiiiii 499,996 624,996
SLM CORP ..o 69,838 81,993
STO AG NON VTG PRF NPV.. oot 65,678 54,199
VALE SA e 885,779 927,369
VIRENT ENERGY SYSTEMS, INC.......ccoiiiiiiiiiiiiii e 2,000,000 2,000,000
VOLKSWAGEN AG.....coiiiiiiii e 46,462,190 45,025,229
ZUREX PHARMA INC ..ottt e e e ee s 1,000,000 1,000,000

TOTAL PREFERRED SECURITIES.........cocoiimiiinrinin s ssss e 129,945,981 121,542,363
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ADVANCED MICRO DEVICES INC......cciiiiiiiiiiiii i 2,234,100 2,219,250
AES TRUST Hleiiiiiiiiiiiiii i 13,381 14,300
AIRTRAN HOLDINGS INC.... .ottt 130,784 116,366
ALCATEL-LUCENT USA INC.....ooiiiiiiiiiiiiiii e 169,125 155,288
ALCATEL-LUCENT/FRANCE...... .ottt 91,820 1,471
ALTRA HOLDINGS INC......oitiiiiiiiiieeee ettt r e e s e e e e 68,935 68,358
BANK OF AMERICA CORP .....ooiiiiiiiii ittt e 79,254 97,500
CALLIDUS SOFTWARE INC......oiiiiiiiiiiiiii s 63,938 76,960
CEMEX S AB DE C V.ot 76,000 63,555
CHESAPEAKE ENERGY CORP.......uitiiiiieiiieieiee et 143,895 146,200
CHESAPEAKE ENERGY CORP......coiiiiiiiii e 681,452 702,125
CIENA CORP ... ..ttt e e e st e e e e s r e e e e e e e 5,190,109 5,433,525
CIENA CORP ...ttt aee e 35,145 40,230
CIENA CORP ...ttt e e et e e e s s s e e e e e e e e e 1,845,017 2,085,938
CMS ENERGY CORP......oiiiiiiiiiiiie e 1,460,000 2,483,825
DENDREON CORP......outtiiiiiiiiiiiiii et e e e s e e e e e s s snrnnees 109,236 100,775
EL PASO ENERGY CAPITAL TRUST I.. 448,710 515,364
EXTERRAN HOLDINGS INC.................. 271,875 289,875
FORD MOTOR CO.............. 5,713,794 4,934,500
GENERAL CABLE CORP.............. 205,308 214,031
GREENBRIER COS INC CONV.... s F 145,713 132,188
HOLOGIC INC.....oiiiiii i 1,000,650 1,026,375
HORNBECK OFFSHORE SERVICES INC. s 108,453 122,090
HUMAN GENOME SCIENCES..........c.oiiiiiiiii e 2,052,012 2,650,125
HUMAN GENOME SCIENCES INC......ccociiiiiiiiiiiiii e 558,785 655,000
INTEL CORPu ... e a s 5,629,560 6,487,719
LENNAR CORP.....ooiiii e 199,915 244,725
LENNAR CORP ...ttt e e 108,752 154,125
LENNAR CORP.....ooiiiiiii i 550,000 828,438
LUCENT TECHNOLOGIES CAPITAL TR....cciiiiiiiiiiiiicicccc e 1,757,810 1,478,250
MERITOR INC ...t 3,091,444 2,479,513
MICRON TECHNOLOGY INC......cooiiiiiiiiiiiiiiiiii i 1,681,804 1,719,900
MICRON TECHNOLOGY INC......ciiiiiiiiiiiiii i 117,158 93,280
MICRON TECHNOLOGY INC 144A........c.ciiiiiiiiiiiii i 95,580 95,580
MICRON TECHNOLOGY INC 144A..... ..ottt 688,817 612,219
MITHRIDION INC.... ittt et e e e e e e e e e e e s e e e e e e e ennnees 165,247 307,914
MITHRIDION INC ...ttt 110,165 205,276
MITHRIDION INC.....iiiiiieie ettt ettt e e e e s e e e e e s e e e e e e e e nnnnees 49,911 93,002
MITHRIDION INC CONVERTIBLE NT.....oiiiiiiiiiiiiiie e 24,918 46,431
MOLYCORP INC..... .ottt r e e e s e e e e e e s e eeee s 53,794 30,558
NAVISTAR INTERNATIONAL CORP......coiiiiiiiiiiii i 353,926 331,038
NEWELL FINANCIAL TRUST Lciiiiiiiiiiiiiee ettt 1,110,463 2,075,576
NEWPARK RESOURCES INC.......ociiiiiiiiiiii it 130,564 134,368
ON SEMICONDUCTOR CORP......ouiiiiiiiiiiiiic i 72,810 67,898
OWENS-BROCKWAY GLASS CONTAINER.........coiiiiiiiiiiecie e 3,388,993 3,304,300
PEABODY ENERGY CORP.....ooiiiiiiiitiiiiie ettt 1,589,835 1,452,138
PORTUGAL TELECOM INTL FIN CNV....oiiiiiiiiiiii e 395,848 418,628
RADIOSHACK CORP.........cccevvviieinen. 144,416 140,250
RTIINTERNATIONAL METALS INC.. ..ottt 31,016 30,450
RYLAND GROUP.... 987,872 1,089,525
SANDISK CORP.......ccccvviiiiiiiiiiceie 311,691 329,200
SANDRIDGE ENERGY INC PFD CONV.... 81,797 81,071
SMITHFIELD FOODS INC... ..ottt 28,328 30,038
STONE ENERGY CORPu....coiiiiiiitiiie et 86,982 80,040
SUBSEA 7 S.A e 243,800 218,600
TERA MEDICA SER A CONV PFD STK.....ciiiiiiiiiiiiiiiiie e 500,000 500,000
TERAMEDICA IN SER A-1 PFD STK...oiiiiiiiiiii i 571,430 550,116
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TERAMEDICA SERIES A-2 PFD STK....ooiiiiiii i 820,000 659,526
TRINITY INDUSTRIES INC....oooiiiiiiiiiiiic e 3,478,986 4,117,594
TRW AUTOMOBILE INC.......oiiiiiiiii i 262,142 200,790
TYSON FOODS INC......iiiiiiiiiiiiiii e 122,026 126,100
UNITED CONTINENTAL HOLDINGS IN.....cocoiiiiiiiiiiiiiiiiiiiin i 1,210,885 1,172,313
UNITED RENTALS TRUST Lu.ciiiiiiiiiiiiiciii e 102,840 118,727
WEBMD HEALTH CORP 15,653 14,280
WELLS FARGO & CO....oiiiiiiiiiiiiicc s 117,818 140,625
TOTAL CONVERTIBLE SECURITIES........ccccnimrimnniie s sssss s snes 53,382,484 56,605,328
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FOREIGN CURRENCY CONTRACTS (STATED IN U.S. -DOLLA-RS)

NET NET RECEIVABLE/

CURRENCY NAME RECEIVABLE NET PAYABLE (PAYABLE)
AUSTRALIAN DOLLAR . ovvovvooocoooooooooees 6,356,629 (1,587,788) 4,768,841
BRAZILIAN REAL........oovoooveoieoseeoeeeeeeeeeseeeseeeses 173,955 319,390 493,345
BRITISH POUND STERLING.....ooveeveereereeereeenne 2,414,143 (1,820,759) 593,384
CANADIAN DOLLAR. ......cooveevoeeoseeeeeeeeeeeesee. 4,199,827 (1,335,669) 2,864,158
CHILEAN PESO.....ooivoeeeeeeeeeeeeeseeeeeeeesee e (172,738) 0 (172,738)
COLOMBIAN PESO......iveoreeomeeeeeeeeeeeeereeseessrenens 0 9,476 9,476
DANISH KRONE. ..., 427,862 (123,891) 303,971
EURO CURRENCY UNIT...co.oviivireeeoieereserenene. 2,675,334 (2,418,118) 257,216
HONG KONG DOLLAR........oveeveerereeeeresereeseen. 6,408 (3,416) 2,992
HUNGARIAN FORINT ... (207,603) (121,320) (328,923)
INDONESIAN RUPIAH. ... 0 (27) (27)
ISRAELI NEW SHEKEL......cveeveeereeeereseessresee. 115,716 (151,860) (36,144)
JAPANESE YEN....ovoveeeeeeeeeeeeee oo, (1,035,937) 167,821 (868,116)
MALAYSIAN RINGGIT ..o, 0 (242,023) (242,023)
MEXICAN NEW PESO.......oovoivoeeeeieseeeeeereeseesnenn (88,577) 0 (88,577)
NEW TAIWAN DOLLAR. ......crveeeveereeeeeseeeesrssee. 0 52 52
NEW ZEALAND DOLLAR........cooovererrereeesrrennes 40,415 (403,071) (362,656)
NORWEGIAN KRONE...........oveeeeeireeereeseeeseeneeons 246,236 (85,182) 161,054
PERUVIAN NUEVO SOL.......oiveieeeeeeeeeeseeesenn, 0 (75,379) (75,379)
POLISH ZLOTY oot eeeeeeeeseenee 483,388 0 483,388
SOUTH AFRICAN RAND......co.ovveorveeeeeeeeenreeeeenn. (23,117) 101,390 78,273
SINGAPORE DOLLAR........oveevereeereereeeeeereeeeseenn 142,668 0 142,668
SOUTH KOREAN WON... e (248) (39,349) (39,597)
SWEDISH KRONA ...t 2,537,676 (331,515) 2,206,161
SWISS FRANC......... 945,197 (1,886,176) (940,979)
TURKISH LIRA.....cooveeveeeeeeeeeeeeeeeeeseeeeeeseeeeeenes 258,298 (38,481) 219,817

TOTAL FOREIGN CURRENCY CONTRACTS 19,495,532 (10,065,895) 9,429,637
OPTION CONTRACTS

CONTRACT COSsT/

NAME TYPE MATURITY (PROCEEDS) FAIR VALUE
ABBOTT LABORATORIES.........ccooooooorn. CALL AUG 12 (5,736) (2,730)
ABBOTT LABORATORIES.......cooovvoiverrerrsnnenn. PUT NOV 12 (10,438) (3,840)
AIRGAS INC....ooveeeeeeeee e PUT JUL 12 (4,635) (1,913)
AMAZON.COM INC.....oooovoveeeeeeeseeeeeeennes CALL AUG 12 - OCT 12 (35,161) (16,074)
APPLE INC..ooeeeeeeeeee oo PUT AUG 12 (5,974) (900)
BANK OF AMERICA CORP.......... PUT SEP 12 (15,001) (4,400)
BERKSHIRE HATHAWAY INC..... CALL SEP 12 - DEC 12 (9,126) (2,985)
BIOGEN IDEC INC...oveveeeseeeeeeeeeeeeveeeee e CALL JUL 12 (17,711) (15,975)
BP PLC..veeveeeeeeeereeeneenen, PUT JUL 12 - OCT 12 (15,872) (6,694)
CARDINAL HEALTH INC................ PUT JUL 12 (6,408) (4,005)
CF INDUSTRIES HOLDINGS INC......cooovveeernen. PUT JUL 12 (5,382) (2,520)
CHEVRON CORP.......ovvveetreereseeereeeeeeeeeeesreese. CALL SEP 12 - DEC 12 (22,198) (10,200)
CHEVRON CORP......oovvoieveereeeeeeeeeseeeeeeseeene. PUT SEP 12 (9,055) (2,412)
CISCO SYSTEMS INC...ooeeeeeveeeeeeeeee e PUT JUL 12 - OCT 12 (15,957) (8,432)
CITIGROUP INC....oooveeveeveeeee e PUT AUG 12 - SEP 12 (9,661) (10,196)
CLIFFS NATURAL RESOURCES INC................. CALL JUL 12 (9,280) (3,828)
CLIFFS NATURAL RESOURCES INC................. PUT JUL 12 (9,975) (4,655)
COCA-COLA COITHE.......oveieereeeomeeeeseceseeeneeeee. CALL NOV 12 (9,454) (11,451)
CONOCOPHILLIPS....co.ooveeeeoeeeeee e CALL NOV 12 (14,018) (12,480)
CONOCOPHILLIPS....coooovvetveereeeeeeseeeeeeeesreseenens PUT NOV 12 (6,747) (4,867)
COVIDIEN PLC.....coveeeeeeeeeeeeeeeeeeeeee e CALL JUL 12 (6,942) (6,230)
El DU PONT DE NEMOURS & CO.....co..ovveerrenn, PUT JAN 13 (8,277) (8,945)
EXPRESS SCRIPTS HLDG CO........oovoevvrernane. PUT JUL 12 (6,591) (1,435)
EXXON MOBIL CORP.......cooveoveeeereeeeeeeeeerseersee. CALL JUL 12 (1,074) (43)
EXXON MOBIL CORP.......cooooeveereeoreeeseeeeeeseeeene. PUT JUL 12 (14,728) (474)
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OPTION CONTRACTS

CONTRACT COSsT/

NAME TYPE MATURITY (PROCEEDS) FAIR VALUE
FREEPORT-MCMORAN COPPER & GOLD......... PUT JUL 12 (4,450) (1,068)
GENERAL ELECTRIC CO...ovvvvevevereseeen PUT SEP 12 (4,115) (800)
GOOGLE INC.....ovoeereeeeeee oo CALL SEP 12 (10,624) (1,350)
GOOGLE INC.....ooooveeeeeeeeeeeeeee e, PUT JUL 12 - AUG 12 (10,034) (2,000)
INTEL CORP ... PUT JUL 12 - OCT 12 (16,326) (4,002)
INTERNATIONAL BUSINESS MACHINE............. CALL OCT 12 (8,869) (1,125)
INTERNATIONAL BUSINESS MACHINE............. PUT OCT 12 (9,780) (8,055)
INTUITIVE SURGICAL INC....ovvoveeereeeee e PUT JUL 12 (42,343) (28,620)
JOHNSON & JOHNSON. ..., PUT JUL 12 - OCT 12 (9,303) (926)
JPMORGAN CHASE & CO....covveveeeeeeeeereere. PUT AUG 12 - SEP 12 (26,474) (15,450)
LYONDELLBASELL INDU-CL A-W/l.........oveen.... CALL JUL 12 (9,664) (9,438)
LYONDELLBASELL INDU-CL A-W/l....ccc.oovennn.. PUT JUL 12 (5,162) (1,780)
MCDONALD'S CORP.......coovorvereeeeeeeeeeeseeereeenee. PUT SEP 12 - DEC 12 (22,720) (14,513)
MERCK & CO INC...oeooeeeeeeeeeeeees e, PUT JUL 12 - OCT 12 (8,646) (1,430)
MICROSOFT CORP.....oovoovereeeeeeeeeeeeeeeeeeeneeenen. PUT OCT 12 (12,519) (4,680)
MONSANTO CO...cooveeeeeeeeeeeee e, CALL JUL 12 (6,719) (5,785)
MONSANTO CO... PUT JUL 12 (5,073) (490)
ORACLE CORP.... CALL DEC 12 (11,420) (12,000)
ORACLE GROUP......... s CALL SEP 12 (4,872) (2,325)
PEPSICO INC/INC.....eeveeeeeeeeeeeeeeeeeseeeseesseeene. PUT JUL 12 (1,928) (462)
PHILIP MORRIS INTERNATIONAL IN.................. CALL SEP 12 - DEC 12 (25,603) (20,885)
PROCTER & GAMBLE CO/THE........... PUT JUL 12 - OCT 12 (9,396) (5,654)
S&P 500 EOM INDEX FUT SEP 12........cooovevenn... PUT JUL 12 - AUG 12 (2,313,774) (263,507)
SCHLUMBERGER LTD...oeoveeeeeeereeeeeeeeeeeesee. CALL NOV 12 (20,027) (5,483)
SCHLUMBERGER LTD....oooovoeveeroeee e, PUT NOV 12 - JAN 13 (33,806) (25,514)
ST JUDE MEDICAL INC....ovvvoeeeeeereeeeeseeeeenes PUT JUL 12 (23,531) (4,450)
UNITED STATES STEEL CORP.......cooovvereeeenenn. PUT JUL 12 (2,670) (668)
UNITEDHEALTH GROUP INC.....cco.oovvivreern. PUT JUL 12 (20,930) (9,768)
VERIZON COMMUNICATIONS INC......oveoevernnnn. PUT JUL 12 (2,281) (103)
WAL-MART STORES INC....c...oovvvivrirrsrrerernnnnn. CALL DEC 12 - JAN 13 (45,294) (241,869)
WAL-MART STORES INC....ccoooovveroreererrersrersnnnn. PUT SEP 12 (8,348) (1,696)
WALTER ENERGY INC...ooovereeeeree oo PUT JUL 12 - DEC 12 (171,195) (233,093)
WELLPOINT INC....ooveeeeeeee e PUT JUL 12 (26,293) (42,336)
WELLS FARGO & CO...coveoeeeeeeeeereeeeeeseeeeeeenes PUT JUL 12 - DEC 12 (13,035) (5,685)

TOTAL OPTION CONTRACTS......coueeteerseeseesssesssssssssssssssssssssssssssssasssasssassssssssssssssssseens (3,222,625) (1,124,694)
FUTURES CONTRACTS
NAME MATURITY FAIR VALUE
AUSTRALIAN 10YR BOND......oooooovooocoooo SEP 12 16,106
CANADA 10YR BOND ......ovorveeeeeeoeeeieeseenes SEP 12 475,845
DJ EURO STOXX 50 ....eoveeveereeeeeeeeeeeeseeseeesennn SEP 12 3,390,565
DOW JONES MINI ..., SEP 12 26,040
EURO-BOBL .......... SEP 12 (322,085)
FTSE 100 INDEX ...ovovveeeeeeeeereereeae. SEP 12 1,019,784
GOLDMAN SACHS INDEX ......ccooenneen. JUL 12 36,625
MSCI EAFE INDEX ..oeeeveeeeeeeeeeeeeeeeeeeeveeveeeeens SEP 12 173,838
RUSSELL 2000 MINI INDEX........oveevereeererenrenne. SEP 12 1,283,620
S&P 500 EMINI INDEX ..o eeeeeereeseenees SEP 12 16,411,557
S&P MID 400 EMINI ..o SEP 12 1,383,095
S&P/TSE 60 INDEX......eoveeeeeeeeeeeeeseeseeeseeesereeees SEP 12 425,734
SPI 200 INDEX ...covveeveeveeeeeeeee e SEP 12 148,376
TOPIX INDEX....ecveeeeeeeeeeeeeeeseeseeeeeeeee s SEP 12 2,532,974
US 10 YR TREAS NTS ..o SEP 12 881,094
US 2YR TREAS NTS SEP 12 (36,971)
US 5YR TREAS NTS SEP 12 173,249
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FUTURES CONTRACTS
NAME MATURITY FAIR VALUE
US TREAS BD..ovvoovooooooooooeooeoooooeoooenes SEP 12 96,568
US ULTRA BOND......oveoeeieeeeeeeeeeeseeeee e, SEP 12 87,328
TOTAL FUTURES CONTRACTS.......orrvueeseetsessasesssssssssssssssssssssssssssssssssass sssaessssssssssansssssssssssasssasssssesssssaseens 28,203,342
EQUITY SHORT SELL OBLIGATIONS
NUMBER OF
NAME SHARES (PROCEEDS) FAIR VALUE
BROWN-FORMAN CORP..........cooocoovoovooonns (900) (74,554) (87,165)
HERSHEY CO/THE.......ooovooeeeeeeeeeeeeeee e, (1,780) (119,904) (128,213)
TELUS CORP.......ovvereeeeeeeeeeeeeeeeeeeeeseeesee e (3,000) (172,862) (179,921)
TOTAL EQUITY SHORT SELL OBLIGATIONS..........nseueteessssasssssssssssssssssssssassssssenes (367,320) (395,299)
GRAND TOTAL CORE RETIREMENT INVESTMENT TRUST FUND........oouueemnirnereesenenes 67,731,227,947 72,889,673,664

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

NUMBER OF
NAME SHARES COST FAIR VALUE
31 GROUP PLC ORD GBPO0.738636............cccuvmiiiieiiiiiiiiieeeee 36,786 137,340 113,721
BM CO. i 182,804 13,244,451 16,379,238
888 HOLDINGS ORD GBPO.005..........ccoooiiiiiiiiiieiiiiiieeces 2,688 2,913 2,677
AP MOLLER - MAERSK A/S......ooiiiiiiieieeeee e 66 522,877 433,075
A SCHULMAN INC... ..ot 29,250 619,110 580,613
AAC ACOUSTIC TECHNOLOGIES............ccoviiiiiiiiiiieciiece 86,000 231,220 247,240
AAREAL BANK AG EUR26........cocoviiiiiiiiiiiicecceee e 1,444 25,982 23,703
AARHUSKARLSHAMN AB......ccitiiiiiiiieiiiieiee e 163 3,089 5,585
AARON'S INC....oiiiiiiei e 38,097 748,496 1,078,526
AASTRA TECHNOLOGIES LTD.....ccooiiiiiiiiiiiciiiicciiec e 2,236 47,182 39,239
ABB LTD CHF1.03 (REGD).....ccccuviiiiiiiiiiiiceiiiieeee e 269,009 5,483,796 4,391,114
ABBOTT LABORATORIES.........ccviiiiiiiiiiieccie 352,186 18,058,978 22,705,431
ABC-MART INC NPV....ooiiiiiiiiiii e 7,288 253,186 272,010
ABERCROMBIE & FITCH CO......ccocooviiiiiiiiiiicie i 14,065 450,230 480,179
ABERDEEN ASSET MANAGEMENT PLC.......cccocoiiiiiiiiiiien, 41,291 157,246 168,189
ABERTIS INFRAESTRUCTURAS.........cciiiiiiiiiiie s 10,340 9,359 6,984
ABERTISINFRAESTRUCTURAS SA... T 13,379 232,863 180,737
ACCENTURE PLC IRELAND SHS CL A.......... e 162,886 7,254,465 9,787,820
ACCIONA SA EURL.00.......ccccoiiiiiiieiiiieeee. R 1,390 141,640 83,083
ACCOR SAR......ooiiiiiiiii 5,584 208,540 174,892
ACE LIMITED SHS.........cocoiiiiie 119,447 6,663,634 8,854,606
ACERINOX SA EURO0.25...........ccoveennee. S 3,771 60,304 42,199
ACHILLION PHARMACEUTICALS INC.. 49,499 328,847 306,894
ACME PACKET INC.....ooiiiiiiie e 9,640 583,962 179,786
ACRUX LTD....oiiiiiiiie e 23,864 99,059 102,740
ACS ACTIVIDADES CO EURO.S........ooiiiiiiiiiciiccee s 5,363 194,842 114,952
ACTELION CHFO0.5 (REGD)(POST.....occiiiiiiierrienieeeieenree e 4,197 202,688 172,492
ACTIVISION BLIZZARD INC.......cooiiiiiiiiiiiiiiccccciec e 168,705 1,885,285 2,022,773
ACUITY BRANDS INC.....oooiiiiiiiiiiie e 19,500 573,097 992,745
ADECCO SA CHF1 (REGD)......ccccooiiiiiiiiiiiiiiisi s 11,006 607,281 488,380
ADHI KARYA PERSERO IDR100..........cocooiiiiiiieiiiiie e 552,500 53,092 58,235
ADIDAS AG....ooiiiiiiiiiiiie e 7,933 549,205 568,404
ADITYA BIRLA MINERALS NPV.....occoiiiiiiiiiiicciiie e 21,950 18,080 10,575
ADLER MODEMARKTE AG.......ccooiiiiiiiiiiiiiciiiciee e 300 3,073 2,113
ADMINISTRADORA DE FONDOS DE PE........ccccoeiiviiiiiieeeee 123 8,348 10,262
ADMIRAL GROUP ORD GBPO.001.........cccooiiiiiiiiiiiciiicccieee 80,031 1,479,251 1,496,254
ADOBE SYSTEMS INC......oooiiiiiiiiiiiiiii i, 149,673 4,391,232 4,844,915
ADP PROMESSES EURS..........cooiiiiiiii 1,112 92,343 84,107
ADVA OPTICAL NETWORKING SE........cccooiviiiiiiiieniiieeceee 8,038 55,484 41,690
ADVANCE AUTO PARTS INC.....ccooiiiiiiiiiiiicec e, 44,158 2,926,227 3,012,459
ADVANCED INFO SERVICE PCL THBL.......ccccceiiiiiiiiiicee 210,900 1,080,630 1,225,159
ADVANCED MICRO DEVICES INC........ccooiiiiiiiiiiciieccieee 157,011 846,140 899,673
ADVANTEST NPV...ooiiiiiiii e 30,109 362,971 464,522
AECOM TECHNOLOGY CORP........ccocvviiiiiiiiiiiicccice i, 18,697 522,606 307,566
AECON GROUP INC......coiiiiiiiiieiiie e 4,800 62,781 55,559
AEGON NV EURO.LI2.....coiiiiiiiiiiiiiiee e 213,181 1,695,032 985,838
AEON CO LTD NPV ..ttt 64,670 790,813 804,019
AEON CREDIT SERVICE CO Y50... e 13,030 187,522 240,383
AEON FANTASY CO NPV.....ooiiiiiiiiiiiiii e 200 1,796 2,858
AEON MALL CO NPV.... 2,744 59,583 58,016
AES CORP/THE ..ottt 122,383 1,246,923 1,570,174
AETNAINC ... R, 99,234 3,172,635 3,847,302
AFFILIATED MANAGERS GROUP INC.......cc.ccooiiiiiiiieiiice 8,515 520,063 931,967
AFLAC INC ..ottt 77,471 3,626,526 3,299,490
AFRICA OIL CORP.....oeiiiiiiiiiiiicce e 16,400 143,669 124,739
AFRICIA ISRAEL INVESTMENTS ORD.........coociiiiiiiiiiiiecs 13,769 60,042 39,187
AGA RANGEMASTER GROUP PLC ORD........ccccciiiiiieiiiees 3,802 7,772 4,279
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AGCO CORPu....coeciittiii 37,337 1,503,436 1,707,421
AGEAS NPV....oiiiiiiiiiiiiii 88,483 211,038 175,171
AGFA GEVAERT NV ORD NPV......cccoiiiiiiiiiiii i 87,653 987,946 143,494
AGGREKO ORD GBPO0.13708387..........cocoviiiiiiiiiiiieiieeceen, 18,101 534,259 588,251
AGILENT TECHNOLOGIES INC........ooooviiiiiiiiiiiiiiiieeces 78,953 2,214,078 3,098,116
AGL ENERGY NPV....oiiiiiiiiiiiece e 66,412 942,956 1,005,477
AGL RESOURCES INC......coiiiiiiiiiiiiiiie e 19,436 695,843 753,145
AGNICO-EAGLE MINES LTD.....ccooiiiiiiiiiiiiiiccec e 10,707 568,540 433,132
AGRICULTURAL BANK OF CHINA LTD....ccociiiiiiiiieiiiieeiiee e 246,000 99,026 97,996
AGRIUM INC... ..ttt 11,184 934,482 989,879
AHRESTY CORP JPY50.......ccciiiiiiiiiiieiiiceciee e 1,300 7,573 10,264
AlIA GROUP LTD.c.cciiiiiiiiieieee it 913,686 2,927,592 3,121,458
AICHI ELECTRIC CO Y50......ccciiiiiiiiiiiieiiiieceiee e 1,000 3,680 4,562
AICHI TOYOTA MOTOR CO Y50.......coiiiiiiiiiiiiiiiiiiiiiie e 4,000 37,248 53,641
AIR LEASE CORP......oviiiiiiiii i 11,186 240,676 216,897
AIR LIQUIDE(L"). ettt 19,201 2,284,290 2,194,251
AIR METHODS CORP... 18,000 512,064 1,768,500
AIR PRODUCTS & CHEMICALS INC.. 35,017 2,244,617 2,826,922
AIR.WATER INC JPY50 s 66,313 798,979 800,344
AIRGAS INC......cooriiiieeiiie, 31,246 2,203,744 2,624,976
AIRPORT FACILITIES CO Y50..... T 1,200 6,023 5,369
AIRPORTS OF THAILAND PCL.... ST 27,400 47,703 51,548
AISIN SEIKI CO Y50......ciiiiiiiiiiiiiie i 53,028 1,650,229 1,748,548
AJINOMOTO CO INC.....ooiiiiiiiiiiiicie e 24,113 275,107 334,542
AKAMAI TECHNOLOGIES INC.......ooiiiiiiiiiiiiciiieec s 38,227 1,054,850 1,213,707
AKER SOLUTIONS NOKL1.66 (POST.......ccocoviiiiiiiiiciiieiieiee 50,650 737,221 714,874
AKITA DRILLING LTD..cooiiiiiiiiieeiee e 400 4,017 3,894
AKZO NOBEL NV EUR2.........ooiiiiiiiiiiiiiee e 54,154 3,146,329 2,545,542
ALAMOS GOLD INC.....coiiiiiiiiiiiiiie e 5,500 110,451 85,782
ALARKO HOLDING TRYL....coiiiiiiiiieiieiiiieee e 55,962 112,907 126,546
ALBARAKA TURK KATILIM BANKASI.......ocooiiiiiiiiiiiieic, 41,652 26,556 25,562
ALBEMARLE CORP.......cttiiiiiiiiiiiiicc e 21,408 873,518 1,276,773
ALCATEL LUCENT EUR2 SER'A".......cciiiiiiiiiiicee e 87,906 359,607 145,136
ALCOA INC... ..t 219,225 2,484,048 1,918,219
ALERE INC.....ooiiiiiii e 13,324 370,915 259,019
ALEXANDER & BALDWIN HLDGS INC.........coccviiiiiiiiiiiie, 7,010 208,229 373,283
ALEXANDRIA REAL ESTATE EQUITIE.......ccccoeiiiiiiiiiies 10,293 642,658 748,507
ALEXION PHARMACEUTICALS INC.......cociiiiiiiiiiiiiicieec, 75,444 3,062,925 7,491,589
ALFA LAVAL AB ORD NPV......ccciiiiiiiiiiiiiiiii s 32,650 561,741 559,114
ALFA SAB SE 'A' NPV(CPO)....cccuiiiiiiiieiiiieeieec e 72,900 534,478 1,157,906
ALFRESA HLDGS NPV.....oiiiiiiiiiiiiiciiee e 2,132 83,413 112,759
ALIMENTATION COUCHE-TARD INC........cccooiviiiiiiiiiciiec 23,199 633,917 1,011,749
ALINCO INC NPVttt 500 2,974 3,772
ALL NIPPON AIRWAYS Y50.....cciiiiiiiiriiiieeeeeiireeee e 31,685 89,876 89,746
ALLAHABAD BANK ..o 54,410 170,661 145,831
ALLAN INTL HLDGS HKDO.10.......ccutiiiieeiieiiiiricee e 5,200 2,477 1,394
ALLEGHANY CORP.....citiiiiiiiiie e 2,822 874,132 958,775
ALLEGHENY TECHNOLOGIES INC.......cccovviiiiiiiiiiiiiciees 30,969 1,242,882 987,601
ALLERGAN INC/UNITED STATES...... 78,298 5,059,156 7,248,046
ALLIANCE DATA SYSTEMS CORP..........cevverenen. 22,340 1,769,475 3,015,900
ALLIANT ENERGY CORP................... 21,160 678,537 964,261
ALLIANT TECHSYSTEMS INC.......coviiiiiiiiiiic e 17,500 1,333,976 884,975
ALLIANZ GERERAL IN MYRZ.....cooiiiiiiiiiiiiie s 7,500 12,732 13,462
ALLIANZ SE (SOCIETAS EUROPEAE)........ccccoviiiiiiniiiieen, 78,122 9,286,958 7,843,023
ALLIED MATERIAL TECHNOLOGY .....ccociiiiiiiiiieiiiec e 1 3,046 0
ALLIED NEVADA GOLD CORP.......cccvviiiieiiiiiiiiiee e 14,906 496,182 423,032
ALLIED WORLD ASSURANCE COMPANY ......ccccoiiiiiiiiiieeeen. 7,039 339,258 559,389
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ALLISON TRANSMISSION HLDG INC........coociiiiiiiiiiiiiiiieeee 4,337 75,765 76,158
ALLOT COMMUNICATIONS LTD.....cveiiiiiiiiiiiciiiicicciee 4,700 99,102 130,942
ALLSCRIPTS HEALTHCARE SOLUTION........ccouviiiiiiiiiiiieee 80,339 1,358,087 878,105
ALLSTATE CORP/THE.......ciiiiiiieiieceeeee e 140,000 4,532,372 4,912,600
ALPEN CO LTD NPV....ooiiiiiiiiiiiiiiic i 900 15,833 17,585
ALPHA CORP NPVttt 700 8,990 8,124
ALPHA NATURAL RESOURCES INC........ccccoviiiiiiiiieiecee, 42,005 1,310,032 365,864
ALPHA NETWORKS INC TWDI0.......ocoiiiiiiiiiieiiiiiciiee s 339 293 252
ALPINE ELECTRONICS INC.....cociiiiiiiiiiiiiceciece e, 1,000 13,348 11,844
ALSTOM EUR7 (POST ..ot 25,946 1,445,728 820,864
ALTERA CORP ...ttt 85,492 2,505,158 2,893,049
ALTRIA GROUP INC......oooiiiiiiiiiiiiii i 494,505 9,805,051 17,085,148
ALUMINA LTD NPV...oiiiiiiiiiiiiiiiiii i, 92,446 179,976 74,862
AMADA Y50, 23,142 154,568 135,737
AMADEUS FIRE AG.......oiiiiiiiiiiiiie e 79 2,822 3,548
AMADEUS IT HLD SA-A SHS0.0100..........ccccviiiiiiieiiiiceiieeee 40,568 725,366 859,763
AMARIN CORP PLC.......cceoiiiiiiiiiies 2,073 29,880 29,976
AMAZON.COM INC......coiiiiiiiiiiiiiiii e 76,934 8,910,095 17,567,879
AMC NETWORKS INC..... e 20,484 632,690 728,206
AMCOR LIMITED NPV.. P 45,719 344,354 332,268
AMDOCS LTD COM... e 64,706 1,814,176 1,923,062
AMEC ORD 50P......... e 59,609 891,551 936,807
AMEREN CORP...........coeernnn. P 46,199 1,368,496 1,549,514
AMERICA MOVIL SAB DE CV......oooiiiiiiiiiiiiiiicci 40,798 990,901 1,063,196
AMERICA MOVIL SAB DE CV SER......cccoiiiiiiiiiiiicies 792,800 856,681 1,026,880
AMERICAN CAMPUS COMMUNITIES IN........ccociiiiiiiniie, 12,411 533,477 568,247
AMERICAN CAPITAL AGENCY CORP.....ccceceviiiiiiiiiciiecee, 57,087 1,674,015 1,918,694
AMERICAN CAPITAL LTD..cocoiiiiiiiieee e 55,116 502,031 555,018
AMERICAN EAGLE OUTFITTERS INC.......cocccviiiiiiiiiiecee 130,226 1,871,240 2,569,359
AMERICAN ELECTRIC POWER CO INC.........ccccviiiiiiiiiiiincs 92,216 3,002,684 3,679,418
AMERICAN EQUITY INVESTMENT LIF.......cccccoiiiiiiiiiiiiee 66,300 727,249 729,963
AMERICAN EXPRESS CO......cccooiiiiiiiiiiiiiiiiiiciic i 244,285 8,592,494 14,219,830
AMERICAN FINANCIAL GROUP INC/O........cccoevrieiiirnieneene 14,169 381,691 555,850
AMERICAN INTERNATIONAL GROUP I.......cocoviiiiiiiiiiiincnen, 106,954 3,345,886 3,432,154
AMERICAN NATIONAL INSURANCE CO.........coccviiiiiiiiiiines 1,184 98,135 84,384
AMERICAN TOWER CORPORATION......cccccoviiiiiiiiieiiic e, 79,913 3,299,993 5,586,718
AMERICAN WATER WORKS CO INC.......ccooiiiiiiiiiiiciiiiene, 33,572 741,615 1,150,848
AMERIGROUP CORP.......ccviiiiiiiiiii i 19,134 1,179,370 1,261,122
AMERIPRISE FINANCIAL INC......cooiiiiiiiiiiiiiciee e 53,980 1,858,186 2,820,995
AMERISAFE INC.....ooiiiiiiiiie e 45,750 814,122 1,187,213
AMERISOURCEBERGEN CORP.........ccocciiiiiiiiiiiicece 87,265 2,443,341 3,433,878
AMETEK INC ..ot 30,322 829,360 1,513,371
AMGEN INC.....oiiiiiiii e 191,139 11,406,829 13,960,793
AMLIN ORD GBPO0.28125..........cocoviiiiiiiiiiiiiec e 88,937 482,826 493,667
AMOREG.......oiiiiiiiiii 603 116,167 173,737
AMP LIMITED AUSO.40.......ccoiiiiiiiiiiiiiciec e 369,189 2,068,940 1,456,983
AMPHENOL CORP.......oviiiiiiiiiiiiccc e 26,819 892,715 1,472,899
AMSURG CORP COM..........cccvvviiiiiennen. 26,250 563,355 786,975
AMTRAN TECHNOLOGY TWDI1O0.......... 321,000 221,633 257,788
AMTRUST FINANCIAL SERVICES INC. 36,300 877,834 1,078,473
AMUSE INC JPY50.....cciiiiiiiiiiieiiice e 800 9,139 10,568
AMYLIN PHARMACEUTICALS INC.. P 33,436 649,578 943,898
ANADARKO PETROLEUM CORP..........cocoiiiiiieiiiie e 110,844 6,165,253 7,337,873
ANALOG DEVICES INC......cccociiiiiiiiiiiiiieecie e 59,714 1,654,057 2,249,426
ANDES ENERGIA PLC ORD GBPO.10.........ccoocvvieiiiiieiieee e 501 967 308
ANDITA BIRLA NUVO LTD.....cociviiiieieieiiriiiie e 9,446 169,123 136,517
ANDREW PELLER LTD CLASS'A'NPV.....cocooiiiiiiiiiiiieiieee 600 5,393 5,886
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ANDRITZ AG NPV (POST SPLIT)...ooiiiiiiiiiiiiieiiiiie e 2,751 144,340 141,462
ANGLO AMERICAN........coiiiiiiiiiiiii 113,936 4,732,411 3,732,210
ANHEUSER-BUSCH INBEV NV.......coociiiiiiiiiiiii, 60,259 3,157,428 4,687,714
ANIXTER INTL INC COM.....ccviiiiiiiiiiiiie i 18,750 830,624 994,688
ANN INC.....oi e 52,500 1,268,976 1,338,225
ANNALY CAPITAL MANAGEMENT INC......ccccoveiiiiiiieeee e 185,171 3,146,543 3,107,169
ANRITSU CORP.....eiiiiiiii e 4,000 53,035 44,918
ANSYS INC....ie e 49,758 1,298,913 3,140,227
ANTOFAGASTA ORD GBPO.05.........ccciiiiiiiieiiiie e 14,943 305,965 254,998
AOC HOLDINGS INC NPV......cooiiiiiiiiiiiiiiiccicc e 900 5,713 3,643
AOL INC...ooiiiii e 15,492 313,448 435,015
AON CORP ..ottt 66,272 3,247,787 3,100,204
AOYAMA TRADING Y50......ccciiiiiiiiiiieiiiieeiieie e 26,000 388,316 530,818
AOZORA BANK NPV ...ciiiiiiiiiiiiiiie e 22,111 50,928 52,375
AP MOLLER MAERSK A/S......ciiiiiiiiiiiii e 43 311,797 267,915
APA GROUP NPV.. .ttt 40,376 210,790 206,523
APACER TECHNOLOGY INC TWDI0.......ccocoiiiiiiiieiiiieecieeee 21,672 16,986 17,259
APACHE CORP.....oovviiiiiiiiiiiieeeieceee e 74,368 6,523,570 6,536,204
APARTMENT INVESTMENT & MANAGEM.. s 22,099 367,389 597,336
APEX INTERNATIONAL CO LTD............... 25,000 40,208 37,561
APM AUTOMOTIVE HLDGS BHD.... 12,100 21,053 18,061
APOLLO GROUP INC.....ccooiiiiiiiiiiiiiiic i 16,924 1,108,155 612,480
APPLE INC.......ooociiiiiies 213,529 42,788,338 124,700,936
APPLIED MATERIALS INC.....cooiiiiiiiiieieeee e 368,872 4,684,170 4,227,273
APTARGROUP INC......coiiiiiiiiiiiiiiii e 31,251 1,000,331 1,595,364
AQUA AMERICA INC.......iiiiiiei e 23,046 442,877 575,228
ARBITRON INC COM.....ciiiiiiiiiiiiiii e 11,250 445,936 393,750
ARC LAND SAKAMOTO Y50.......cccciiiiiiiiiiiieiiiccciiec e 1,200 14,687 18,829
ARC RESOURCES LTD....ccciciiiiiiiiiiiiiie e 18,212 434,407 409,098
ARCANDOR AG NPV....cooiiiiiiiiiic i 3,732 14,905 142
ARCELIK TRYL....oiiiiiiiii e 120,156 379,925 607,191
ARCELORMITTAL. ...ttt 109,843 3,072,285 1,688,089
ARCH CAPITAL GROUP LTD SHS.......coiiiiiiiiiiiicc e 22,393 549,708 888,778
ARCHER-DANIELS-MIDLAND CO.......cccoiviiiiiiiiiiiieeiecie 178,368 4,957,422 5,265,423
ARES CAPITAL CORP.....cetiiiiiiiiiiii e 36,772 507,658 586,881
ARGO GROUP INTERNATIONAL.......cccoiiiiiiiiiiiic i 30,000 913,393 878,100
ARIAD PHARMACEUTICALS INC......oooiiiiiiiiiiiiiiine s 37,038 640,495 637,424
ARIBA INC......ooiiiiiiiiic i 16,946 560,276 758,503
ARKANSAS BEST CORP......coviiiiiiiiiiicecce e 169,099 2,689,424 2,130,647
ARKEMA EURIO... ..ottt 18,615 1,341,510 1,217,785
ARM HOLDINGS ORD GBPO0.0005.........ccocouvieiiiiiiiiiie e 52,120 479,665 413,234
ARMSTRONG INDUSTRIAL CORP ORD.........cccceeviiiriiiiieen, 1,000 278 209
ARMSTRONG WORLD INDUSTRIES INC........ccccoeiiiiiiiiiiees 3,508 95,649 172,453
ARQUES INDUSTRIES AG NPV.......ccoiiiiiiiiiiicii i, 1,045 3,022 1,923
ARRIUM LTD...oooiiiiiiiiiiicciiii i 258,437 647,301 229,148
ARROW ELECTRONICS INC.......ccoeiiiiiiiiiiiiciii s 18,494 427,587 606,788
ARTHUR J GALLAGHER & CO.....cooiiiiiiiiiciiiie e 25,357 702,609 889,270
ARUBA NETWORKS INC.......... 30,000 530,200 451,500
ARYZTA AG CHFO0.02 (REGD)... 25,046 1,141,252 1,246,346
ASAHI GLASS CO Y50......coiiiiiiiiiiiiiiii i 93,892 968,384 627,202
ASAHI GROUP HOLDINGS LTD... 52,067 1,034,057 1,115,209
ASAHI KASEI CORP JPY50...... 155,755 937,428 839,387
ASAHI KOGYOSHA CO JPY50......cciiiiiiiieiiiiie i 1,000 4,593 3,810
ASAHIMAS FLAT GLASS TBK PT....oooiiiiiiiiiiiiiiciieie 500 407 309
ASATSU-DK INC Y50.....cciiiiiiiiiiiieiiiiie e 11,300 232,086 315,817
ASCENA RETAIL GROUP INC.......cccooiiiiiiiiiiiciiiine i 27,915 525,272 519,777
ASCENDAS REAL ESTATE INV TRUST......ccooiiiiiiiiiiicee, 72,301 114,181 122,709
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ASCIANO LTD.ccooiiiiiiiiiie i 36,958 182,916 164,795
ASHLAND INC....ooiiiiiiiiiiiii i 23,121 927,252 1,602,517
ASHMORE GROUP PLC.......ccociiiiiiiiiiiie i, 20,826 130,042 113,836
ASHTEAD GROUP PLC.......cociiiiiiiiiiiiii s 61,871 197,985 252,211
ASIA CEMENT CO KRWS5000.........cccoiiiiiiiiiiiiieeiiiiiieeee s 4,080 167,400 153,532
ASIA ORIENT HLDGS HKDO.10.........ccociiiiiiiiiiiiiiiiiiiec e 30,000 6,273 4,022
ASIA PACIFIC FIBERS TBK PT.....coiiiiiiiiiiiiiiicceiee e 72,000 3,372 2,261
ASIA STD INTL GP HKDO.OL.......cooiiiiiiiiiiiiiiccieciee s 92,000 15,918 14,114
ASICS CORP JPY50......ciiiiiiiiiiiiiiiiiie et 5,641 71,034 71,193
ASM INTL EURO.O4........coiiiiiiiiiiiiiii e 1,500 59,532 56,917
ASM PACIFIC TECHNOLOGY HK$0.10.......cccvvrveerrieiienreeinns 7,530 96,250 95,571
ASML HLDG NV EURO.09.......ccoiiiiiiiiiiiiniicicie s 27,611 1,106,649 1,403,867
ASPEN INSURANCE HOLDINGS........cccooiiiiieiiiie e 11,837 289,075 342,089
ASSA ABLOY SER B NPV.....ccooiiiiiiiiiiiii s 56,323 1,419,998 1,571,600
ASSEENONSCREEN HLDGS ORD.......cccocoviiiiiiiiieiice e 60,500 1,658,388 1,684,319
ASSICURAZIONI GENERALI EURL........cocoiiiiiiiiiiiicie, 73,543 1,513,384 994,895
ASSOCIATED BANC-CORP . 28,852 446,483 380,558
ASSOCIATED BRITISH FOODS ORD.......ccccoooviiiiiiiiiiiceeen, 30,725 532,325 617,804
ASSURANT INC....cooviiiiiiiiiiiceiies s 42,927 1,420,384 1,495,577
ASSURED GUARANTY LTD SHS.... 26,727 379,279 376,851
ASTELLAS PHARMA INC Y50.......coiiiiiiiiiiiiiiieciiee e 68,494 2,660,693 2,974,454
ASTRA GRAPHIA IDR10............... 163,000 14,477 23,428
ASTRAZENECA ORD USDO.25.... R 187,168 8,735,153 8,375,371
ASTRAZENECA PLC.....oiiiiiiiiiiie e 8,800 386,177 393,800
ASUNARO AOKI CONSTRUCTION........cooiiiiiieiiiie i 1,000 4,165 5,101
ASUSTEK COMPUTER INC TWDI10........cocviiiiiiiiiiiiinciieecs 32,980 301,953 299,618
ASXLTD NPV...oiiiiiiiiii e 13,454 466,758 411,248
ATET INC..ooiii e 1,218,636 33,434,409 43,456,560
ATCO LTD... i 6,600 211,775 467,946
ATEA ASA NOKILO......oitiiiiiiiiiiiiiiiii e 1,671 10,623 14,688
ATHABASCA OIL CORP.....cvviiiiiiiiciii e 20,063 284,188 220,418
ATKINS (WS) ORD 0.5P.....ccoiiiiiiiiiiiiiiiicin 1,283 13,162 13,885
ATLANTIA SPA. ... 12,537 222,128 159,896
ATLAS COPCO AB SER ANPV......ooiiiiiiiiiici s 38,489 814,363 827,505
ATLAS COPCO AB SER'B'NPV (POST.......cooiviiieeireeniee e 14,781 312,347 281,384
ATMEL CORP ...t 73,647 340,040 493,435
ATMIINC COM....cciiiiiiiiiiiiii s 22,500 538,259 462,825
ATMOS ENERGY CORP......cccovviiiiiiiiiiii 38,178 1,021,629 1,338,902
ATOS EURL....oiiiiiiiii e 2,105 118,091 125,874
ATTIJARIWAFA BANK MADZO......occiiiiiiiiiiieeee e 2,649 77,039 101,799
ATWOOD OCEANICS INC.......oviiiiiiiiiiiiie e 11,138 313,105 421,462
AU OPTRONICS CORP......cociiiiiiiiiiiiiin e 795,000 747,785 320,554
AUCKLAND INTL AIRPORT NPV.....cooiiiiiiiiiiiiiiiiee e 35,091 63,990 68,819
AUDIX CORP TWDI0......coiiiiiiiiiiiiiiiicc e 148,000 115,414 127,770
AURELIUS AG NPV....oiiiiiiiiiiii e 162 6,083 5,859
AURIZON MINES LTD...ooviiiiiiiiiiiiiieie e 18,410 93,174 83,029
AURUBIS AG ORD NPV......oiiiiiiiiiiiiiiciii e 613 32,907 29,557
AUSTRALIA & NEW ZEALAND BANK.........ccoiiiiiiiiiiinciee 261,725 5,815,122 5,910,235
AUTOCANADA INC......cooooirriieiiiees 521 3,714 6,143
AUTODESK INC.........cccovviiieen, 62,364 1,837,280 2,182,116
AUTOGRILL SPA SHS EURO0.52... 4,332 51,366 39,280
AUTOLIV INC.....coiiiiiiiiiiiii s 19,961 1,019,468 1,091,068
AUTOMATIC DATA PROCESSING INC......cccoociiiiiiiieiiiiiees 117,718 5,208,458 6,552,184
AUTONATION INC....oiiiiiiiiiiiiici s 5,812 94,591 205,047
AUTOST TORINO MILA ITL..cciiiiiiiiiiiiie e 6,003 86,673 37,329
AUTOZONE INC.....oviiiiiiiiiiiiii e 16,178 4,100,369 5,940,076
AVAGO TECHNOLOGIES LTD SHS........cooiiiiiiiiiciieeiieee 40,444 1,195,494 1,451,940
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AVALONBAY COMMUNITIES INC.......ccoooiiiiiiiiiiieiiiiiieee 18,668 1,642,635 2,641,149
AVERY DENNISON CORP......cccoviiiiiiiiiiiiicccii s 37,971 1,414,368 1,038,127
AVIVA PLC GBPO.25.......ocoiiiiiiiiiiiiiin s 426,251 2,854,612 1,822,477
AVNET INC...oiiiiii e 24,000 544,246 740,640
AVON PRODUCTS INC.......oiiiiiiiiiiiiiiiecciiii i 98,143 2,473,416 1,590,898
AVX CORP ..ot 7,981 85,127 85,317
AWE LTD NPV. .. 74,912 133,111 102,897
AXA EURZ.29....cciiiiiiee et 210,230 3,825,352 2,795,984
AXEL SPRINGER AG.......coiiiiiiiieiiiiceiie e 1,493 72,665 64,183
AXIS CAPITAL HLDGS LTD SHS.......ooiiiiiiiiiiiiiciecs 18,095 542,647 588,992
AYGAZ TRY L.t 7,864 25,390 32,957
AZIMUT HLDG SPA ORD EURO.22..........ccocovviiiiiiiiiiciiicc, 426 4,719 4,368
B/E AEROSPACE INC.......coiiiiiiiieiiiicceie e 30,556 910,975 1,334,075
BABCOCK & WILCOX CO/THE.......ccciiiiiiiiiiieiceecee 19,664 339,734 481,768
BABCOCK INTL GROUP ORD GBPO.60..........cccoocvvririiiiiiinnne 35,013 400,750 468,709
BADGER DAYLIGHTING LTD....ccoiciiiiiieeiiiiiieiecee e 444 11,712 10,758
BAE SYSTEMS ORD GBPO0.025..........ccocoiiiiiiiiiiiiiieccies 423,715 2,237,099 1,917,966
BAKER HUGHES INC.......coooiiiiiiiiiiii s 83,539 3,447,197 3,433,453
BALFOUR BEATTY ORD GBPO0.50..... 26,035 127,681 121,687
BALL CORP.....coeeirriiiiiiiiiie, 36,810 1,016,820 1,511,051
BALLY TECHNOLOGIES INC.... R 23,286 933,201 1,086,525
BALOISE HOLDING AG.......ccciiiiiiiiiiiiii i 11,580 1,046,638 764,659
BANCA MONTE DEI PASCHI DI......... 243,374 129,629 60,597
BANCO BILBAO VIZCAYA......cciiiiiiiiiiiici e 544,658 6,744,823 3,890,755
BANCO DE SABADELL SANEW........cocoiiiiiiiiiiie 78,621 228,481 152,954
BANCO DO BRASIL SA.......ooiiiiiiiiiiiicec e 115,382 1,633,454 1,116,406
BANCO ESPIRITO SANTO SA......coiiiiiiiiiiieiee e 76,122 94,207 51,972
BANCO POPOLARE SOC COOPERATIVA........cccoiiiiiiiiees 69,554 151,398 93,387
BANCO SANTANDER SA......cociiiiiiiiiiiiie e 857,229 10,299,145 5,679,751
BANDO CHEMICAL IND NPV......cccoiiiiiiiiiiiiiiiee e 1,000 3,255 3,772
BANGCHAK PETROLEUM PClL.......cccooiiiiiiiiiiiiiieiceee 39,200 25,628 27,771
BANGKOK BANK PCL......cooiiiiiiiiiiiiiiiicieccc e 40,500 239,402 244,199
BANGKOK BK PUB CO (LOCAL)......cceriiirieairieneeneeniee e 259,400 784,251 1,564,077
BANGKOK EXPRESSWAY THB1O(NVDR).......ccccovvieiiiiiirnen. 278,300 158,297 212,931
BANK HAPOALIM B.M. ILS1......coooiiiiiiiiiiiiiicic e, 41,116 184,076 124,911
BANK LEUMI LE ISRAEL B M ORD.........cocoiviiiiiiiiiieciecc e, 47,454 197,840 114,046
BANK NEGARA INDONESIA PERSERO..........ccccociiiiiiiiiie, 102,000 39,008 41,538
BANK OF AMERICA CORP........coociiiiiiiiiiiiccii s 2,331,222 37,284,811 19,069,396
BANK OF BARODA INR10 (DEMAT).....cociiiiiiiiiieiiiiee e 52,961 439,251 695,175
BANK OF CHINA LTD CNYL...oiiiiiiiiiiiiieeeee e 3,948,000 1,560,641 1,496,370
BANK OF CYPRUS PUBLIC CO LTD.....cccccoviiieiiiiieiiieeeiieee 12,010 7,164 4,298
BANK OF EAST ASIA HK$2.50.......cccciiiiiiiiiieieeeeeeee e 51,089 200,357 182,441
BANK OF HAWAII CORP.....cociiiiiiiiieiiiccee e 7,543 328,019 346,601
BANK OF KYOTO Y50.......cccciiiiiiiiiiiiie i 12,554 104,395 94,717
BANK OF MONTREAL.......ociiiiiiiiiiiiiii e 48,773 2,912,794 2,691,617
BANK OF NEW YORK MELLON CORP/T.....ccccooviiiiiiiieiiin, 277,557 7,930,434 6,092,376
BANK OF NOVA SCOTIA. ...t 41,674 2,323,548 2,155,953
BANK OF QUEENSLAND LTD... 72,300 523,738 490,616
BANK OF THE OZARKS INC......coooiiiiiiiiiiiiie e 28,500 780,987 857,280
BANK OF YOKOHAMA Y50.......... R 46,299 215,793 217,598
BANKIA SAU......oiiiiiiiiiiii e 29,515 128,910 34,609
BANKUNITED INC........ccoovvririnnn. 5,767 151,209 135,986
BAOYE GROUP CO LTD 'H'CNYL....ooiiiiiiiiiiiiie e 26,000 20,009 12,234
BARCLAYS ORD GBPO.25........ccciiiiiiiiiiiiine 2,173,054 9,428,066 5,550,460
BARCO NV ..ottt 1,333 66,933 67,412
BARRATT DEVELOPMENTS......cciiiiiiiiiieiiireece e 11,921 23,860 26,008
BARRICK GOLD CORP........coiiiiiiiiiiiiiiiie e 63,455 2,972,849 2,387,071
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BARRY CALLEBAUT AG CHF38.20........ccocooiviiiiiiiiiiiiiiiieee, 66 61,023 60,038
BASF SE.....oiiiii 150,538 10,451,799 10,449,902
BASTIDE LE CONFORT MEDICAL........cccooiiiiiiiiiieiiiiiiineeee 126 3,213 1,207
BAXTER INTERNATIONAL INC......coooiiiiiiiiiiiiicii e, 112,863 5,970,386 5,998,668
BAYER AG ORD NPV.....oooiiiiiiiiiiii i, 163,250 11,382,940 11,763,250
BAYERISCHE MOTOREN WERKE (BMW).......cccccooiiiiiiieenn. 46,397 3,223,956 3,352,045
BAYTEX ENERGY CORP......cccooviiiiiiiiiiiicicc e 14,440 692,815 607,515
BB&T CORP. ... 122,739 3,439,267 3,786,498
BBCN BANCORP INC......ooiiiiiiiiiiiciiie e 49,500 540,148 539,055
BCE INC ..ottt 16,130 575,440 664,218
BCO POPULAR ESP EURO.10 (POST.....cccciiiiiiiiiiieeieee e 40,571 187,251 91,801
BEACH ENERGY LTD.....coiiiiiiiiiiiiiiiece e 136,620 86,834 131,640
BEAM INC ... .ot 26,117 917,312 1,632,051
BEAZLEY PLC..... it 13,901 27,887 30,023
BECHTLE AG NPV.....ooiiiiiiiiii e 4,291 145,573 158,355
BECTON DICKINSON AND CO......ccoociiiiiiiiiiiiiecciieeiec e, 44,604 3,185,882 3,334,149
BED BATH & BEYOND INC....... S 55,411 2,366,561 3,424,400
BEGA CHEESE LTD....coooiiiiiiiiiiiiiic i 6,800 12,335 11,153
BEIERSDORF AG NPV. B 3,807 239,953 247,120
BELDEN INC................. T 18,000 537,907 600,300
BELGACOM NPV.......ccoooiiiiiiiiiiiiee B 9,581 335,235 273,025
BELL AG BASEL CHF5-REGISTERED.. 2 3,007 3,920
BELL ALIANT INC...cooiiiiiiii e 4,740 135,477 118,703
BELLATRIX EXPLORATION LTD....ccoiiiiiiiiieeeiiieiee e 747 4,072 2,323
BELLE INTERNATIONAL HLDGS HKDO.........cccccoiiiiiiiiiiienn. 564,000 1,028,269 953,954
BELL-PARK CO LTD NPV....cooiiiiiieiiiiieee e 4 6,472 6,708
BELLUNA CO LTD Y50......cciiiiiiiiieiiiii et 2,900 19,235 22,861
BEMIS CO INC......ooiiiiiiiiiii i 17,097 472,020 535,820
BENCHMARK ELECTRONICS INC.......cocoiiiiiiiiiiiiicneecie 36,300 634,971 506,385
BENDIGO & ADELAIDE BK LTD NPV......oocciiiiiiiiiiiiiieecce 14,779 131,514 112,256
BENESSE HOLDINGS INC JPY50........cocooiiiiiiiiiiiiiiiiecein 2,600 112,754 116,167
BERENDSEN PLC......ooiiiiiiiiiiiie e 16,367 98,080 128,354
BERKSHIRE HATHAWAY INC.......coooiiiiiiiiiiccie 304,607 24,750,396 25,382,901
BEST BUY CO INC.....oviiiiiiiiiiiiiiccii e 60,029 2,083,466 1,258,208
BEST DENKI CO Y50......coiiiiiiiiiiiiiiiiii e 4,000 11,038 7,219
BEZEQ-ISRAELI TELECOMMUNICATNS.......ccooiiiiiiiiiiniiiee, 119,860 247,437 124,856
BG GROUP PLC ORD GBPO.10........ccooiiiiiiiiiiiiiiiiiicne s 421,750 8,229,645 8,599,419
BHP BILLITON LIMITED........ccoiiiiiiiiiiiiiiiece e 195,842 7,803,160 6,313,520
BHP BILLITON PLC USDO.50.......ccccciiiiiiiiiiiieiiiee s 372,162 11,696,251 10,541,938
BIC EURSB.82......ciiiiiiiiiii i 1,074 98,548 110,945
BIG LOTS INC. ..ottt 30,071 981,848 1,226,596
BILIA AB SER 'A' SEK10.00........cccccoiiiiiiiiiiiiciiie e 2,496 38,528 33,540
BILLERUD NPV.....ccciiiiiiiiiiiiiiiii i 12,688 86,889 117,185
BINANI INDUSTRIES INRIO.......ccoooiiiiiiiiiiiiinciiccie s 9,190 39,247 16,788
BINCKBANK NV EURO.10.......cooiiiiiiiiiiiiiicciee e 2,016 20,371 16,374
BIO PAPPEL SAB DE CV.....ooviiiiiiiiiiiiiiieeeeeieee e 42,300 35,244 20,479
BIOGEN IDEC INC.....cooiiiiiiiiieiiicceie e 72,015 5,343,029 10,397,526
BIOMARIN PHARMACEUTICAL INC........cccooviiiiiiiiiiniiccn, 28,789 727,058 1,139,469
BIOMED REALTY TRUST INC............ 96,115 1,698,893 1,795,428
BIO-RAD LABORATORIES INC.... e 3,352 287,829 335,234
BK MANDIRI IDR500.................. 19,500 7,220 14,948
BK OF INDIA INRL1O(DEMAT).......ccc....... 10,578 100,137 65,749
BLACK DIAMOND GROUP LIMITED........cccccoviiiiiiiiieiiicce, 3,600 73,057 80,549
BLACKROCK INC......cctiiiiiiiiiiiiiiccii i 25,470 4,582,066 4,325,315
BMC SOFTWARE INC......ooiiiiiiiiiiice e 57,247 2,069,294 2,443,302
BNP PARIBAS EUR2Z.........ooiiiiiiiiiieiiiee e 136,005 8,900,753 5,235,734
BOARDWALK REAL ESTATE INVT ...t 2,200 114,693 126,482
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BOART LONGYEAR GROUP NPV.......ccccociiiiiiiiiiincciii, 737 3,210 2,161
BOC HONG KONG HLDG HKDS5.........cccocviiiiiiiiniiiiic e, 216,199 647,688 657,779
BODYCOTE PLC....cooiiitiiiiec it 5,999 32,540 31,351
BOEING CO/THE......ciiiiiiiiiii et 140,721 7,876,166 10,455,570
BOK FINANCIAL CORP......coviiiiiiiitiiiine i 4,269 199,397 248,456
BOLIDEN AB NPV (POST SPLIT)...ccciiiiiiiiiiieeceeceeeee e 85,960 1,146,149 1,195,549
BOMBARDIER INC.......oiiiiiiiiiiiieiiii e 282,326 1,259,979 1,113,297
BONAVISTA ENERGY CORP......ccccccoviiiiiiiiiiiiic i 9,137 229,804 142,686
BONIA CORPN BHD MYRIL......ciiiiiiiiiiiiiie e 25,400 21,246 17,437
BOOZ ALLEN HAMILTON HOLDING CO......ccccccoovvvriiiiiniiiinnne 36,956 650,122 564,688
BORAL LIMITED NEW NPV.....cccoiiiiiiiiiiiiiiecie e 28,218 129,775 85,328
BORGWARNER INC........cooiiiiiiiiiiiiii e 53,695 2,335,880 3,521,855
BOSKALIS WESTMINSTER GROEP NV........cccccoiiiiiiiiice, 2,671 117,853 88,029
BOSSARD HLDGS AG CHF10(BR).......cccoviiiiiiiiiiiciieeciieeiee 21 1,533 2,736
BOSTON PROPERTIES INC......ccooiiiiiiiiiiiiie e 32,085 2,348,150 3,477,051
BOSTON SCIENTIFIC CORP......ccvviiiiiiiiiiicciec 319,250 2,291,710 1,810,148
BOTTOMLINE TECHNOLOGIES INC..... 29,940 639,200 540,417
BOUSTEAD SINGAPORE SGDO0.25........ccccoviiiiiiiiiciiecieee 2,000 1,787 1,460
BOUYGUES EURL.........ccccviiiiii, 7,152 280,832 192,416
BP PLC ORD USD.25................. 2,316,456 17,808,316 15,330,479
BQE CANT VAUDOISE CHF20........ 114 58,655 60,523
BR PROPERTIES SA.......ccccoviinns 13,200 165,419 154,990
BRAMBLES LTD NPV....ooiiiiiiiiiiiiiiie e 168,879 1,136,171 1,066,354
BRAMBLES LTD NPV....ooiiiiiiiiiie e 5,411 0 610
BRANDYWINE REALTY TRUST ..ot 23,790 221,312 293,569
BRE PROPERTIES INC........ooiiiiiiiiiiiiiieeee e 12,719 481,420 636,204
BREADTALK GROUP LTD....ccocoiiiiiiiiiiiiiieeiieeee e 8,000 4,014 3,158
BRENNTAG AG....ooiiiiiiiiiiiiiie ittt 1,753 199,046 193,945
BRICK LTD (THE)...cctieiieiieeitieeree sttt 1,378 3,233 5,556
BRIDGESTONE CO Y50......ccccciiiiiiiiiiiiniiiec i 37,879 852,848 861,642
BRINKER INTERNATIONAL INC.......cccoiiiiiiiiiiie e, 12,572 176,920 400,670
BRISTOL-MYERS SQUIBB CO........ccocuviiiiiiiiiiiiic s 338,124 8,784,320 12,155,558
BRISTOW GROUP INC.......ceiiiiiiiiiiiiie i 20,250 754,395 823,568
BRITISH AMERICAN TOBACCO ORD.......ccccccocuiiiiiiiiciiiecce, 289,076 11,155,603 14,697,002
BRITISH LAND ORD GBPO.25..........ccocoiiiiiiiiiiiiiicnieceiee s 58,496 477,790 468,374
BRITISH POLYTHENE INDS ORD 25P.......ccccccooviiiiiiiiiiiincns 3,203 14,331 17,633
BRITISH SKY BRDCSTG.......ccociiiiiiiiiiiiiiiie s 97,358 1,151,740 1,063,564
BROADCOM CORP........coiiiiiiiiiicii e 116,953 3,407,297 3,953,011
BROADRIDGE FINANCIAL SOLUTIONS.........cocciiiiiiieiiiees 20,719 352,608 440,693
BROADWAY INDUSTRIAL GROUP PTE..........cccciiiiiiiiiiines 37,000 11,098 10,515
BROCADE COMMUNICATIONS SYSTEMS.......ccccooviiiiiiiiees 76,083 402,837 375,089
BROOKDALE SENIOR LIVING INC..........oooviiiiiiiiiiiiiciecs 16,139 240,749 286,306
BROOKFIELD ASSET MGMT INC......ccccviiiiiiieiiiiciiee s 40,719 1,136,797 1,346,449
BROOKFIELD OFFICE PPTYS INC.......ccocoiiiiiiiiiiiec, 10,500 184,922 183,540
BROOKFIELD REAL ESTATE SVC INC.....ccccooviiiiiiiiiciieiees 1,886 26,878 22,126
BROTHER INDUSTRIES LTD....cocviiiiiiiiiiiieeeeeiieee e 76,732 901,069 869,354
BROWN & BROWN INC.......ccoiiiiiiiiiiiiiiecie e, 19,363 387,005 528,029
BROWN SHOE INC NEW COM.......cccccoiiiiiiiiiiiciiiie e 82,500 863,010 1,065,075
BROWN-FORMAN CORP........ccciiiiiiiiiiiicie e 23,537 1,397,144 2,279,558
BRUKER CORP........ooiiiiiiiiiiiiiiii i 15,451 278,060 205,653
BT GROUP ORD GBPO0.05.. 1,428,666 4,183,450 4,737,033
BTG ORD GBPO.10.......cccovviiiiiiiiiiin i, 8,800 47,027 56,286
BUKIT SEMBAWANG ESTATES NPV.....oocoiiiiiiiiiiiiiciece 9,000 31,649 33,249
BUNGE LIMITED COM.......ccoiiiiiiiiiiiii i 24,183 1,373,495 1,517,241
BUNZL ORD GBP0.3214857.......ccoviiiiiieiiiiieiiie e 51,049 599,049 835,107
BURBERRY GROUP ORD GBPO0.0005.............ccceiiiiiiniiiinens 17,763 349,410 369,150
BUREAU VERITAS EURO.12........cccciiiiiiiiiiiiece s 2,073 169,122 184,520
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BURELLE EURIS........ooiiiiiiiiic i 53 11,772 11,480
BUSAN CITY GAS CO LTD...cooiiiiiiiiiiiciiiicceccee e 1,120 17,636 18,091
C CUBE CORP JPYS0......ociiiiiiiiiiiiiiiie et 1,200 4,588 4,828
CAINC. ... 87,963 2,000,817 2,382,918
CABLEVISION SYSTEMS CORP........ccooiiiiiiiiieicciiiiecee 33,357 442,145 443,315
CABOT CORP.....oeviiiiiiiiiii 10,502 231,064 427,431
CABOT OIL & GAS CORP.....ooiiiiiiiiiiiiiciiccce e 49,668 1,049,191 1,956,919
CACIHINTLINC CL A ..o 15,000 698,490 825,300
CADENCE DESIGN SYSTEMS INC.......oooiiiiiiiiiiieiiee e 82,984 632,710 911,994
CAE INC ... 9,770 113,486 94,782
CAHYA MATA SARAWAK BHD MYS1......cocovviiiiiniieiieiieenienn 65,300 51,349 48,942
CAIRN ENERGY PLC....cciiiiiiiiiieeirieice et 10,207 45,693 42,408
CAIXABANK ... ..ottt 29,103 163,134 94,586
CALFRAC WELL SERVICES LTD.......cociiiiiiiiiiiiiiiciiiceince 3,200 100,155 71,537
CALLAN FUND......oiiiiiiiii e 7,331,910 71,457,132 88,655,817
CALLINAN ROYALTIES CORP......ccoocviiiiiiiiiiiiicc i 1,614 4,012 3,372
CALPINE CORP......ccvviiriiieiiiees s 74,858 850,278 1,235,906
CALSONIC KANSEI JPY50..... 12,000 47,699 64,670
CALTEX AUSTRALIA ORDS$1........ociiiiiiiiiiiiin e 22,731 253,461 315,022
CAMDEN PROPERTY TRUST... 13,320 550,153 901,364
CAMECO CORP....cccevviiiiiiiiiiieeee s 24,779 647,771 543,731
CAMERON INTERNATIONAL CORP........ccocvviiiiiiiiiiiciiiec 53,634 1,926,664 2,290,708
CAMPBELL BROTHERS LTD.... S 3,412 184,301 189,738
CAMPBELL SOUP CO.......cviiiiiiiiiiiiicciiiec e 63,370 2,086,553 2,115,291
CANADIAN IMPERIAL BK OF COMM.......cocoiiiiiiiiiiiiiieiiiees 61,651 4,425,071 4,333,017
CANADIAN NATIONAL RAILWAY CO.....ccoceeviiiiiiiiiieiiiecien 8,622 468,692 727,524
CANADIAN NATIONAL RAILWAY CO....cccvvviiiiiieiiiiicniiee e, 25,882 2,011,886 2,185,924
CANADIAN NATURAL RESOURCES LTD......cccccoovviieiiieccne. 68,864 2,633,289 1,844,795
CANADIAN OIL SANDS LTD.....ooiiiiiiiiiiiie e 30,420 841,212 588,437
CANADIAN PACIFIC RAILWAY LTD......ccciuiiieeiiiiiiiiiiiee i 15,813 1,027,860 1,159,005
CANADIAN TIRE CORP LTD.....ooiiiiiiiiiiiiieiiiccieee e 17,360 972,255 1,172,943
CANADIAN UTILITIES LTD..coviiiiiiiiiiiiieeeee e 3,555 192,317 231,723
CANARA BANK INRZLO......ciiiiiiiiiiiiie i 45,475 375,842 336,084
CANCOM AG ...ttt 816 12,484 14,420
CANFOR CORPORATION NEW.......ociiiiiiiiiiiieniiiee e 1,400 9,171 16,672
CANFOR PULP PRODUCTS INC......ccooiiiiiiiiiiicciieeen 873 13,391 9,206
CANON INC NPV.. .ottt 101,366 4,318,395 4,020,847
CAP GEMINIEURS...........ooiiiiiiiiiici i 5,612 275,308 206,535
CAPE PLC...oiiiii e 16,020 50,818 66,158
CAPITA PLC. ..ottt 24,773 276,204 254,890
CAPITAL & REG PROPS ORD 1P.....ccoiiiiiiiiiiiieiiiiee e 129 79 54
CAPITAL ONE FINANCIAL CORP.......ccvviiiiiiiiiiiiiciieeiecs 157,772 6,329,688 8,623,818
CAPITAL SHOPPING CENTRES GRP........cccociviiiiiiiiiicce, 21,191 121,608 107,023
CAPITALAND SGDLL.......ooiiiiiiiiiiiiiiii e 195,933 501,063 417,603
CAPITALSOURCE INC......ooiiiiiiiiiiie e 38,501 196,420 258,727
CAPITAMALL TRUST SGD1 UNITS.......cociiiiiiiiiiiiienieece, 181,943 267,410 274,322
CAPITAMALLS ASIA LTD....oiiiiiiiiiiiiiie e 51,282 68,249 63,354
CAPITOL FEDERAL FINANCIAL INC........ . 27,156 358,763 322,613
CARBO CERAMICS INC.......coiiiiiiiiiiiii e 3,281 480,703 251,751
CARDINAL HEALTH INC........cocoviiiiiiens 57,321 1,693,355 2,407,482
CAREER EDUCATION CORP 19,400 524,201 129,786
CAREFUSION CORP......coeiiiiiiiiiiiiiic i 59,759 1,402,745 1,534,611
CARLISLE COS INC.....ooiiiiiiiiiiiie it 26,395 890,063 1,399,463
CARLSBERG A/S.....ciiiiiiiiiiiice e 25,272 2,214,292 1,989,595
CARMAX INC ...ttt 39,766 676,135 1,031,530
CARNIVAL CORP ...ttt 105,787 3,273,580 3,625,320
CARNIVAL PLC ORD USDL.66..........cceoviiiiieiiiiiciiiee e 6,852 253,459 234,500
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CARPENTER TECHNOLOGY CORP........ccccceeiiiiiiiiiiieccii, 7,349 197,312 351,576
CARPHONE WAREHOUSE GROUP PLC........cccccooviiiiiiiien, 62,039 155,974 140,119
CARREFOUR EUR2.5........oiiiiiiiiiiiiiiiiic e 170,159 4,645,618 3,140,851
CARR'S MILLING IND ORD GBPO.25........cccccoviiiiiiiiiciiccc, 300 3,560 3,969
CARTER'S INC.....oiiiiiiiiiiii s 10,939 570,425 575,391
CARTICA INVESTORS LP.....coooiiiiiiiiiii 9,029,601 9,005,420 9,029,601
CASA GRANDE SAA PENIO.....ccoiiiiiiiiiie e 15,419 35,523 75,229
CASCADES INC.....oiiiiiiiiiiiici 10,100 74,631 41,611
CASEYS GEN STORES INC......ccciiiiiiiiiiiiceice e 19,500 532,918 1,150,305
CASINO GUICH-PERR EURL.53........cooiiiiiiiiiiiie 15,421 1,370,723 1,356,398
CASIO COMPUTER CO Y50......ccciiiiiiiiieiiiiieiiiee e 8,409 58,921 54,697
CATALYST HEALTH SOLUTIONS INC.......ccovvviiiiiiiiniiiiecne, 17,795 1,067,160 1,662,765
CATCHER TECHNOLOGY TWDI10.......cccieiiiiieiiiiierriee e 33,495 213,030 222,478
CATERPILLAR INC... ..ottt 172,501 11,516,168 14,647,060
CATHAY GENERAL BANCORP.........ccociiiiiiiiiiicee e 49,500 738,186 817,245
CATHAY PACIFIC AIRWAYS.......ooiiiiiiiiiiii i 44,707 96,674 71,814
CATLIN GROUP COM STK USDO.01..... 1,054 7,107 7,034
CBL & ASSOCIATES PROPERTIES IN.....ccccoociiiiiiiiiiiicc, 24,692 457,269 482,482
CBOE HOLDINGS INC........ccoevirviieen 14,506 359,364 401,526
CBRE GROUP INCCLA.......ccccceien. 54,431 628,547 890,491
CBS CORP........... 204,219 3,714,034 6,694,299
CEAT LTD INRILO.....coiiiiiiiiiii i 1,114 3,708 1,965
CEC ENTMT INC COM........ 36,750 1,156,094 1,336,598
CEGID GROUP EURO0.95.......cccoiiiiiiiiiicic e 441 8,877 8,389
CELANESE CORPu......oiiiiiiiiiiiccccc e 28,236 703,222 977,530
CELESIO AG.....oiiiiiiiiiii e 3,669 77,972 60,041
CELESTICA INC....ooiiiiiiii i 9,500 89,759 68,959
CELGENE CORP ...ttt 98,910 5,750,506 6,346,066
CELLTRON INC KRWS500.........cciiiiiiiiiiiiie e 6,534 152,705 172,856
CEMEX SAB DE CV..ooooiiiiiiiiiieeeiiiii e 140,678 1,045,872 946,763
CENOVUS ENERGY INC......coooiiiiiiiiiiiiicii e 67,145 2,269,735 2,132,016
CENTERPOINT ENERGY INC.....cccoooiiiiiiiiiiiiicei, 80,794 1,118,961 1,670,012
CENTERRA GOLD INC.....oiiiiiiiiiiiii i 14,036 239,454 98,030
CENTRAIS ELETRICAS BRASILEIRAS...........coociiiiiiiis 16,709 217,138 117,464
CENTRAL CHINA REAL ESTATE LTD....coiiiiiiiiiiiiiiiiicieeee 46,000 11,125 11,801
CENTRAL GLASS CO Y50......cccciiiiiiiiiiiiie e 1,000 4,621 3,860
CENTRAL JAPAN RY Y5000........ccociiiiiiiiiiiiiiie i 66 498,308 518,636
CENTRICA ORD GBPO0.061728395........cccccocviiiiiiiiiiiiicieee 822,271 3,796,771 4,101,217
CENTRO RETAIL AUSTRALIA.......cooiiiiiiiieee e 48,229 90,451 97,886
CENTURYLINK INC.....coiiiiieieeeeee e 178,797 5,715,222 7,060,694
CEREBOS PACIFIC SGDO0.20......cccutiiiiiieiiiiieeiiee e 1,000 4,148 4,168
CERMAQ ASA NOKILO......oiiiiiiiiiieiiiicc i 3,534 52,611 46,520
CERNER CORP.......coiiiiiiiiiiiiie e 49,089 1,512,511 4,057,697
CERVUS EQUIPMENT CORPORATION........ccccooiiiiiiiiiiccinen 683 10,397 12,053
CEWE COLOR HLDG AG NPV.....ccoiiiiiiiiiieeiice e 399 12,559 14,621
CF INDUSTRIES HOLDINGS INC........ooociiiiiiiiiiiiinc e 21,422 2,641,122 4,150,298
CFAOD . ... 1,700 68,787 80,535
CFS RETAIL PROPERTY TRUST.... 75,311 142,871 149,763
CGI GROUP INC.....iiiiiiiieiiie e 20,426 390,068 490,288
CH OFFSHORE LTD SGDO0.05............... 26,000 9,584 8,518
CH ROBINSON WORLDWIDE INC..... 27,347 1,518,829 1,600,620
CHALLENGER LTD........c....... 198,249 443,535 660,449
CHAMBAL FERTILISER INRLO.........cooiiiiiiiiiieiiiie e 1,403 2,780 1,838
CHAMPION TECHNLGY HKDO.10......cccciiiiiiiiiiiiiieiiiec s 164,000 3,715 1,966
CHANDLER MACLEOD GROUP LTD NPV.......ccoociiiiiiieiie 1,406 454 613
CHARACTER GROUP ORDS5P.........ccociiiiiiiiiiiiiciieciecc, 236 821 524
CHARLES RIVER LABORATORIES INT......ccooiiiiiiiiieiiecce, 8,163 248,333 267,420
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CHARLES SCHWAB CORP/THE.........cocoiiiiiiieiiie e 216,504 3,498,865 2,799,397
CHARTER COMMUNICATIONS INC.......ccocoiiiiiiiiiiiiciieeneen 11,585 630,776 821,029
CHENIERE ENERGY INC.......cocciiiiiiiiiiiii s 35,086 443,687 517,168
CHESAPEAKE ENERGY CORP......ccccooviiiiiiiiiiciiiiciie 126,237 2,670,227 2,348,008
CHEUNG KONG INFRASTRUCTURE..........cooiiiiiiiiieeeei, 50,010 260,925 301,407
CHEUNG KONG(HLDGS) HK$0.50........cccvriiiiiiiiiiiiiieiieeieae 121,576 1,683,307 1,482,701
CHEVRON CORP.....cooiiiiiiiiic e 484,665 38,251,307 51,132,158
CHIBA BANK Y50.....uiiiiiiiiiiiiiiiiee e 28,551 164,964 170,683
CHICAGO BRIDGE & IRON CO NV......ccooiiiiiiiiiieiiiiie e 37,890 1,204,173 1,438,304
CHICO'S FAS INC.....oiiiiiiiiiiiicce 132,793 1,618,880 1,970,648
CHIMERA INVESTMENT CORP.....ccvviiiiiiiiiiiiceiee e 169,569 630,922 400,183
CHINA CITIC BANK CORPORATION H.....oooovviiiiiiiiiiiiiein, 257,000 182,780 130,871
CHINA COMMUNICATIONS CONST-H......cociiiiiiiiiiiiiieiiieee 91,000 78,264 79,423
CHINA ENGINE GROUP LTD......cccocviiiiiiiiiiiiiciiecs s 929 3,382 2,604
CHINA GAOXIAN FIBRE FABRIC........ccooiiiiiiiiiic e, 73,000 10,676 10,949
CHINA GREAT STAR INTERNATION......cocoiiiiiiiiiiieeeiiriieeenn 29,426 35,111 33,399
CHINA KING-HIGHWAY HOLDINGS LT....cccccoiiiiiiiiiieiieeee, 14,609 23,547 25,574
CHINA MERCHANTS BK 'H' CNYL.....cccoiiiiiiiiiiiiciiiec e 288,000 687,362 536,878
CHINA MINSHENG BANKING CORP..... 96,500 86,542 85,467
CHINA MINZHONG FOOD CORP LTD......... 84,000 106,507 38,459
CHINA MOBILE LTD............... 289,900 2,889,668 3,167,397
CHINA MOTOR CO TW$10 . 2,000 2,000 1,807
CHINA OVERSEAS LAND & INVEST......ccoiiiiiiiiiiiiiiieeieeees 420,000 866,628 973,540
CHINA PETROCHEMICAL CORP TWD10...........ccccevviiiieiiinnne 538,500 491,519 450,477
CHINA PETROLEUM AND CHEMICAL........cccceeiiiiiiiiiieiiiieee 1,904,000 1,663,757 1,688,768
CHINA RAILWAY GROUP LIMITED........cccccovviiiiiiiiiiiiiccie 132,000 96,277 54,795
CHINA RESOURCES CEMENT ......ccciiiiiiiii e 96,000 76,663 55,445
CHINA SKY CHEMICAL FIBRE...........ccociiiiiiiiiiie s 125,000 17,248 10,065
CHINA TAISAN TECH GROUP LTD.......cocoviiiiiiiiiiiieeieceeen 37,000 3,853 2,687
CHINA TELECOM CORP 'H'CNY1......oociiiiiiiiiiiiiiciiiieciiecs 2,632,000 1,364,048 1,143,485
CHINA ZENITH CHEMICAL GRP LTD.....cccooiiiiiiiiiiiiee 78,000 25,445 1,518
CHIN-POON INDUSTRIAL TWDI10.......coociiiiiiiieiiiiineniice e 61,000 53,650 56,744
CHIPBOND TECHNOLO TWD10.......cceoiiiiiiiiiiieeeiiee e 46,000 48,754 61,492
CHIPMOS TECHNOLOGIES BERMUDA...........ccccooiiiiiiiiiiicens 12,714 70,216 134,514
CHIPOTLE MEXICAN GRILL INC........cooiiiiiiiiiiciiice 10,477 2,028,772 3,980,736
CHIQUITA BRANDS INTERNATIONAL.......ccociiiiiiiiiiiiciiie 40,900 543,578 204,500
CHIYODA CORP Y50.....cciiiiiiiiiiiiiiecciiiiince e 36,621 428,790 444,739
CHOICE HOTELS INTERNATIONAL IN......ccoviiiiiiiiiiiiieciee, 23,927 824,458 955,405
CHOONGWAE PHARM KRW5000...........cocieiiiiiiiiiiie e 25 322 292
CHORI CO LTD JPY50......ociiiiiiiiiiiiiiiiiic e 40,000 71,081 53,139
CHORUS AVIATION INC.....coiiiiiiiieiiiie e 1,540 5,722 4,683
CHORUS LTD...ciiiiiiiiiiiiree ittt 423 772 1,068
CHRISTIAN DIOR EUR2........oiiiiiiiiiiiiicicec e 11,994 1,509,988 1,647,672
CHUANGS CONS INTL HKDO.25........cccoiiiiiiiiiiiiiciie e 144,000 14,952 14,851
CHUBB CORP ...ttt 66,931 3,412,459 4,873,915
CHUBU ELECTRIC PWR Y500........cccciiiiiiiiiiiiiniiiiciieccieee 61,808 1,360,543 1,002,376
CHUBU NIPPON BRDCG Y50........ccciiiiiiiiiiieeiiiiee e 1,300 6,902 7,413
CHUGAI PHARMACEUTL Y50... 31,538 516,896 595,661
CHUGOKU BANK Y50......cciiiiiiiiiiiieiiiiie e 6,141 73,191 79,735
CHUGOKU ELECTRIC POWER CO INC.......ccccoeiiiiiiiiiiiiciinenn 18,653 330,013 306,481
CHUO SPRING CO JPY50........cccuvenneen. 1,000 2,820 3,635
CHURCH & DWIGHT CO INC......cceoiiiiiiiiiiiic e 40,605 1,422,254 2,252,359
Cl FINANCIAL INC...ciiiiiii e 5,903 133,568 127,852
CIA DE BEBIDAS DAS AMERICAS.........ccociiiiiiiiii, 58,757 1,898,762 2,252,156
CIA DE SANEAMENTO BASICO DO ES.......cccociiiiiiiiiiicce, 20,702 1,171,256 1,570,454
CIA ENERGETICA DE MINAS GERAIS..........cccviiiiiiniic, 46,778 805,787 861,651
CIA ENERGETICA DO CEARA.......ooiiiiiiiiieie e 1,000 19,285 15,883
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CIA SANEAMENTO BASICO DE SAO P.....cccvviiiieiiiiiiiecee 11,800 199,097 450,147
CIA SANEAMENTO MINAS GERAIS..........ooviiiiiiiiiene 9,255 192,800 199,456
CIE GENERALE DE GEOPHYSIQUE...........coooiiiiiiiieciie, 8,583 227,027 220,405
CIELO SA. ... 63,858 1,336,445 1,869,123
CIGNA CORPORATION COM......coiiiiiiiiiiiiiiiees i 65,556 1,884,743 2,884,464
CIMAREX ENERGY CO......ccvviiiiiiiiiiiiiciiee e 32,833 1,295,456 1,809,755
CINCINNATI FINANCIAL CORP......ovviiiiiiiciiiieiecee e 24,166 709,294 920,000
CINEMARK HOLDINGS INC.......ccooiiiiiiiiiiiiiicciic s 22,988 494,241 525,276
CINEPLEX INC....iiiiiiiiiieiie e 4,600 101,046 138,165
CINTAS CORP ...ttt 20,482 566,138 790,810
CISCO SYSTEMS INC.....coiiiiiiiiiiieeiie e 1,477,435 30,010,375 25,367,559
CIT GROUP INC.....cooiiiiiiiiiciiiic e 33,297 1,204,691 1,186,705
CITIGROUP INC.....coiiiiiiiiiieiiiice e 710,395 33,654,892 19,471,927
CITIZEN HOLDINGS CO Y50.......cccceiiiiiiiiiiiiciiiie s 16,801 102,531 97,702
CITRIX SYSTEMS INC.....oociiiiiiiiiiiiiiie e 30,832 1,163,242 2,588,038
CITY DEVELOPMENTS SGDO0.50.........cccccviiiiiiiiiiiiniiiinceen, 43,168 360,567 381,656
CITY NATIONAL CORP/CA.............. 7,730 364,600 375,523
CJ CORP KSWNSO000.........cciiiuiiiiiiiiiniiiie e 4,790 352,610 334,152
CLARCORIINC........ccovveriinne B 24,000 746,310 1,155,840
CLARIANT CHF3.70(REGD)... e 50,880 583,326 501,274
CLEAN HARBORS INC......cooiiiiiiiiiiiiiii e 9,591 535,214 541,124
CLEAR CHANNEL OUTDOOR HOLDINGS.. 6,983 55,403 42,038
CLEARWIRE CORP......ctiiiiiiieiie e 58,186 237,651 65,168
CLIFFS NATURAL RESOURCES INC........cccooviiiiiiiiiciiece, 42,462 2,613,866 2,092,952
CLOROX CO..iiiiiiiieiiiie et 21,559 1,276,401 1,562,165
CLOSE BROS GROUP ORD 25P.......cccccciiiiiiiiiiicciiiee e 78 891 911
CLP HLDGS HKDS.......coiiiiiiiiiiieiiiie e 113,099 894,675 958,670
CME GROUP INC......ooiiiiiiiiiiiiicc e 13,104 3,580,861 3,513,313
CML HEALTHCARE INC......oiiiiiiiiiiii e 297 3,108 2,797
CMS ENERGY CORP......cooiiiiiiiiiiiciiicice 49,716 747,488 1,168,326
CNA FINANCIAL CORP......ooiiiiiiiiiiiiiii s 4,372 90,285 121,192
CNH GLOBAL NV..ooiiiiiiiiiiiiie i 4,610 126,127 179,145
CNP ASSURANCES EURLI......cccoiiiiiiiiiiiiiicce e 5,630 100,239 68,804
COACH INC.....iiiiiiiicc 67,489 2,761,353 3,946,757
COBALT INTERNATIONAL ENERGY IN......ccccooviiiiiiiiiiiiine 60,489 1,188,248 1,421,492
COBHAM ORD GBPO0.025.........cccoooiiiiiiiiiiic e 41,677 149,630 151,785
COCA-COLA AMATIL NPV...oooiiiiiiiiiiiiiiic s 37,009 443,658 507,585
COCA-COLA COITHE. ...ttt 427,204 22,450,857 33,403,081
COCA-COLA ENTERPRISES INC........oooiiiiiiiiiiieiiee e 95,989 2,154,918 2,691,532
COCA-COLA HELLENIC BOTTLING CO.....ccceeevviiiiiiiiiiiiiees 25,478 510,472 452,660
COCA-COLA WEST COMPANY LTD NPV.....cocooiiiiiiiiiiiice 2,310 42,919 40,213
COCHLEAR LTD COM.....ccoiiiiiiiiiiiiiiiecic e 6,666 450,033 449,884
COGECO CABLE INC......oiiiiiiieiiiie e 700 33,246 31,812
COGECO INC.....ciiiiiiiiiiciii i 300 10,178 13,490
COGNEX CORP COM....ociiiiiiiiiiiiiiiiiie e 30,000 716,868 949,500
COGNIZANT TECHNOLOGY SOLUTIONS.........ccccoviiiiiiiiinns 84,078 3,780,150 5,044,680
COHERENT INC....ciiiiiiiiii i 18,750 561,268 811,875
COLFAX CORP ..ottt 7,246 208,704 199,772
COLGATE-PALMOLIVE CO.....oooiiiiiiiiiiiciiiieee e 96,954 7,047,242 10,092,911
COLONIAL PPTYS TR COM SHS BEN..... 27,000 811,510 597,780
COLOPLAST SER 'B' DKK5.........c..... 862 133,908 155,090
COLRUYT SA NPV. . 2,870 138,181 128,186
COMCAST CORP....oooiiiiitie e 589,617 10,959,811 18,850,055
COMERICA INC......oiiiiiiiiiiic i 32,574 963,007 1,000,348
COMFORTDELGRO CORP SGDO0.25........ccccciiiiieiiiiieieeee 71,770 86,283 87,531
COMMERCE BANCSHARES INC/MO........cccocviiiiiiiiicieee, 12,440 447,041 471,476
COMMERCIAL METALS CO...oooiiiiiiiiiiieiiicec e 19,236 271,056 243,143

118

STATE OF WISCONSIN INVESTMENT BOARD



VARIABLE RETIREMENT INVESTMENT TRUST AS OF JUNE 30, 2012

I
STOCKS

NUMBER OF
NAME SHARES COST FAIR VALUE
COMMERZBANK AG NPV......ccoiiiiiiiiiiiin i, 137,716 466,599 233,491
COMMONWEALTH BANK OF AUSTRALIA..........cooiiiiieee, 115,029 5,907,477 6,261,046
COMMONWEALTH REIT ... 13,904 305,613 265,844
COMMUNITY HEALTH SYSTEMS INC.......coocviiiiiiiiiiiicie 15,082 362,479 422,748
COMPAGNIE DE SAINT-GOBAIN.......ccocciiiiiiiiiii i, 29,399 1,514,041 1,085,686
COMPAGNIE FINANCIERE.........cccccooiiiiiiiiiiiice 52,326 3,055,463 2,866,459
COMPAL ELECTRONIC INC TWS10......cccteiiieiierrienreenneeninens 1,019,319 1,054,236 932,855
COMPASS GROUP ORD GBPO.10........ccccccvviiiiiiiiiiieccieee s 71,738 679,639 752,742
COMPASS MINERALS INTERNATIONAL.......ccceiiiiieiiiienen, 5,476 351,001 417,709
COMPTON PETROLEUM CORP.........cccoiiiiiiiiiiiiiiciiieces 467 93,449 573
COMPUTACENTER ORD GBPO.0B..........cceciiiiieiiiiieiieceien 1,719 5,346 8,107
COMPUTER SCIENCES CORP.........cccoiiiiiiiiiiicciei 40,405 1,770,014 1,002,852
COMPUTERSHARE NPV (DFD 1 POST.....cocociiiiiiiieiieeecie 16,842 150,629 127,925
COMPUWARE CORP......vvviiiiiiiiiiiiiii e 36,166 269,120 335,982
COMSYS HOLDINGS NPV.....ooiiiiiiiiiiiiiiiicice e 60,200 620,499 704,685
COMTECH TELECOMMUNICATIONS COR........cccvvriiiiiciinenn, 15,750 483,109 450,135
CONAGRA FOODS INC 81,278 1,686,629 2,107,539
CONCENTRIC AB.....ooiiiiiiiiiiiin i 1,508 12,258 11,251
CONCHO RESOURCES INC/MIDLAND T.....cocovviiiiiiieiiiieeen. 41,541 3,191,940 3,535,970
CONCUR TECHNOLOGIES INC................ 9,172 606,786 624,613
CONMED CORP COM......ooiiiiiiiiiiiie it 22,501 555,428 622,603
CONOCOPHILLIPS.......ooiiiiiiiiiciii 306,602 13,079,639 17,132,920
CONSOL ENERGY INC............. 43,340 1,661,572 1,310,602
CONSOLIDATED EDISON INC......cocooiiiiiiiiiiiiiiicciiee s 55,805 2,416,220 3,470,513
CONSOLIDATED GRAPHICS INC.......oooiiiiiiiiiiiciiie e, 12,750 584,350 370,388
CONSTELLATION BRANDS INC......coooiiiiiiiiiiiciieeiece 59,745 1,085,682 1,616,700
CONSTRUCCIONES Y AUXILIAR DE........ccoceiiiiiiiiiiieiiiieee 42 17,502 19,561
CONTACT ENERGY NPV.....cccooiiiiiiiiiiiiiii i 22,589 96,670 87,511
CONTANGO OIL & GAS CO..cvviiiiiiicniieeeee e 15,750 948,157 932,400
CONTINENTAL AG NPV...oiiiiiiiiiiiiiiiiee e 5,885 525,494 490,074
CONTINENTAL HLDGS CORP......coccviiiiiiiiiiiiieiiee e 61,000 23,101 21,330
CONTINENTAL RESOURCES INC/OK........cccocviiiiiiiiiiicine, 23,428 1,558,313 1,560,773
CON-WAY INC....ooiiiiiiiiiiiie e 9,238 282,578 333,584
COOPER COS INC/THE.......ccooiiiiiiiiiiiiiii e 24,365 1,047,017 1,943,352
COOPER INDUSTRIES PLC......c.ooiiiiiiiiiiiici e 32,541 1,549,932 2,218,645
COOPER TIRE & RUBBER CO.........coociiiiiiiiiiiiiiciiies 37,700 721,976 661,258
COPA HOLDINGS SACL A ... 5,747 254,813 474,013
COPART INC....ooiiiiiiiiiiii i 42,078 863,464 996,828
CORBY DISTILLERIES.........ooiiiiiiieiiiiee e 2,100 33,406 34,298
CORE LABORATORIES N V....ooiiiiiiiiiiiiiincciieee 1,188 151,907 137,689
CORELOGIC INC... oottt 17,727 307,605 324,581
CORIO NV EURILO......ciiiiiiiiiciiicccie e 4,186 242,716 183,963
CORNING INC.....oiiiiiiiiii e 372,818 5,568,075 4,820,537
CORPORATE OFFICE PROPERTIES TR.......ccoociiiiiiiniiine 32,873 1,193,583 772,844
CORPORATION BK INR1O DEMAT......ooiiiiiiiiiiieiiieee e 14,821 127,339 110,756
CORRECTIONS CORP OF AMERICA..........ccocviiiiiiiiiiieieee 16,604 305,204 488,988
CORTICEIRA AMORIM-SOCIEDADE...........ccoceiiiiiiiiiieeiee 881 1,277 1,554
COSAN LTD SHS -A-...coiiiiiiiiiiiies R 36,684 458,104 465,520
COSAN SA INDUSTRIA E COMERCIO.......ccccoccviiiiiiiieiiiee 93,407 1,547,004 1,434,112
COSCO CORPORATION (SINGAPORE)... 37,845 53,154 29,277
COSMO Ol 35,052 92,842 88,739
COSTAIN GROUP PLC..........coevveenns 2,273 8,043 7,620
COSTCO WHOLESALE CORP........cooitiiiiiiiciiice e 87,099 5,237,974 8,274,405
COVANCE INC....oiiiiiiiiiiiiie ettt 9,201 447,911 440,268
COVANTA HOLDING CORP......cccuviiiiiiiiiiriieice e 18,056 338,580 309,660
COVENTRY HEALTH CARE INC........ccccoiiiiiiiiiiiciieene 23,686 447,527 752,978
COVIDIEN PLC....ciiiiiiiiiiii e 129,877 5,657,643 6,948,420
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CPP GROUP PLC.....iiiiiiiiiiiiiiiciiin i 1,688 7,565 1,168
CRBARD INC.....ooiiiiiiiiiiiiiii 19,458 1,639,584 2,090,568
CRAMO OJY SER 'B' NPV.....cooiiiiiiiiiiiiiiiiiiicc s 684 7,874 8,541
CRANE CO...ooiiiiiiiiiiiiiii i 8,109 201,639 295,005
CRCAM BRIE PICARDIE (2EME NOM).......ccoviiiiiiiiiieiiieeeienn 1,032 26,012 23,260
CREATE RESTAURANTS HLDG INC........ccociiiiiiiiiiiiciiies 1,700 11,476 12,677
CREDIT AGRICOLE DE TOULOUSE.........cccccooiiiiiiiieiieceee 14 1,228 847
CREDIT AGRICOLE SAEURS........ccoiiiiiiiiiiiici e 83,107 997,962 366,076
CREDIT CORP GROUP NPV.......ccoiiiiiiiiiiiiiiiceiecee e 1,321 4,278 7,840
CREDIT SAISON CO NPV.....ooiiiiiiiiiiiiiii i 5,978 103,933 131,637
CREDIT SUISSE GROUP AG CHFO0.04........cccccoeeiiiiiiiiieeieen. 172,100 6,747,107 3,138,348
CREE INC.. .. 19,266 736,677 494,558
CRESCENT POINT ENERGY CORP........ccoceiiiiiiiiiiicieeee 27,161 1,148,166 1,012,426
CRH ORD EURO0.32 DUBLIN LIST.......cccociiiiiiiiiiiiiiiicciieccs 125,484 2,693,827 2,406,199
CRODA INTL ORD 10P.......cciiiiiiiiiiiieiiiciiee e 12,550 402,194 445,450
CROWN CASTLE INTERNATIONAL COR......cccceovviiiiiiiiiien 58,993 1,788,716 3,460,529
CROWN HOLDINGS INC.......oviiiiiiiiiiiiii e 46,024 1,371,217 1,587,368
CROWN LIMITED NPV....cccoiiiiiiiiiiiiiiii e 15,173 132,031 132,046
CSE SYS & ENGR SGDO.05..........ccoeeiiiiieiiiees 11,000 6,418 6,860
CSIPROPERTIES LTD.....ociiiiiiiiiiiiiiiii i 1,100,000 30,062 48,215
CSL ORD NPV....oiiiiiiiiiiii e 26,273 952,515 1,061,625
CSM NV CVA PART EXCH EURO.25.........ccccoiiiiiiiiiii 545 9,439 10,043
CSP INTL IND CLZ SPA EURO.52.........ociiiiiiiiiiiciiee e 158 554 164
CSR PLC ORD GBPO.001L........cooiiiiiiiiiiiiiiiec e 349 1,241 1,206
CSX CORP .. .ot 211,605 3,207,060 4,731,488
CUBIC CORP COM......ooiiiiiiiiiiiiiiiec e 15,000 309,074 721,200
CULLEN/FROST BANKERS INC.......ccoiiiiiiiiiienieeec e 8,830 457,714 507,637
CUMMINS INC...ooiiiiiiiiiiec e 41,796 2,419,910 4,050,450
CURTISS WRIGHT CORP.......ccoviiiiiiiiiiiic e 19,500 595,590 605,475
CVR ENERGY INC.....oiiiiiiiiiiiiiic e 23,500 571,467 624,630
CVS CAREMARK CORP.......cocciiiiiiiiiiiiicii e 292,051 9,576,326 13,647,543
CYMER INC COM......cooiiiiiiiiiiiiiciicc i 13,500 438,128 795,825
CYPRESS SEMICONDUCTOR CORP........cccccceeiiiiiiiiiiiciee 25,295 240,411 334,400
CYPRUS POPULAR BANK PCL......ccccooiiiiiiiiiiciiicciiee s 1 12 0
CYPRUS POPULAR BK EURO0.85 SUB...........cccceeiiiiiiiiince. 1 0 0
CYTEC INDUSTRIES INC......oooviiiiiiiiiiiii e 7,636 246,696 447,775
DIETEREN NPV.....ccciiiiiiiiiii i 1,507 56,348 62,729
DAEGU DEPARTMENT STORE KRW5000...........c.cocviviiiiinenns 3,170 30,456 37,918
DAEHAN FLOUR MILL CO.....cociiiiiiiiiiieiiieeeie e 289 37,928 27,377
DAEKYO KRWS5000...........cociiiiiiiiiiiiiiiciiie i 9,610 53,627 46,987
DAESANG HOLDINGS CO LTD...ccoouiiiiiiiieeiiiieeiiee e 10,930 32,194 40,748
DAI NIPPON PRINTING CO Y50.......ccciciiiiiiiiiiiiiiiiiiiee e 21,598 222,394 168,096
DAICEL CORP ...ttt 10,648 62,664 64,990
DAIDO STEEL CO Y50.......cccciiiiiiiiiiiiiciiiic e 10,369 58,055 64,067
DAIHATSU DIESEL JPY50.......cciiiiiiiieiiiieeieie e 2,000 10,658 6,893
DAIHATSU MOTOR CO Y50.......cccciiiiiiiiiiiiiiiiieiciiiee s 70,195 1,172,361 1,220,209
DAIICHI KENSETSU JPY50.......cciiiiiiiiiiiiiiiiieeiee s 300 2,669 2,726
DAI-ICHI LIFE INSURANCE CO LTD......ccoiiiiiiiiiiiiiciiie e 1,029 1,505,757 1,176,147
DAIICHI SANKYO COMPANY LIMITED................. 25,548 463,266 428,735
DAIKIN INDUSTRIES Y50.... 21,749 657,612 606,214
DAIKOKU DENKI CO NPV......ooiiiiiiiiiiiiiicee e 1,100 13,036 19,135
DAIKYO INC Y50................. 8,000 13,573 20,855
DAIMLER AG ORD NPV......coiiiiiiiiiiiiiiie e 34,335 2,087,021 1,540,082
DAINIPPON SUMITOMO PHARMA CO......cccceoviviiiiiiiiiiiiiecns 6,014 57,410 61,127
DAIRY CREST GROUP ORD 25P.......cccccociiiiiiiiiiiiine e 2,969 18,581 15,372
DAITO TRUST CONSTRUCTION Y50.......cccocvviiiiiiiiiiiiiiieeens 6,546 555,355 619,405
DAIWA HOUSE INDUSTRY CO Y50......ccccocoiiiiiiiiieiiiie e 51,669 612,593 729,803
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DAIWA INDUSTRIES NPV......oooiiiiiiiiiiiiiii i 5,000 46,537 24,001
DAIWA SECS GROUP NPV.....cccccoiiiiiiiiiiiiiiiiie e 63,239 247,310 235,393
DAKTRONICS INC.....ooiiiiiiiiiiiiii i 75,000 845,756 518,250
DANAHER CORP.......ocoiiiiiiiiiii 112,255 3,969,998 5,846,240
DANIELI & C EURL.......cciiiiiiiiiitiii s 424 13,322 8,841
DANONE......ooiiiiiii e 55,655 3,560,158 3,461,879
DANSKE BANK AS DKKIL0.......cccoiiiiiiiiiiiiiiee e 64,193 1,257,467 891,965
DAOU DATA SYSTEM C KRW500.........cccceiiiiiiiiiiiciiicciieeee 9,861 28,147 31,253
DARDEN RESTAURANTS INC.....cocciiiiiiiieiiiccee e 21,286 708,512 1,077,710
DARFON ELECTRONICS CORP TWDI10.........ccccceiiiiiiiiiiinens 3,000 3,527 2,510
DART GROUP ORD GBPO.0125.........cccoiiiiiiieiiiie e 6,507 5,988 7,144
DARTY PLC GBPO.30.......ccueiiiiiiiiiiiiiciiine i 53,749 127,743 41,730
DASSAULT SYSTEMES SAEURL......ccoooviiiiiiiiciiec e, 2,314 190,379 217,072
DATA COMMUNICATIONS SYS CO....ooocvvvviiiiiiiiiiieciiecciee 1,900 15,952 23,908
DAVITA INC. ..ottt 16,912 998,858 1,660,928
DBS HLDGS SGD1......cciiiiiiiiiiiiiiicciic e 166,883 1,838,225 1,827,177
DDR CORP 36,536 417,651 534,887
DE MASTER BLENDERS EURO.12*...........ccooiiiiiiiiiiiiec e (75,795) (777,180) (857,032)
DEAN FOODS CO......coocvviiriiieiiieens 36,181 571,984 616,162
DEBENHAMS ORD GBPO.01 (WI).....coiiiiiiiiiiiiiie e 9,494 9,831 12,881
DECEUNINCK NPV.......ccccccue. 3,704 6,048 4,042
DECKERS OUTDOOR CORP........ccccceiiiiiiiiiiiiciicien e 6,379 529,074 280,740
DEERE & CO......ccuvvvvieren. e . 85,644 4,701,629 6,926,030
DELEK GROUP ILSL.....coiiiiiiiiieiiee e 170 37,994 24,796
DELHAIZE GROUP........coiiiiiiiiiiiii e 21,686 1,307,115 794,795
DELL INC.. .o 321,195 4,474,729 4,021,361
DE'LONGHI SPA 1.5EUR......cocoiiiiiiiiiiiiceece e 1,782 5,362 17,153
DELPHI AUTOMOTIVE PLC.....ccoiiiiiiiiiiiie 56,196 1,611,369 1,432,998
DELTA AIRLINES INC.....cociiiiiiiiiiiii e 197,050 2,059,463 2,157,698
DELTA LLOYD NV..outiiiiiiiiiiiiiiiiie it 3,880 78,302 53,868
DELTA-GALIL IND ORD ILSI.....ciiiiiiiiiiiiiicecie e 2,306 17,673 20,409
DENA BANK INRLIO(DEMAT T5)..cccuiiiiiriieiiiieeniiiee e 4,111 6,334 7,271
DENA CO LTD NPV...oiiiiiiiiiiiieiiie e 44,926 1,591,154 1,175,092
DENBURY RESOURCES INC.........cocoiiiiiiiiiiiici i 74,489 1,021,907 1,125,529
DENKI KAGAKU KOGYO Y50.......cceiiiiiiiiiiiieiiiee e 18,235 77,445 63,076
DENSO CORPORATION NPV.....cccooiiiiiiiiiiiiiiec i 36,014 1,111,395 1,215,512
DENTSPLY INTERNATIONAL INC......cccooiiiiiiiiiiiiiii, 23,438 714,273 886,191
DENTSU INC NPV....ooiiiiiiiiiiiiiii i 6,849 186,049 201,547
DERICHEBOURG.........ciiiiiiiiiiiieeiit e 4,301 13,165 10,354
DEUTSCHE BANK AG ORD NPV REGD.........ccccccoociiiiiiiiennen. 112,051 6,381,292 4,052,652
DEUTSCHE BOERSE AG NPV.....oociiiiiiiiiiiiieie e 7,374 496,551 397,995
DEUTSCHE LUFTHANSA AG ORD NPV.....cccccooiiiiiiiiiiiies 8,672 148,312 100,290
DEUTSCHE POST AG NPV (REGD)......cccccociiiiiiiieiiiieieee 125,754 2,278,359 2,224,658
DEUTSCHE TELEKOM AG NPV (REGD).......cccccovviinieiieceene 241,516 3,293,955 2,652,415
DEUTZ AG NPV.. oottt 11,276 72,607 57,325
DEVON ENERGY CORP.....ccoiiitiiiieeiiiiiee e 76,548 5,249,936 4,439,019
DEVRO ORD 10P......cciiiiiiiiiiiiiiiiie et 818 2,573 3,887
DEVRY INC....ooiiiiiiiii i 10,834 600,299 335,529
DEXUS PROPERTY GROUP NPV... 422,776 358,162 403,031
DFC GLOBAL CORP............ 51,000 1,025,727 939,930
DIAGEO ORD 28 101/108P 207,583 4,520,658 5,346,082
DIALOG SEMICONDUCTOR GBPO.10.......cccccovviiiiiiiiciiieeee, 150 3,132 2,715
DIAMOND OFFSHORE DRILLING INC.......cccccociiiiiiiiiiiicee, 13,135 1,006,163 776,673
DIANA SHIPPING INC.......ccoiiiiiiiiiiiiiiincc e 1,330 10,009 10,347

* Represents stocks sold on a when issued basis. Securities trade on a when-issued basis when they have been announced but not yet
issued. All when issued transactions are on an “if” basis, to be settled if and when the actual security is issued and the exchange or National

Association of Securities Dealers rules the transactions are to be settled.
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DICK'S SPORTING GOODS INC........cocoiiiiiiiiiiieec i 15,416 331,316 739,968
DICKSONS CONCEPT INTERNATIONAL.........cccoviiiiiiiiiiinee 8,000 4,947 4,290
DIEBOLD INC.....coiiiiiiiiiec i 10,432 305,249 385,045
DIGITAL REALTY TRUST INC....cccoooiiiiiiiiiiiiiiiie e, 39,542 2,359,705 2,968,418
DILLARD'S INC....ooiiiiiiiiiiiiie i 4,891 248,554 311,459
DIRECTV ...ttt 189,099 6,171,030 9,231,813
DISCOVER FINANCIAL SERVICES.........cccoooeiiiiiiiiiiicceiieees 87,812 1,130,916 3,036,539
DISCOVERY COMMUNICATIONS INC........cccocviiiiiiiiiiiieci, 75,906 3,104,592 4,098,924
DISCOVERY HLDGS ZARO.00L.........cocoviiiiiiieiiiie e 19,893 125,222 126,482
DISH NETWORK CORP.......coccviiiiiiiiiiiiiciec e 54,091 966,786 1,544,298
DISTRIBUIDORA INTERNACIONAL DE..........ccccoiiiiiiiiiiiiees 66,179 304,855 311,582
DKSH HOLDING AG......cooiiiiiiiiiiiiciiiic i 1,142 60,491 62,741
DNB ASA. .o 84,925 1,041,959 842,185
DNO INTERNATIONAL ASA....coiiiiiitiiiieee e 14,397 21,088 16,614
DOLBY LABORATORIES INC.......cccviiiiiiiiiiiiieeiee e 30,848 1,020,097 1,274,022
DOLLAR GENERAL CORP.........coccviiiiiiiiiiiic s 49,041 2,003,089 2,667,340
DOLLAR TREE INC............. 98,300 2,845,300 5,288,540
DOLLARAMA INC.... 100 2,870 6,001
DOLLARAMA INC......ccooeiiiiiiiiiiieieee 5,100 131,906 306,065
DOMINION RESOURCES INC/VA.......ccooiiiiiiiiieiiee e 108,801 4,167,750 5,875,254
DOMTAR CORP............ 13,392 904,606 1,027,300
DON QUIJOTE CO LTD....coiiiiiiiiiiiiciiiine e 6,100 221,991 209,551
DONALDSON CO INC.......cocvreriiieeen. 63,591 1,874,467 2,122,032
DONG WHA PHARM KRWS5000...........cccoiiiiiiiiiiciiiec s 4,260 18,787 19,266
DONGBLI SECURITIES KRWS5000..........cccoeiiiieiiiiiieiiiieecieee 12,860 53,511 41,263
DONGFENG MOTOR GROUP CIE LTD......ccccceviviiiiiiiiciiiiees 618,000 667,147 948,091
DONGIL INDUSTRIES KRW5000..........cccociiiiiiiieiiiiie e 450 29,049 18,643
DONGYUE GROUP........ccoiiiiiiiiiiiie 4,000 3,265 1,851
DOREL INDUSTRIES INC......cocoiiiiiiiiiiiiice e 3,400 107,767 90,049
DOUGLAS EMMETT INC......ooiiiiiiiiiiiciiii i 23,182 346,550 535,504
DOVER CORP.......ooiiiiiiiiii e 38,170 1,530,754 2,046,294
DOW CHEMICAL CO/THE........cociiiiiiiiiiiiic e 306,613 7,921,427 9,658,310
DOWNER EDILTD NPV....ooiiiiiiiiiiiiiii e 107,113 356,944 343,662
DR HORTON INC....ociiiiiiiiiiiiee it 46,003 465,615 845,535
DR PEPPER SNAPPLE GROUP INC........cccccooviiiiiiiieiiicce, 59,112 1,598,069 2,586,150
DRAGON HILL WULING AUTOMOBILE............ccccviiiiiiiiiiinns 10,000 1,580 625
DRAX GROUP ORD GBPO0.1155172..........cccouviieiiiiiiiiiiiieecs 57,990 442,797 509,800
DRB-HICOM BERHAD ORD MYR1.......cccociviiiiiiiiiciiiiciecs 264,816 91,872 210,152
DRDGOLD LTD ...ttt 17,039 95,246 111,605
DREAMWORKS ANIMATION SKG INC........cccocveiiiiiiiiiiinei, 11,211 339,191 213,682
DRESSER-RAND GROUP INC.......cccooiiiiiiiiieiiiicee e 36,204 1,369,875 1,612,526
DST SYSTEMS INC.....cooiiiiiiiiiiiiii e 5,525 223,165 300,063
DSV DKK1 (POST SUBDIVISION).......ccciiiiiiiiiieiiiiie e 13,791 296,345 273,315
DSW INC ... 5,477 275,104 297,949
DTE ENERGY CO...ooiiiiiiiiiiiiieic e 32,376 1,303,348 1,920,868
DUERR BETEILIGUNGS AG DEMS..........ccocoiiiiiiiiiii s 2,239 103,314 138,092
DUKE ENERGY CORP......ccoviiiiiiiiiiie e 271,303 4,431,221 6,256,247
DUKE REALTY CORP......... 44,203 505,080 647,132
DUN & BRADSTREET CORP.......ccocciiiiiiiiiiiiiiciee e 23,555 1,725,351 1,676,409
DUNDEE CORPORATION......... e 2,190 45,810 48,722
DUNKIN' BRANDS GROUP INC 13,504 438,117 463,727
DYDO DRINCO INC JPY50.........cccouueee. 2,000 69,669 86,978
E SUN FINANCIAL HOLDING CO LTD....cccociieiiiiiiiiiiieiiieeee 133,000 61,966 68,091
E*TRADE FINANCIAL CORP.......otiiiiiiiiiiiiiiicee s 47,364 613,502 380,807
E.ON AG NPV. ..ot 216,582 6,616,500 4,672,508
E1 CORPORATION KRW5000...........ccoiiiiiiiiiiieiiiiee e, 494 22,851 20,703
EADS EURO AERO DEF EUR 1.....ccccoiiiiiiiiiiiiciiee e 66,979 2,105,763 2,374,892

122

STATE OF WISCONSIN INVESTMENT BOARD



VARIABLE RETIREMENT INVESTMENT TRUST AS OF JUNE 30, 2012

I
STOCKS

NUMBER OF
NAME SHARES COST FAIR VALUE
EAGLE NICE INTL HL HKDO.OL.......ccooiiiiiiieiiiiiiecc i, 14,000 5,591 3,122
EAST JAPAN RAILWAY CO Y50000..........ccocvviiiiiiiiiiiiiiiiiinenns 22,056 1,313,434 1,382,128
EAST WEST BANCORP INC.......cooiiiiiiiiiiiiiiii i 74,966 1,530,673 1,758,702
EASTMAN CHEMICAL CO.....cccvvviiiiiiiiiiiiiiiiic e 51,600 1,554,678 2,599,092
EATON CORP ..ottt 64,070 1,931,156 2,539,094
EATON VANCE CORP......coeiiiiiiiiiiiiiciiec e 19,154 511,568 516,200
EBAY INC....oiiiiii e 211,130 4,456,719 8,869,571
ECHO ENTERTAINMENT GROUP LTD........cccccoeiiiiiiiiiiniieen, 28,139 121,194 123,452
ECHOSTAR CORP......ooiiiiiiiiiiii e 6,496 115,570 171,624
ECOLAB INC....coiiiiiiiiiii e 60,632 3,007,371 4,155,111
ECOPETROL SA.. ..o 5,415 301,704 302,103
EDENRED.......otiiiiiiic e 8,592 239,159 243,643
EDF EURO.5....coiiiiiii e 15,059 581,500 335,391
EDION CORP NPV......ooiiiiiiiiiiiiiiicii i 3,400 29,203 17,002
EDISON INTERNATIONAL......oooiiiiiiiiiiiie e 61,644 2,095,921 2,847,953
EDP ENERGIAS PORTUGAL.........coociiiiiiiiiiiiiec i 119,608 436,794 282,934
EDWARDS LIFESCIENCES CORP.........ccoovciiieiiieee. 18,994 757,774 1,962,080
El DU PONT DE NEMOURS & CO..........cocvvviiiiieinen. 277,065 10,913,196 14,011,177
EISAI CO Y50.. ..ottt 9,573 362,937 418,721
EL PASO ELEC CO COM NEW.......cccviiiiiiiiiiiiciice e 18,750 355,838 621,750
ELAN CORP ORD EURO.05. 19,036 193,684 277,813
ELAN CORP PLC.....coiiiiiiiiiiiiciiicieccie e 9,180 108,447 133,936
ELBIT SYSTEMS ILS1......... R 897 43,158 30,672
ELDORADO GOLD CORP.......cccvviiiiiiiiiiiiciicc e 42,360 663,933 521,060
ELEC & ELTEK INTERNATIONAL CO.....vvvviiiiiiiiiieiieeeen 1,000 1,361 2,650
ELEC POWER DEV NPV.....ooiiiiiiicceee e 7,343 196,400 192,249
ELECTROLUX AB SER 'B' NPV.......ccociiiiiiiiiiiice e, 9,106 202,263 180,737
ELECTRONIC ARTS INC......coiiiiiiiiiiiiii e 52,659 918,067 650,339
ELEKTA SER B NPV.. ..o 5,509 246,494 251,570
ELILILLY & CO.oiiiiiiiiccciicicc e 190,976 6,883,801 8,194,780
ELISA CORPORATION......ciiiiiiiiiiieiiie e 8,917 194,169 179,700
ELITEGROUP COMPUT TWDI10.......ccccviiiiiiiiiiiciiiiee e 95,000 25,485 39,100
EMC CORP/MASSACHUSETTS......cociiiiiieie e 452,743 7,267,047 11,603,803
EMCOR GROUP INC COM......ccocoiiiiiiiiiiiic i 44,250 851,995 1,231,035
EMECO HOLDINGS LIMITED NPV.....ococoiiiiiiiiiiiiniecieees 131,315 84,902 117,779
EMERSON ELECTRIC CO.....ocvvviiiiiiiiiiiiiciiicciec i 181,119 7,782,406 8,436,523
EMMI AG CHF10 (REGD).......cocouiiiiiiiiiiiiieeiiee e 24 3,468 4,917
EMPEROR CAPITAL GROUP LTD HKD1.........cccooviviiiiiinee, 186,000 7,429 7,074
EMPEROR ENTERTAINMENT HOTEL.......cccccoiiiiiiiiiiiiiiiees 85,000 6,657 15,013
EMPIRE CO LTD...citiiiiiiiiiieieee et 10,531 447,699 554,312
ENAGAS SA EURL.50.......cociiiiiiieiiiie e 11,215 233,923 204,520
ENBRIDGE INC........oiiiiiiiiiicee e 64,954 2,125,915 2,590,642
ENCANA CORPORATION......cciiiiiiiiiiie e 75,242 1,996,488 1,564,697
ENDO HEALTH SOLUTIONS INC........ccocoiiiiiiiiiiiiciiiec s 38,561 873,204 1,194,620
ENDURANCE SPECIALTY HLDGS LTD.....ccceeiiiiiiiiiiieiiiees 7,212 251,451 276,364
ENEA AB SEKO.05.......cooiiiiiiiiiiiiiin i 917 5,430 4,517
ENEL EURL......oiiiiiiiiiiii e 822,492 4,630,388 2,653,298
ENEL GREEN POWER SPA EURO0.20... 109,641 254,481 173,647
ENERGEN CORP.........cccoiriiiiiiiiee, 30,997 1,173,200 1,398,895
ENERGIZER HOLDINGS INC.... e 60,174 4,168,329 4,528,094
ENERPLUS CORP.....coviiiiiiiiciiic e 12,291 301,960 157,699
ENERSIS SA......cooiiii 47,121 971,335 881,163
ENGHOUSE SYSTEMS LTD....ccooiiiiiiiiieiiiiee e 5,100 68,118 67,787
ENTFEUR. ..ottt 326,277 7,665,061 6,947,957
ENQUEST PLC....ciiiiiii e 70,472 137,158 119,043
ENSIGN ENERGY SERVICES INC.........coooiiiiiiiiiiiinice, 36,700 660,524 503,997
ENTERGY CORP......cooiiiiiiiiiiciie e 33,728 2,679,874 2,289,794
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ENTERTAINMENT ONE LTD....ocooviiiiiiiiiiiiiciiiic i, 2,350 7,349 5,732
ENVIVIO INC.....oooiiiiiiiiiii e 18,750 168,750 120,188
EOG RESOURCES INC.......oooiiiiiiiiciiiiiecciin i, 52,955 4,519,735 4,771,775
EPISIL TECHNOLOGIES INC TWDI10........cociiiiiiiiiiiiiiciiieeee 2,029 1,077 689
EQT CORPu...oooiiii i 25,504 968,373 1,367,780
EQUIFAX INC. ..ottt 21,267 633,989 991,042
EQUINIX INC ...ttt 10,365 1,028,794 1,820,612
EQUITY LIFESTYLE PROPERTIES IN.......cococviiiiiiiiiiiiiee 8,064 532,943 556,174
EQUITY RESIDENTIAL......coiiiiiiiiii e 58,542 2,228,572 3,650,679
EREGLI DEMIR CELIK TRYL...ooiiiiiiiiiieee et 62,090 82,077 69,000
ERGYCAPITAL SPA NPV.....ooiiiiiiiiiiii e 262 402 56
ERICSSON (L.M.). i 336,713 3,751,714 3,075,706
ERIE INDEMNITY CO....oooiiiiiiiiiiiiciiie e 6,081 282,617 435,460
ERSTE GROUP BANK AG........ccooiiiiiiiiiniiiiic s 8,137 283,580 154,326
ESPRINET SPA......oiii e 1,109 4,559 4,498
ESSEX PROPERTY TRUST INC.......ccccoiiiiiiiiiiiiiiiec, 7,611 800,211 1,171,485
ESSILOR INTERNATIONAL EURO.18... 7,704 628,724 716,637
ESTEE LAUDER COS INC/THE............. 69,756 2,018,559 3,775,195
ESTERLINE TECHNOLOGIES CORP....... 12,750 454,746 794,963
ETHAN ALLEN INTERIORS INC 19,500 634,463 388,635
EULER HERMES SA..........occoiiiiiiie 3,707 322,603 239,923
EURASIAN NATURAL RESOURCES.. 33,631 393,118 219,117
EURAZEOQ.......oiiiiiiiiie e 914 2,880 1,756
EURAZEONCE NPV....oooiiiiiiiii e 1,079 62,140 41,463
EUROPACORP.......cociiiiiiiiic e 629 3,235 1,772
EUTELSAT COMMUNICATIONS.........ccooiiiiiiiiiiicie s 5,003 183,739 154,060
EVERCORE PARTNERS INC.......cccoiiiiiiiiiiiiic s 46,500 1,314,732 1,087,635
EVEREST RE GROUP INC COM.........cocoiiiiiiiiiiiiicicc e 15,415 1,261,075 1,595,298
EVEREST TEXTILE TWD10.......cccoiiiiiiiiiiiiiiiieeciee e 63,000 19,799 17,666
EVERGRANDE REAL ESTATE GROUP L.........ccceiiiiiiiiiins 238,000 137,901 120,582
EVRAZ PLC....oiiiiiii s 12,681 56,509 51,852
EXCO RESOURCES INC......cccooiiiiiiiiiiiiic e 20,543 277,578 155,921
EXCO TECHNOLOGIES LTD......coiiiiiiiiiiiiiiiiieeiee e 3,200 14,832 15,193
EXELIS INC....c.iiii e 49,837 557,691 491,393
EXELON CORP.....ooiiiiiiiiiiii e 162,338 7,530,102 6,107,156
EXOR SPA EURL......ooiiiiiiiiiic 2,811 73,520 60,323
EXPEDIA INC.. ..ot 26,211 541,197 1,259,963
EXPEDITORS INTERNATIONAL OF WA ......cccooiiiiiiii, 37,934 1,393,401 1,469,943
EXPERIAN PLC ORD USDO.10........cccciiiiiiieiiiiiee e 217,983 2,332,415 3,078,768
EXPRESS SCRIPTS HLDG CO.......ccccceiiiiiiiiiiiicciieeiecn 157,086 7,654,657 8,770,111
EXTENDICARE REIT....ccoiiiiiiiiiiiiiiii e 600 4,795 4,285
EXTRA SPACE STORAGE INC........coociiiiiiiiiiiiiciie 21,058 609,576 644,375
EXXON MOBIL CORP........coiiiiiiiiiieiiiie e 1,057,914 75,691,211 90,525,701
FS NETWORKS INC......ccviiiiiiiiiiiiii e 24,626 2,002,539 2,451,765
FABER GROUP BHD........ccoiiiiiiiiiiiiiiii e 1,100 444 540
FACEBOOK INC......ccooiiiiiiiiiiiii e 86,886 2,845,036 2,703,892
FACTSET RESEARCH SYSTEMS INC........ccoooiiiiiiiiiicce, 8,636 539,735 802,630
FAIRCHILD SEMICONDUCTOR INTERN........ccccciiiiiiiiiiiinens 21,155 170,152 298,286
FAIRFAX FINANCIAL HOLDINGS LTD.....coociviiiiiiiiie e, 748 297,960 295,796
FAIRFAX MEDIA LTD NPV......ooiiiiiiiiiiiiiiicii i 84,654 90,428 48,160
FAITH INC JPY50000..........ccoevrrrvrennnn. 43 4,615 4,726
FALCO SD HOLDING CO LTD JPY50......ccccocvvviiiiiiiiiiiciinen, 600 6,914 7,219
FAMILY DOLLAR STORES INC.......ooociiiiiiiiiiiieiiee e, 16,040 520,108 1,066,339
FAMILYMART Y50ttt 18,075 674,376 826,842
FANUC CORP......ooiiiiiiiiiii it 13,382 1,968,860 2,171,913
FAR EASTONE TELECOM TWDI10.......coooviiiiiiiiiiiiieeiiieecne, 100,000 189,260 216,497
FARO TECHNOLOGIES INC.......ccoiiiiiiiiiiiiiiiieeeec e 20,250 851,738 852,120
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FAST RETAILING CO LTD Y50 5,640 944,689 1,122,487
FASTENAL CO...ooiveeeoeeeeeeeeee e 113,527 3,940,954 4,576,273
FAURECIA. ..o s 1,213 31,374 20,089
FEDERAL REALTY INVESTMENT TRUS.......oooivvroreereseennnnnn. 10,582 736,585 1,101,480
FEDERAL SIGNAL CORP........vveeeeeeeeeeseeseee e eeeeeeeeeseesee 69,000 420,333 402,960
FEDERATED INVESTORS INC.....ovoovereeee oo 15,210 338,905 332,339
FEDEX CORP.......ovooveeeeeeeeeeeeeeeeeeeeeeeeeeeeee e 82,560 6,587,749 7,563,322
FEI COMPANY ...t 20,250 489,446 968,760
FERREXPO PLC ORD GBPO.........o.ooveiveeeeeeieeeeeeeeeeseeeseeenee. 2,061 9,985 6,957
FERROVIAL SA EURD.2.....ooiveieeeeeeeeeeeeeeeeeeeee e 15,283 184,419 172,362
FERTILIZANTES HERINGER SA COM........covoivrivrseesereesreens 5,600 41,743 34,597
FIAT INDUSTRIAL EURL.57....cveoeeoeeeeeeeeeeseeeseeeeseeeeesseenee. 51,648 595,575 507,310
FIAT INDUSTRIAL SPA......oooveeeeeeeeeee oo eseeeeeeeesee e 41,850 0 655
FIAT SPA EURB.58......eoeeoeeeeeeeeeeeeeeeeeee e eseeesseeseee e 42,959 294,489 216,324
FIDELITY NATIONAL FINANCIAL IN......ovvooeeeeeeeeeeeeseeeee e 36,952 546,997 711,696
FIDELITY NATIONAL INFORMATION........oveiveeereeeerreerserneene. 83,715 2,716,164 2,853,007
FIDESSA GROUP ORD 10P...........ovoiverieeoseeeseeeeseeeseeseseeesenon 293 7,349 7,123
FIELDS CORP NPV................ 5 8,785 8,660
FIFTH THIRD BANCORP. ......oovooeeeeeeeeeeeeeee oo 219,748 2,486,430 2,944,623
FINMECCICA SPA EUR 4.40..........ooviooeeeeeeeeeseeeseeeee e 100,696 1,140,675 406,367
FINNING INTERNATIONAL INC................ 6,487 170,868 150,681
FIRST CITIZENS BANCSHARES INC/... 849 141,035 141,486
FIRST HORIZON NATIONAL CORP.......coveovereeereereeseseeresenen 41,911 447,135 362,530
FIRST MIDWEST BANCORP INC DEL......ccoververeererrerersernrenne. 90,000 1,415,203 988,200
FIRST NIAGARA FINANCIAL GROUP...........ovvoovoeeeereeseerenenn. 58,456 728,391 447,188
FIRST PACIFIC CO US$0.01L........oveeeeeeeeeeeeeeeeeeeeeeeseeeeeeee, 90,132 94,665 93,074
FIRST QUANTUM MINERALS LTD....vvvooveeereeeresee e 104,253 1,897,352 1,840,751
FIRST REPUBLIC BANK/SAN FRANCI. .......vvveerveereereeerereeeeenn. 16,909 552,506 568,142
FIRSTENERGY CORP......ccooooveieeeeeeeeeeeeeseeeeeeeeeeereeses e 79,659 3,671,148 3,918,426
FIRSTSERVICE CORP/CANADA........vveiveeeeeeeerseesseeseresereenes 1,250 36,491 34,963
FISCHER(GEORG) AG CHFLO(REGD)........o.vveiveeeerrresrrnnns 33 11,833 11,375
FISERV INC..ooovevee et 28,103 1,330,211 2,029,599
FISHER & PAYKEL APPLIANCES........ovvoovoeeeeee oo, 7,484 3,749 3,278
FLEETCOR TECHNOLOGIES INC.....oeovereeeeeeeeeeeseeeeeeeseeeeeeon. 29,095 985,419 1,019,489
FLETCHER BUILDING NPV.........oviveeeoeeeseeeseeeeeeeeeseeesee. 25,783 161,393 121,645
FLIR SYSTEMS INC...oooooveoeeoee oo 117,682 2,551,898 2,294,799
FLOWERS FOODS INC......vvoveoeeeereeeseeeeeeeeeeeeeeeseeseeseee s 48,550 778,477 1,127,817
FLOWSERVE CORP.......ccooooivvooovoeeoseoeeeeeeeeseeeesee e 19,288 1,758,029 2,213,298
FLUOR CORP.......otvoieeeeeoeeeeeeeeseeeseeeeeeeseeeeeeessesee e 83,028 4,632,153 4,096,602
FIMC CORP.......oovoeeeeeeeeeeeee e eee e 34,447 1,201,604 1,842,226
FMC TECHNOLOGIES INCi...ooeveeeeeeeeeeeeeeseeeee e 101,741 3,691,436 3,991,299
FONCIERE DES REGIO EURZ.......ooveiveevereeeoseeeeeeeseeeseseeeeeon 932 80,284 66,991
FOOT LOCKER INC.....ovvoevoeeeeeeeeeeeeee e 27,005 341,713 825,813
FORBO HLDGS AG CHFO.1 (REGD).......evvereererreresererserereo. 21 11,826 12,003
FORD MOTOR CO......ovververeeeeeeeeeeeeeeeeeseee e ene s 908,410 9,011,546 8,711,652
FORD OTOMOTIV SANAYI AS......ooveeeeeeeeeeeeseeeeeeeeeeeseessee. 20,314 168,320 184,193
FOREST CITY ENTERPRISES INC......ovvevveiveeeeeeeeeeseeeseesnena. 23,552 247,302 343,859
FOREST LABORATORIES INC......ovvueeeeeeeieeeeeeeeeeeeeeeeseeenen 57,235 1,637,293 2,002,653
FORHOUSE CORP TWDI0..........ocoivemeeeeeeeeeeseeesssseeeeeeesereseenn 91,000 56,994 49,786
FORMPFACTOR INC.....ovvorvereeseeeseeeeeeeeseseeeeeeeeseeeeesene e 29,329 473,616 189,759
FORMOSAN RUBBER GP TWD10.........ovoivereeeereereeseerseenenn 93,000 62,943 61,305
FORTESCUE METALS G NPV....coooovoiveeeeeseeseseesenns 98,222 531,172 493,344
FORTINET INC...coeeoeeeeeeeee e 22,940 585,102 532,667
FORTIS INCicoooeeeeeeee et 11,921 372,507 377,585
FORTUM OYJ FIM20.........ooooieeieeeeeeeeeseeseeeeeeeeeeeseeseseneeeee 27,839 747,866 528,876
FORTUNE BRANDS HOME & SECURITY ....ccoocooveeveeirnrrsneenne. 26,451 266,511 589,064
FORUM ENERGY TECHNOLOGIES INC......ovveoveeerereererreenene. 7,500 150,000 147,675
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FOSSIL INC......oiiiiiii s 9,053 407,619 692,917
FOSTER WHEELER AG COM........cccciiiiiiiiiiiiciii e 5,841 189,680 100,845
FOUNTAIN SET HLDGS ORD HK$0.20........cccevuierieirienneenieens 38,000 6,400 4,213
FOXCONN INTERNATIONAL HLDGC LT......ccociiiiiiiiiiiiiice, 324,850 201,788 117,680
FRANCE TELECOM EURA..........oooiiiiiiiiiiii i, 261,725 5,276,791 3,445,974
FRANCO-NEVADA CORPu.....cociiiitiiiieeieeeee e 27,547 1,129,147 1,244,067
FRANKLIN RESOURCES INC......cccviiiiiiieiiiiceiec e 27,988 2,459,883 3,106,388
FRAPORT AG NPV... .ottt 1,391 90,019 74,873
FRASER & NEAVE SGDO.2........cc.ccoiiiiiiiiiiiiiice e 58,987 306,406 325,946
FRASERS COMMERCIAL TRUST.......cooiiiiiiiiiiiiiiieicecee 15,000 10,055 11,841
FRED OLSEN ENERGY ASA SHS......ooiiiiiiiieiiiie e 76 3,150 2,713
FREDS INC CL A .ot 31,500 480,606 481,635
FREEHOLD ROYALTIES LTD.....ooviiiiiiieiiiceie e 2,100 43,001 37,985
FREEHOLD ROYALTIES LTD....cuviiiiiiiiiiiiiiieeeeeiieeeee e 1,300 26,569 23,515
FREEPORT-MCMORAN COPPER & GOLD...........cocoeveiiiiieenn. 215,718 6,896,709 7,349,512
FREESCALE SEMICONDUCTOR LTD.......cccoeiviiiiiiiiiciiieee, 8,336 132,266 85,444
FRESENIUS MEDICAL CARE AG & CO.... 16,167 952,223 1,145,449
FRESENIUS SE & CO KGAA................. 13,431 1,142,291 1,393,908
FRESH MARKET INC/THE 24,717 975,289 1,325,573
FRESNILLO PLC......covviiiiiiiiiiieeeeeeiee 6,792 172,506 155,213
FRONTIER COMMUNICATIONS CORP....... TP 190,572 1,514,554 729,891
FUBON GROUP CO LTD TWDI10.......ccoiiiiiiiiiiiiiiiiieiiieesiieeee 1,295,739 966,994 1,292,054
FUGRO NV CVZ EUROO.05... 5,611 374,745 339,868
FUJI ELECTRIC CO LTD.....coiiiiiiiiiiiiiciiiec e 21,585 61,085 52,211
FUJI HEAVY LTD Y50.....cciiiiiiiiiiiiie i 69,397 512,474 554,028
FUJI KIKO CO LTD JPY50......coiiiiiiiiiiiiiiiiiccicc e 2,000 6,524 7,219
FUJI MACHINE MFG CO LTD...ccoiiiiiiiiiciiiiieeiee e 2,200 42,991 38,601
FUJIOIL CO Y50.....ceiiiiiiiiciiiii e 43,200 617,794 563,620
FUJI SOFT INC JPY50......ciiiiiiiiiiiiiiiii e 1,400 26,510 23,301
FUJI UNIVANCE CORP JPY50.......cccoiiiiiiiiiiiiiiicciiee i, 800 3,535 2,968
FUJIFILM HOLDINGS CORP NPV......cccooiiiiiiiiiieiiine e 29,030 823,298 545,017
FUJIMORI KOGYO CO JPY50......cccoiiiiiiiiiiiiiiiecciiec e 500 6,141 9,350
FUJIETEC Y50, ..t 1,000 5,291 6,354
FUJITSU KIDEN JPY50.......ccoiiiiiiiiiiiiiiiciieiicciec e 1,600 11,590 9,766
FUJITSU NPV 233,557 1,200,292 1,109,388
FUKUDA DENSHI CO LTD.....cocooiiiiiiiiiiiiiieccceciee e 700 15,676 21,950
FUKUOKA FINANCIAL GROUP INC.........occviiiiiiiiiiiiiiines 155,924 656,796 605,796
FUKUSIMA INDS CORP JPYS50.......ccccoiiiiiiiiiiiiciiiic e 1,400 16,103 19,564
FUKUVI CHEM IND JPY50.......ccciiiiiiiiiiieiiie e 2,000 10,070 9,625
FULTON FINANCIAL CORP......cccviiiiiiiiiiiieccicie e 108,333 1,076,353 1,082,247
FURUKAWA ELECTRIC CO LTD....cocviiiiiiieiiiiie e 23,840 77,072 55,873
FURUNO ELECTRIC CO Y50.....cccccoiiiiiiiiiiiciiiinciieee e, 600 3,080 2,639
FURUSATO INDUSTRIES NPV.......cooiiiiiiiiiiiiiiciiiee e 2,000 14,380 19,877
FUSION-IO INC.....oiiiiiiiiiiiii e 11,208 231,540 234,135
FUTABA INDUSTRIAL Y50......ccciiiiiiiieiiiie e 3,500 23,368 18,248
G&KSVCSINCCLA ... 12,750 442,272 397,673
G4S PLC ORD GBPO.25........coiiiiiiiiiiiieiie e 53,442 234,474 233,945
GAJAH TUNGGAL TBK PT S 654,500 118,777 158,530
GALAXY ENTERTAINMENT GROUP LTD 314,487 670,963 776,806
GALP ENERGIA SGPS EUR1. P 14,523 254,032 184,304
GAM HOLDING LTD.....ccccovviiririiienien, 22,082 320,212 246,133
GAMECARD-JOYCO HOLDINGS INC.......... R 700 8,364 11,580
GAMES WORKSHOP GROUP ORD 5P........cccccciiiiiiiiiiicc 1,336 9,593 11,944
GAMESTOP CORP......ooociiiiiiiiiccii 64,173 1,588,269 1,178,216
GANNETT CO INC.. .ottt 80,000 1,018,429 1,178,400
GAP INCITHE. ...ttt 103,156 2,047,227 2,822,348
GARDNER DENVER INC.......cooiiiiiiiiiiiiiie e 8,291 302,526 438,677
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GARMIN LTD.coiiiiiiiiiiiiiiie i 19,263 746,549 737,580
GARTNER INC.....ooiiiiiiiiii e 15,462 442,005 665,639
GAS NAT SDG SA EURL.......oviiiiiiiiiiiiicciii i 21,740 375,369 278,788
GATX CORP....ooviiiiiicci 7,766 226,414 298,991
GAVAZZI (CARLO)HLD'B'CHF50(BRY)......cccicviiiiiiiiiiiiiieiiiieee 36 9,894 7,265
GAZPROM OAO-SPON ADR.......cciiiiiiiiiiiicc e 259,394 3,118,381 2,446,085
GDF SUEZ EURL.......oiiiiiiiiiiie e 150,352 5,151,713 3,578,533
GEA GROUP AG NPV......ooiiiiiiiiiiiiii e 41,301 1,127,415 1,099,101
GEBERIT CHF0.10 (REGD) (POST ...ttt 3,315 651,464 653,894
GECINA EURT7.50......cccoiiiiiiiiiiiiiic i 829 95,537 73,906
GEM DIAMOND ORD USD 0.01 (WI)..ooiiiiiiiiiiiieiiiiie e, 1,730 7,428 5,318
GEMALTO EUR L...ciiiiiiiiiiieiee e 8,875 485,969 637,363
GENERAL CABLE CORP......cociiiiiiiiiiiiiceccee s 8,249 206,053 213,979
GENERAL DYNAMICS CORP......cccvviiiiiiiiiiicciic e 63,202 4,066,790 4,168,804
GENERAL ELECTRIC CO....cvviiiiiiiiiiiiiee e 2,346,962 42,889,988 48,910,688
GENERAL GROWTH PROPERTIES INC........cccccoiiiiiiiiiien, 99,743 1,414,097 1,804,351
GENERAL MILLS INC.....coooiiiiiiiiiciieee R 149,988 5,140,027 5,780,538
GENERAL MOTORS CO.. 126,883 3,760,197 2,502,133
GENESCO INC COM........ 15,000 465,534 902,250
GENPACT LTD........... 20,975 290,931 348,814
GEN-PROBE INC.......ooiiiiiiiiiiii e 7,532 338,232 619,130
GENTEX CORP.......ovvviiiiiiiiiiiiieeeeis 102,004 2,301,285 2,128,823
GENTING SINGAPORE PLC USDO0.10.......cccciiiiieiiiiieiiieeee 230,707 338,553 256,786
GENUINE PARTS CO....ovviiiiiiiiiiiiicciicc e 38,933 1,843,174 2,345,713
GENWORTH FINANCIAL INC......coiiiiiiiiiiiiiiiicee s 81,535 751,725 461,488
GENWORTH MI CANADA INC........cciiiiiiiiiiiiec e 25,900 516,827 468,484
GEO HOLDINGS CORPORATION.......coiiiiiiiiiiiiiiiiie e 436 513,252 484,141
GEODESIC LTD INR2Z.....cociiiiiiiiiiiiiiic e 72,051 132,823 47,617
GESCO AG NPVt 163 13,790 12,415
GET SA EURO0.40 (POST....coiiiiiiiiiiiiiiie e 21,231 193,678 172,436
GETINGE AB SER'B'NPV......cociiiiiiiiiiiie s 7,584 195,886 187,886
GIGA-BYTE TECHNOLOGY CO TWDI10........ccocvviiiiiiiiiiiecinen, 146,000 132,366 138,989
GILDAN ACTIVEWEAR INC......ccooiiiiiiiiiiiii e 18,072 400,284 497,248
GILDEMEISTER AG NPV.....coiiiiiiiiiiiiiiiecen e 2,400 46,532 37,782
GILEAD SCIENCES INC......ooiiiiiiiiiiiiieii e 178,762 7,874,187 9,166,915
GIMV NPV 699 33,084 31,890
GIVAUDAN AG CHF10......coiciiiiiiiiiiiiine i 318 316,393 312,288
GJENSIDIGE FORSIKRING ASA........cciiiiiiiiiiii i 7,574 92,168 88,106
GKN ORD GBPO.0T.......iiiiiiiiieeiicciec e 268,922 778,761 761,754
GLAXOSMITHKLINE ORD GBPO.25..........cocoiiiiiiiiiiiiicieecs 694,836 14,456,572 15,769,631
GLENCORE INTL PLC ORD USDO.01......cccvviiiiiiiiiiiie i 52,426 374,323 243,024
GLOBAL BIO-CHEM TE HKDO.10.........cociiiiiiiiiiiciiine e, 22,000 5,027 3,148
GLOBAL BRANDS MANUFACTURE LTD.....ccccceoviiiiiiiieiine 86,000 43,762 36,835
GLOBAL LOGISTIC PROPERTIES LTD......cccccvviiiiiiiiiiieciiene 230,265 377,426 379,897
GLOBAL PAYMENTS INC.....ooiiiiiiiiiiiiie e 44,425 1,480,551 1,920,493
GLOBAL SOURCE LTD SHS......ccooiiiiiiiiiiiicc e, 1,278 12,294 8,435
GLOBE TELECOM INC.....ooiiiiiiiiiiiiieiiic e 2,960 77,182 78,329
GLORIOUS SUN ENTERPRISE.... 50,000 18,621 15,406
GN STORE NORD DKKA4.......ocooiiiiiiiiieiiiie e 1,387 16,532 16,775
GNC HOLDINGS INC......cviiiiiiiiiiiiiii i 15,998 593,045 627,122
GOLAR LNG LIMITED SHS.... 12,937 457,218 487,725
GOLD PEAK INDS HKDO0.50...... IR 1,117 147 105
GOLDCORP INC......iiiiiiiiieiiiie e 52,017 2,462,149 1,955,772
GOLDEN AGRI RES USDO.025..........cooocviiiiiiiiciiiiicieeeieee 379,804 212,293 200,875
GOLDEN STAR RESOURCES LTD......ccooiviiiiiiiiieiiiie e 34,349 147,493 39,845
GOLDMAN SACHS GROUP INC/THE........cccceiiiiiiiiiiieiiciis 114,207 15,032,713 10,947,883
GOODMAN FIELDER NPV......cocoiiiiiiiiiiiiiiiie e 360,454 332,793 203,216
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GOODMAN LTD..cuiiiiiiiiiiiiiiiie it 58,608 205,889 220,479
GOODRICH CORP.......ooiiiiiiiiiii 20,833 1,162,288 2,643,708
GOODYEAR TIRE & RUBBER CO/THE..........cccceiiiiiiiiicee, 59,193 626,497 699,069
GOOGLE INC.....coiiiiiiiiiiiii i 55,188 25,842,947 32,012,903
GP BATTERIES INTL SG$0.80.........cciiiiriiieiieiiieniieaiee e 13,000 16,515 10,159
GPO SIMEC SA SER'B'NPV.....ccciiiiiiiiiiiiiiinn 52,600 149,032 163,294
GPT GROUP ...ttt 141,967 428,555 478,772
GRACO INC ..ottt 32,821 1,006,070 1,512,392
GRAFTECH INTERNATIONAL LTD.....coviiiiiiieiiiiciiee e 369,704 4,432,142 3,567,644
GRAMMER AG NPV....oiiiiiiiiiiee e 132 3,014 2,308
GRANGE RESOURCES NPV POST.......cocoiiiiiiiiiiiieeiece e 54,847 30,522 29,235
GRANITE REAL ESTATE INC.....ooiiiiiiiiiiiiiecceeieiee s 2,454 85,327 83,215
GRASIM IND INRLIO DEMAT .....coiiiiiiiiiiiciiee e 4,468 206,273 211,329
GREAT EAGLE HLDGS HKO.50........ccccciiiiiiiiiiiiciiiieiec e, 44,000 92,412 112,200
GREAT PLAINS ENERGY INC......coooiiiiiiiiiiiiiiic i 22,628 413,232 484,465
GREAT WALL MOTOR COMPANY LTD......ccccvvviiiiiiiiiiiiiiiine 67,500 120,510 133,837
GREAT WEST LIFECO INC BN 10,798 269,819 233,765
GREE INC NPV....coiiiiiiiiiiiiii e 3,558 73,060 70,500
GREEN MOUNTAIN COFFEE ROASTERS.........ccccciiiiiiiiie 26,230 781,265 571,289
GREIF INC ..o 5,210 242,820 213,610
GRIFOLS SA EURO.S............. 14,030 265,401 355,917
GROUPE BRUXELLES L NPV.....cooiiiiiiiiiiiiiie 3,054 252,875 207,349
GROUPE PARTOUCHE EUR2.. 1,724 7,924 2,013
GROUPE STERIA EURL.......coooiiiiiiiiie 1,476 27,974 22,833
GROUPON INC.....ooiiiiiiiiiiiie e 7,168 158,079 76,196
GRUMA SAB DE CV SER'B'NPV......ccociiiiiiiiiicii 42,300 71,466 103,152
GRUPA LOTOS S A PLNL.OO(CA)...cctieiiieiierrienieeeiee e 3,793 66,600 31,710
GRUPO KUO SAB DE CV SER'B'NPV........ccccviiiiiiiiiiiinciee 800 1,030 1,519
GRUPO MEXICO SAB DE CV.....oooiiiiiiiiiiiiiiieiecie e 218,300 654,411 643,718
GRUPO MODELQO SAB DE CV MXP.......coovviiiiiiiiiiiiicciiiecs 15,600 109,735 137,062
GS YUASA CORP NPV....coiiiiiiiiiiiiiii s 13,422 77,459 60,894
GT ADVANCED TECHNOLOGIES INC.......cccooviiiiiiiiniiiince, 72,800 767,994 384,384
GUBRE FABRIKALARI TRY L.ttt 13,879 111,741 97,453
GUESS? INC...ooiiiiiiiii e 78,243 1,852,634 2,376,240
GUIDE EXPLORATION LTD...ooiiiiiiiiiiie i 13,735 52,013 21,961
GUJARAT ALKALIES INRLO......cooiiiiiiiiiiiiiicicie e 313 702 686
GUJARAT NARMADA VA INR1O......ccooiiiiiiiiieiiiiiiiiee s 85,763 157,846 130,945
GUJARAT STATE FER INRLO.......cceiiiiiiiiiiiiiii s 40,687 164,566 306,856
GULLIVER INTERNATIONAL JPYS50......ccciiiiiiiiiiiiiiie s 350 11,462 11,181
GUNMA BANK Y50....cciiiiiiiiiiiiiie e 14,346 74,763 67,604
GUOCOLEISURE LIMITED USDO.20........cccceiiiiiiiiiiiieiieeee 7,000 3,474 3,288
GWANGJU SHINSEGAE KRW5000...........cocoviiiiiiiiiiiieeiiieee 714 78,184 128,418
H&E EQUIPMENT SERVICES INC.......cccooiiiiiiiiiiiieieceee 45,000 604,171 676,350
H&R BLOCK INC.....oiiiiiiiiiiiiiice e 101,234 1,731,299 1,617,719
H&R REAL ESTATE INVESTMENT TR.....oooviiiiiiiiiiiceeee 3,180 73,495 76,424
H.LLS.CO JPYS0.....cciiiiiiiii i 1,700 32,736 60,338
H20 RETAILING CORP Y50.......ccciiiiiiiiiiiiiiiiie i 12,000 102,305 119,865
HACHIJUNI BANK LTD/THE......cccoiiiiiiiiiiiiieceeee 15,355 84,913 79,479
HAEMONETICS CORP MASS COM.......cccoeiviiieiiiie e 24,750 1,213,145 1,834,223
HAKUHODO DY HLDGS INC NPV......... 885 48,350 58,342
HALLA ENGINEERING & CONSTRUCT........cccceiviiiiiiiieecie, 2,800 50,660 24,569
HALLIBURTON CO.........ccccocveenne 175,806 4,433,137 4,991,132
HAMAMATSU PHOTONICS NPV 2,707 97,165 91,127
HAMMERSON ORD 25P REITS.........ocoiiiiiiiiiiieiec, 47,684 322,392 331,245
HAN WHA KSWNS5000........cccciiiiiiiieiiiiie e 21,631 817,333 531,639
HANA FINANCIAL HOLDINGS.........cooiiiiiiiiieieieeee e 38,890 1,226,133 1,229,160
HANESBRANDS INC.......ooiiiiiiiiiiiiciiie e 16,166 307,658 448,283
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HANG FUNG GOLD TEC HKDO.10.........cccuiiiiiiiiiiiiiieece s 42,635 7,434 3,573
HANG LUNG GROUP LTD.....ccccooiiiiiiiiiiiiiiiiciie s 33,220 213,327 203,641
HANG LUNG PROPERTIES LTD.....cccoiiiiiiiiiiiiiiiiiiiiicecceis 154,000 593,331 520,160
HANG SENG BANK HKS$5........ooiiiiiiiiiiieececeeee e 28,970 420,300 395,885
HANKUK PAPER MFG KRWS5000...........ccceiiieiiiiiiiiicee s 1,810 37,846 29,552
HANKYU HANSHIN HOLDINGS INC........ccccoiiiiiiiiiiiiiien 42,885 207,344 216,064
HANNOVER RUECKVERSICHERUNG AG...........ccocoveiiiieeen. 2,287 126,554 136,090
HANOVER INSURANCE GROUP INC/TH.........cccooiiiiiiiiiciiene 7,472 316,183 292,379
HANVIT | & B KRWS5000.........cccoiiiiiiiiieiiiieeiiiieeciee e 183 4,400 4,234
HANWELL HOLDINGS LTD....ovviiieiiiiiiieieiee e 23,000 5,454 5,265
HANWHA SECS KRWS5000...........cooiiiiieiiiieeiiieee e 10,760 47,357 38,518
HANWHA TIMEWORLD CO LTD....oeviiiiiiiiiiiiieieeeiiiiieee e 350 6,374 5,699
HAPPINET CORP NPV.....iiiiiiiiiiiiiieiiee e 1,800 10,429 17,935
HARLEY-DAVIDSON INC......ooiiiiiiiiiiiiiee e 62,917 1,983,131 2,877,194
HARMAN INTERNATIONAL INDUSTRIES........cccccoiiiiiiiiees 34,192 2,118,593 1,354,003
HARRIS CORP 35,536 1,510,698 1,487,182
HARSCO CORP......... B 25,897 703,512 527,781
HARTFORD FINANCIAL SERVICES GR..........cccciiiiiiiiiiines 85,302 2,010,302 1,503,874
HARVEY NORMAN HLDGS NPV.............. 20,124 51,587 40,225
HASBRO INC......oooiiiiiiiiiicii 19,138 629,089 648,204
HATTERAS FINANCIAL CORP.............. 16,245 472,283 464,607
HAWAIIAN ELECTRIC INDUSTRIES I... 16,010 356,433 456,605
HB FULLER CO.......... 33,000 566,302 1,013,100
HCA HOLDINGS INC 37,458 1,088,883 1,139,847
HCC INSURANCE HOLDINGS INC........cooociiiiiiiiiiine e 16,756 446,739 526,138
HCP INC. ... 79,607 2,547,271 3,514,649
HEALTH CARE REIT INC......cocoiiiiiiiiiic s 43,888 2,035,362 2,558,670
HEALTH MANAGEMENT ASSOCIATES ......cocoiiiiiiiiiiiiics 42,418 215,476 332,981
HEALTH NET INC....cooiiiiii e 13,809 245,533 335,144
HEALTHCARE SERVICES GROUP INC............cocviiiiiiiniiiinns 31,499 404,942 610,451
HEIDELBERGCEMENT AG.......cooiiiiiiiiiiiiiiecieciee e 26,675 1,560,304 1,278,417
HEIDRICK & STRUGGLES INTERNATL ......ccoviiiiiiiiiiiiccie 9,840 267,661 172,200
HEINEKEN HOLDING EURL.G.........coociiiiiiiieiiii e 12,065 508,547 540,788
HEINEKEN NV EURL.60........ccccvviiiiiiiiiiiiiciec e, 18,384 948,956 959,922
HELIX ENERGY SOLUTIONS GROUP I.......cocccviiiiiiiiiiiccien, 21,000 289,449 344,610
HELMERICH & PAYNE INC.........coooiiiiiiiiiis 19,207 672,900 835,120
HENDERSON LAND DEVELOPMENT CO.......cooooiiiiiiiiiieiiiins 73,909 479,913 406,379
HENKEL AG & CO KGAA NPV(BR)......cccooiiiiieiiiiieneeee e 6,444 335,370 358,022
HENNES & MAURITZ AB.....cccciiiiiiiiiiiiiii e 60,720 2,046,114 2,176,363
HENRY SCHEIN INC.......coiiiiiiiiiiiiee e 17,975 907,248 1,410,858
HERALD HLDGS USDO.OL.......cocciiiiiiiiieiiieeeiee e 45,000 6,894 5,163
HERBALIFE LTD USD COM SHS........cccoiiiiiiiiiiiiicie s 42,589 1,343,201 2,058,326
HERSHEY CO/THE.......coiiiiiiiiiiee e 25,458 1,061,706 1,833,740
HERTZ GLOBAL HOLDINGS INC.......cccoooiiiiiiiiiiiieeciec e, 45,248 429,625 579,174
HESS CORP.....ooiiiiiiiii e 74,506 4,313,429 3,237,286
HEWLETT-PACKARD CO.....ovviiiiiiiiiiiiieieeeeiriee e 482,811 19,295,544 9,709,329
HEXAGON AB.....coiiiiiiiiiiiie it 19,635 385,654 336,239
HHGREGG INC.......... P 48,750 971,145 551,363
HIAP SENG ENGINEER SGDO.1..... SN 10,179 5,084 2,250
HIGASHI NIHON HOUSE CO Y50.... 2,000 4,394 10,402
HIGH FASHION INTERNATIONAL... 16,000 5,948 5,466
HIGH RIVER GOLD MINES LTD...... T 6,000 5,181 6,768
HIGHLAND GOLD MINI ORD......covviiiiiiiiiiiieiice e 3,865 11,085 6,411
HILL-ROM HOLDINGS INC.......ccooiiiiiiiiiiiiiicicee e 10,294 240,775 317,570
HILLSHIRE BRANDS CO......cooiiiiiiiiiiieiiii e 36,142 876,600 1,047,757
HIMAX TECHNOLOGIES INC........cccoiiiiiiiiiiiiiicic s 40,880 61,082 76,650
HINDUSTAN LEVER INRL DEMAT .....ccooiiiiiiiiiiiicieeeieees 4,189 28,587 34,099
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HINO MOTORS Y50.......cciiiiiiiiiiiiiiiiiiiice i 28,659 183,355 205,451
HIROSE ELECTRONICS.........coooiiiiiiiiiic 3,856 393,047 378,883
HISAMITSU PHARM CO NPV.......occiiiiiiiiiiiine 2,329 96,505 114,421
HITACHI CHEMICAL Y50.......coiiiiiiiiiiiiiiiinciii e 3,983 70,385 62,099
HITACHI CONSTRUCTION MACHINERY.......ccoccoviiiiiiiiiiinn 4,083 89,399 75,939
HITACHI HIGH TECHNOLOGIES CORP.........cccceiiiiiiiiiiiee, 2,331 48,722 57,026
HITACHI METALS Y50......ciiiiiiiiiiiiiie e 77,684 942,024 918,110
HITACHI NPV ..o 1,084,405 5,666,992 6,618,690
HITACHI TRNSPT SYS Y50......ccciiiiiiieiiiieciiiie e 17,000 279,635 313,410
HIWIN TECHNOLOGIES CORP TWDI10.........cccceiiiiiiiiiienee, 13,000 134,463 131,370
HJI HEINZ CO..ooiiieee e 63,316 2,721,017 3,443,124
HKR INTERNATIONAL HK$0.25.......cccociiiiiiiiiieieee e 7,200 3,876 2,645
HKT TRUST / HKT LDt 371,217 223,219 290,490
HO BEE INVESTMENT SGDO.05..........cococviiiiiiiiiiiiiiiiiicciee 27,000 29,936 24,830
HO TUNG CHEMICAL C TWD10.......ccoeiiiiiieiiiiie e 1,517 410 838
HOCHTIEF AG NPV...oooiiiiiiii e 1,164 87,706 56,354
HOCK LIAN SENG HOLDINGS LTD.......ccociiiiiiiieiiiiie e 19,000 4,408 3,675
HOGG ROBINSON GROUP PLC........ccccooiiiiiiiiiiiiinciec i, 7,220 3,951 7,163
HOKKAIDO COCA-COLA BOTTLING CO.. 3,000 14,686 15,002
HOKKAIDO ELE POWER CO INC Y500.... S 11,452 185,335 147,689
HOKKAN HOLDINGS LIMITED Y50....... 4,000 8,299 12,332
HOKURIKU ELEC PWR CO INC Y500... 10,552 205,638 163,722
HOKURIKU GAS CO Y50.... 12,000 32,227 31,583
HOLCIM CHF2 (REGD).....ccoitiiiiiiiieiiiiee st 24,949 1,740,888 1,379,905
HOLD-KEY ELECTRIC TWD10.........cooiiiiiiiiiieiiiiie e 10,300 6,825 3,464
HOLLYFRONTIER CORP......cccooviiiiiiiiiciiiccccee 39,256 679,637 1,390,840
HOLMEN AB SEK50 SER'B'........cccciiiiiiiiiiiicii s 1,990 64,165 54,144
HOLOGIC INC......ooiiiiiiiiiiicii e 121,567 1,981,033 2,193,069
HOME CAPITAL GROUP INC.......ccoiiiiiiiiiiiiiiiceiee e 9,600 313,990 425,453
HOME DEPOT INC....ooiiiiiiiiiiei e 360,384 11,472,123 19,096,748
HOME PROPERTIES INC.......oooiiiiiiiiiiiii e 8,985 529,165 551,320
HOME RETAIL GROUP ORD GBPO.........ccccceeviiiiiiiiieiieccne, 233,218 823,610 309,642
HOMEAWAY INC.....ooiiiiiiiiiiii i 5,352 130,948 116,352
HON HAI PRECISION INDUSTRY CO......cccccooviiiiiiiiniiiiecnen, 176,000 635,858 526,498
HON HAI PRECISION-GDR REG S.........cocoiiiiiiiiiiiees 176,540 1,089,464 1,016,870
HON KWOK LAND INV HKDI......cooiiiiiiiiiiiecieee 4,000 1,029 1,377
HONDA MOTOR CO NPV......ooiiiiiiiiiiiiiiinciiiece s 136,457 4,650,959 4,701,345
H-ONE CO LTD...coiiiiiiiiiiiiiii i 300 1,278 3,207
HONEYWELL INTERNATIONAL INC.....ccoooiiiiiiiiiiiciiieeieeee 180,330 7,533,603 10,069,627
HONG KONG & CHINA GAS CO LTD.....ccceevviiiiiiiiciiiecciee 326,793 660,572 691,768
HONG KONG EXCHANGES & CLEARING...........ccocoiiiiiieenn. 38,862 774,606 551,103
HONG KONG FERRY (HLDGS) CO LTD.....cccceeoiiiiiiiiiiieeiens 9,000 8,353 7,414
HONG LEONG ASIA SGDO0.20.........cociiiieiiiiieiiiiie e 11,000 21,211 14,024
HONG LEONG FIN MYRIL.....ccoooiiiiiiiiiiiiiiccie e 27,300 65,822 105,228
HONG LEONG INDUSTRIES BERHAD.........ccccceoiiiiiniiiciieee 3,599 4,904 4,454
HOPEWELL HOLDINGS HKD2.50.........cccoviiiiiiiiiiiiciiicce, 21,465 60,836 61,156
HORIZON NORTH LOGISTICS INC......cccovviiiiieiiiiieieeee 2,349 14,240 13,387
HORMEL FOODS CORP.......cccocvviiiiiiiiiiiiecie 28,671 594,803 872,172
HORNBECK OFFSHORE SERVICES INC. 24,000 503,902 930,720
HOSPIRA INC......ooiiiiiiiiiiiiic e 27,355 1,114,100 956,878
HOSPITALITY PROPERTIES TRUST. 20,518 379,264 508,231
HOST HOTELS & RESORTS INC.... 141,049 1,646,670 2,231,395
HOTEL SHILLA CO KSWN5000..........cociiiiiieeiiiiee e 1,742 81,705 84,564
HOUSING DEVELOPMENT &....cooovviiiiiiiiiiiiiiiiiiecciiec s 28,051 41,851 43,683
HOWARD HUGHES CORP/THE.........cccccoiiiniieniene e 4,530 181,253 279,229
HOYA PENTAX HD CORPORATION........ccccviiiiiiiiiiicciecc 98,786 2,305,923 2,162,917
HSBC HLDGS ORD USDO0.50 (UK).......ccciovieniieiierrienee e 2,061,143 20,292,810 18,139,239
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HSBC HLDGS USDO0.50 HONGKONG..........ccceveiiiiiiiiiicneecs 17,200 141,577 152,002
HUBBELL INC......ooiiiiiiiiii e 12,615 612,368 983,213
HUDSON CITY BANCORP INC.......ccccooiiiiiiiiiiiiiieee s 87,558 1,192,424 557,744
HUGO BOSS AG......ooiiiiiiiiiiiicc e 3,876 337,250 382,882
HUHTAMAKI OYJ...ooiiiiiiiiiiii s 408 5,946 6,063
HULIC CO LTD....oiiiiiiiiiiiiiicccic e 9,124 50,464 49,971
HUMAN GENOME SCIENCES INC........ccocoeiiiiiiiiiiieiiecce 32,998 773,653 433,264
HUMANA INC . ...t 61,658 3,452,990 4,774,796
HUNTINGTON BANCSHARES INC/OH..........cccocvviiiiiiiiiice 263,034 1,445,138 1,683,418
HUNTINGTON INGALLS INDUSTRIES...........cccooeiiiiniiiiincen. 8,191 233,275 329,606
HUNTSMAN CORP......oooiiiiiiiiiiiic e 82,178 788,739 1,063,383
HUSKY ENERGY INC.....coiiiiiiiiiieeirineceee e 21,214 565,880 529,596
HUSQVARNA AB SER B NPV.....cccoiiiiiiiiiieiic e 15,252 100,279 71,925
HUSTEEL CO KRWS5000.........cccooiiiiiiiiniiinc e 1,030 15,299 21,178
HUTCHISON PORT HOLDINGS TRUST......cccooiiiiiiiiieiiiees 197,823 164,823 140,454
HUTCHISON WHAMPOA HKS$0.25.......ccccoiiiiiiieiiiecee 184,716 1,697,750 1,583,583
HWA SUNG INDUSTRIAL CO KRW5000..........ccccvviirriieiiiinnne 170 831 479
HYATT HOTELS CORP......oeiiiiiiiiiiiiiiiiicie e 7,488 252,516 278,254
HYDER CONSULTING ORD GBPO0.10... 1,201 7,074 7,723
HYOSUNG T&CKSWNS5000................... 4 37 191
HYSAN DEVELOPMENT HK$5 24,085 98,839 90,976
HYUNDAI MOTOR IB SECURITIES CO.... 4,860 63,571 55,587
HYUNDAI MTR CO.............. 11,574 1,124,420 2,349,462
IAC/INTERACTIVECORP 12,255 272,874 558,828
IAMGOLD CORP ...ttt 23,509 410,936 277,648
IBA ION BEAM APPLICATIONS NPV......ccciiiiiiiiiiiiieieee e 2,242 17,091 11,893
IBERDROLA SA EURO.75 (POST.....coiiiiiiieirieneeeee e 243,320 1,860,356 1,148,372
IBIDEN CO Y50....ciiiiiiiiiiiiiiieee et 7,771 201,911 138,785
I-CABLE COMMUNICATIONS LTD.....cooiiiiiiiiiiiieiiiie e 52,000 6,584 2,480
ICADE NPV (POST MERGER).......ccccooiiiiiiiiiiiiiiic e 889 91,291 67,240
ICAP ORD GBPO.10......cicuiiiiiiiie i 69,404 495,423 367,391
ICHIKOH INDUSTRIES Y50.......ccciiiiiiiiiiiiiiinciecccec i 2,000 3,403 3,559
ID HOME CO LTD....coiiiiiiiiiiiiiceiece e 100 2,533 2,477
IDEMITSU KOSAN CO LTD NPV.....ooociiiiiiiiiiiicieci 1,401 129,131 124,666
IDEX CORP ..ottt 49,537 1,314,317 1,930,952
IDEXX LABORATORIES INC......coooiiiiiiiiiiiiiiecie e, 36,145 1,294,628 3,474,619
IGM FINANCIAL INC....coooiiiiiiiiiiiii i 3,890 179,965 152,784
IHI CORP Y50.....ciiiiiiiiiiiiiiiiiiic 51,119 117,424 108,273
THS INC... e 17,963 1,229,332 1,935,154
IIDA HOME MAX JPY50.....otiiiiiiiiiiiiieee e 7,200 59,267 64,971
ILIAD NPVttt 6,679 788,089 968,381
ILLINOIS TOOL WORKS INC......ovviiiiiiiiiiiiiciiieciee i 91,212 3,807,924 4,824,203
ILLUMINA INC . ..ot e 20,474 723,689 826,945
ILSHIN SPINNING KRW5000...........cccoiiiiiiiiiiiieiiieieece 104 10,803 6,556
ILUKA RESOURCES LIMITED.........oooiiiiiiiiiiieiee s 24,722 364,607 286,863
IMAGINATION TECHNOLOGIES GROUP...........ccceiiiiiiniiiine 20,491 130,838 149,961
IMAX CORP ...ttt 4,832 98,305 116,113
IMERYS EURZ2..... . 7,335 339,315 373,177
IMI CO LTD NPV..... R 200 3,961 3,735
IMIORD GBPO.25........cciiiiiiiiiiii 12,157 164,988 158,547
IMMOEAST AG NPV(EXCHANGE RATE... 7,528 1 1
IMMOFINANZ AG NPV 36,112 135,160 114,799
IMMOFINANZ AG NPV 8,085 1 1
IMPERIAL HOLDING ZARO.04........cooviiiiiiiiiiiiee e 65,438 991,767 1,376,210
IMPERIAL OIL LTD...iiiiiiiiiie e 18,631 835,552 778,355
IMPERIAL TOBACCO GROUP ORD 10P.........cccccviiiiiiniiiinenns 193,320 6,329,996 7,443,873
IMPLENIA AG CHF4.85......cciiiiiiiiicc e 90 2,777 2,834
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INABATA & CO Y50.......ciiiiiiiiiiiiiiiiiin i 4,600 21,136 28,768
INCITEC PIVOT NPV...ooiiiiiiiiiiiiii i 97,460 358,514 284,719
INCYTE CORP LTD..cccoiiiiiiiiiiiei i 19,483 451,237 442,264
INDESIT COMPANY EURO0.90..........coociiiiiiiiiiiiiiciiieciee e, 2,038 21,152 8,525
INDIAN BANK INRILO......cooiiiiiiiiiiiiii i, 55,875 236,793 176,176
INDOFOOD AGRI RESOURCES LTD........cocoiiiiiiiiiiiiiicciieees 6,000 9,929 6,797
INDOSAT IDRL0O0......cciitiiiiiiiieiiiie ettt 13,800 7,645 6,355
INDUS-HLDG AG DEMS.......ccviiiiiiiiiiiii i 115 3,697 3,163
INDUSTRIA DE DISENO TEXTIL SA......coiiiiiiiiiiiieiiee e 25,940 2,082,691 2,683,899
INDUSTRIAL & COMMERCIAL BANK O.....ccooooiiiiiiiiiiiniiincs 1,341,000 889,203 741,653
INDUSTRIAL ALLIANCE INS & FINL.....cocuviiiiiiiiiiiiienieccce 3,427 117,155 82,259
INDUSTRIAS CH SABDE CV SER B......ocvviiiiiiiiiiicniec, 61,300 251,028 272,670
INDUSTRIVARDEN AB SER C NPV....cviiiiiiiiiiiic e 4,457 70,563 57,340
INES CORP Y50......cciiiiiiiiiiiiiiciiic e 3,600 14,435 23,958
INFINEON TECHNOLOGIES ORD NPV......coccoiiiiiiiiiiciee 41,163 380,718 278,533
INFOCOM CORP......eviiiiiiiiciiic e 25 20,433 27,322
INFORMA PLC GBPO0.10.. 60,627 419,724 361,439
INFORMATICA CORRP......cc.ceevvernnns 17,942 562,566 760,023
INFORMATION SERVICES INTL....ccoviiiiiiiiiiice e 2,100 12,034 17,318
ING GROEP N.V. CVA EURO0.24... 409,617 3,852,382 2,737,396
INGENICO EURL.......cooviiiiiiiiiiice 2,661 131,048 129,404
INGERSOLL-RAND PUBLIC LIMITED....... 80,667 3,074,862 3,402,534
INGRAM MICRO INC.. . 25,278 387,917 441,607
INGREDION INC....coiiiiiiiiiiiee e 66,928 2,239,124 3,314,275
INMARSAT ORD EURO.000667..........cccueiiiiiieiiiiieiiiiie e 28,256 259,541 217,824
INMET MINING CORP......iitiiiiecieeceeeeee e 1,962 121,019 80,312
INNOTECH CORP Y50.......cciiiiiiiiiiiiie i 900 6,055 4,444
INNOTEK LTD SGDO.1......cvviiiiiiiiiiiiic e 8,000 3,799 2,463
INNVEST REIT&INNVEST OPERATION......cocoiiiiiiiiiiicciieee 8,913 46,271 41,092
INOTERA MEMORIES | TWD10.......coiiiiiiiiiieiiiiieiieee i 4,000 948 920
INPEX CORPORATION.....ooiiiiiiiiiiiiii i 399 2,598,427 2,222,779
INSURANCE AUSTRALIA GROUP PLC......cccccoiviiiiiiiiciiiiccs 78,769 277,694 280,983
INTACT FINANCIAL CORP......cooiiiiiiiiiiiiciiiee e 11,697 662,665 727,326
INTACT FINANCIAL CORPORATION.......ccoeiiiiiiiiiiiciiiec e 1,200 58,985 74,617
INTEGRATED RESEARC NPV....ccciiiiiiiiiiiiicicc s 7,778 5,427 5,302
INTEGRYS ENERGY GROUP INC........cocoiiiiiiiiiiiiiciieciee 14,904 652,842 847,590
INTEL CORPu ..ot 1,341,445 27,144,091 35,749,509
INTERACTIVE BROKERS GROUP INC........cccoeiiiiiiiiiiniiiee 6,600 106,115 97,152
INTERCELL AG NPV (BR).....ooiiiiiiiiiiiiieiiiccciecee e 110,000 330,183 270,815
INTERCONTINENTAL HOTELS GROUP.........cccoiiiiiiiiiiieee, 102,067 2,056,485 2,457,335
INTERCONTINENTALEXCHANGE INC.......ccveiiiiiiiiiiiieiieeee 12,048 1,159,841 1,638,287
INTERMEDIATE CAP GROUP ORD 20P..........ccccoiiiiiiiiiiiieens 14,859 62,129 62,972
INTERNATIONAL BUSINESS MACHINE.........cccccoiiiiiiiiiieee. 270,830 32,529,626 52,968,931
INTERNATIONAL CONSOLIDATED AIR.......ccccoiiiiiiiiiiiciee 35,149 108,897 88,052
INTERNATIONAL FLAVORS & FRAGRA........ccccviiiiiiiiiiies 41,122 2,031,568 2,253,486
INTERNATIONAL GAME TECHNOLOGY......cccooviiiiiiiiiieiiieee 48,951 722,811 770,978
INTERNATIONAL PAPER CO....ccoiiiiiiiiiieiiiiie e 94,545 1,916,960 2,733,296
INTERNATIONAL PERSONAL FINANCE............oooiiiiiiiiiiine 2,499 10,461 9,372
INTERNATIONAL POWER ORD PLC.......ccviiiiiiiiiiiiee e 95,774 513,140 627,155
INTERPUBLIC GROUP OF COS INC/T....cccviiiiiiieiiiiieieee, 876,588 8,648,194 9,510,980
INTERSERVE PLC.........cooviiiiiiiiiee, 10,525 39,664 51,505
INTERTAPE POLYMER GROUP INC........cccocoviiiiiiiiiniiiiec, 4,315 17,656 33,010
INTERTEK GROUP PLC ORD GBPO.OL........ccccvveiiiiiieiiieeee, 21,618 626,459 905,988
INTESA SANPAOLO EURO.52.........ocoiiiiiiiiiiiciiiicc i 381,738 854,490 541,609
INTESA SANPAOLO EURO.52.........ociiiiiiiiiiieiiiie s 35,332 71,871 40,153
INTREPID POTASH INC.....ooiiiiiiiiiiiiiieeeeeeee e 8,927 227,810 203,179
INTRUM JUSTITIA NV ORD NPV....cooiiiiiiiiiiiiic e, 1,081 16,106 15,740
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INTUIT INCoooiiiii i 54,254 1,893,444 3,219,975
INTUITIVE SURGICAL INC......ccoviiiiiiiiiiiiiic e 9,472 2,917,946 5,245,499
INVENSYS ORD GBPO.10.......ccciiiiiiiiiiiiiiiiiice i 143,545 567,349 501,394
INVENTEC CORP TWD10.......cccciiiiiiiiiiieiiie s 1,073,785 547,277 346,011
INVESCO LTD SHS.....oooiiiiiii i 100,433 1,860,655 2,269,786
INVESTEC ORD GBPO0.0002...........cooocviiiiiiiiiiiiicciiiee e, 20,391 135,703 118,974
INVESTOR AB SEK 6.25 'B'......ooiiiiiiiiiiiiciiic e 17,256 370,438 329,250
INZI CO KRWS500........cuiiiiiiiiiiiiie i 680 4,549 3,788
IPG PHOTONICS CORP......ctiiiiiiiiiiiiiiciece e 24,786 1,069,768 1,080,422
IRB INFRASTRUCTURE DEVELOPER...........ccoiiiiiiiiiiin, 12,997 50,396 29,609
IRISH BANK RESOLUTION CORP LTD.....cceeiiiiiiiiiiieiiiee 185,857 2,308,790 0
IRISH BANK RESOLUTION CORP LTD.....cccccovvviiiiiiiiiiiiiceee, 62,800 277,683 0
IROC ENERGY SERVICES CORP.......coeoviiiiiiiiiic e 2,500 5,585 5,886
IRON MOUNTAIN INC.....oooiiiiiiiiiiiiiiiii i 26,439 637,084 871,429
IRONWOOD PHARMACEUTICALS INC.......ceeeiiiiiiiiiiiciieeee 119,590 1,516,484 1,647,950
IS YATIRIM MENKUL DEGERLER..........cccoiiiiiiiiiiiiiiccceeis 51,043 44,254 44,307
ISETAN MITSUKOSHI HOLDINGS LTD.... 123,425 1,239,335 1,302,467
ISHARES MSCI EAFE INDEX FUND........ccoccooiiiiiiiiiiiiecce, 872 55,588 43,565
ISHARES RUSSELL 2000 INDEX FUN........cocvuiiiiiiiieiieceien 723,996 56,584,525 57,666,281
ISHARES S&P GLOBAL ENERGY SECT.......ccocviiiiiiiiiiiiics 2,244 84,234 81,390
ISHARES S&P GLOBAL TELECOMMUNIL.................... 1,298 66,812 74,739
ISHARES S&P GLOBAL UTILITIES S....... 1,650 68,430 69,366
ISHARES S&P SMALLCAP 600 INDEX........ 136,127 9,736,907 9,974,025
ISRAEL CHEMICALS LTD...ociiiiiiiiiiiiiiiiee e 80,724 1,030,337 867,745
ISRAEL CORP ORD SHKI......coooiiiiiiiiiiieiiice e 80 76,115 44,063
ISRAEL DISCOUNT BANK ILSO.1......ociiiiiiiiiiiiiiiiiciiiee e 5,474 10,642 5,576
ISUZU MOTORS LTD Y50.....ccciiiiiiiiiiiiiiiiciiee e 45,198 198,136 239,613
IT HOLDINGS CORP.......cviiiiiiiiiiiiiccciece 1,900 21,601 22,574
ITC HOLDINGS CORP ..ottt 10,606 559,877 730,859
ITOCHU CORP Y50......c.0ciiiiiiiiiiiic i 238,364 2,087,050 2,485,510
ITOCHU FUEL CORP Y50......ccociiiiiiiiiiiiiiiciiiec e 4,400 31,438 24,815
ITOCHU TECHNO SOLUTIONS CORP........ccceeviiiiiiiiiiniiiiee 939 35,540 45,249
ITRON INC.....oiiiiiiiiiiie e 6,618 389,713 272,926
ITT CORP ..ottt 21,372 404,023 376,147
ITT EDUCATIONAL SERVICES INC.......oooiiiiiiiiiieiiiiiieec, 4,123 309,225 250,472
ITV ORD GBPO.10......ccoiiiiiiiiiiiiiiiii e 139,982 163,896 168,179
IVANHOE MINES LTD.....cotiiiiiiiiiiiiiiiicc i 29,416 406,466 289,702
IVANHOE MINES LTD......oooiiiiiiiiiiiiiiiiiiicie 29,416 0 26,546
IWATSU ELECTRIC CO LTD JPY50......cociiiiiiiiiiiiiiieeiece e 5,000 5,090 4,512
IYO BANK LTD/THE......coiiiiiiiiiieeiieeeee et 9,678 79,062 77,021
J FRONT RETAILING CO LTD NPV.....ooiiiiiiiiiiiiiiiie e 18,306 80,293 91,541
JTRUST COLTD...ciiiiiiiiiiiiiic i 2,800 9,280 23,792
J&J SNACK FOODS CORP.......cociiiiiiiiiiiiiceciee e 7,500 290,979 443,250
J.K. LAKSHMI CEMENT LIMITED.......cccciiiiiiiiiieeeeeeeeeeee 876 1,139 1,062
JABIL CIRCUIT INC....oooiiiiiiiiiiie e 75,374 1,369,872 1,532,353
JACCS COLTD..oiiiiiiiiiiiiiic i 6,000 18,328 19,025
JACK HENRY & ASSOCIATES INC......ccoviiiiiiiiiiiieeecce, 17,507 580,432 604,342
JACK IN THE BOX INC COM......cooviiiiiiiiiiiieciiicc e 43,500 884,278 1,212,780
JACOBS ENGINEERING GROUP INC... 27,123 1,263,098 1,026,877
JAMES HARDIE INDUSTRIES - CDl......ccccooviviiiiininne 27,240 192,220 222,262
JAMMU & KASHMIR BA INR10........... 7,064 124,338 125,035
JANUS CAPITAL GROUP INC.......ccooiiiiiiiiiiiciiiicieccieecs 31,254 335,785 244,406
JAPAN BUSINESS COMPUTER CO Y50.......cccccoiviiiiiiiieeieen. 1,200 8,083 8,272
JAPAN KENZAI CO JPY50......ccciiiiiiiiiiiiiciiiinc e 2,200 10,509 9,816
JAPAN PETROLEUM EX NPV......coiiiiiiiiiiiiiiiiii s 1,754 75,725 66,388
JAPAN PRIME REALTY INVEST CORP.......cccocvvviiiiiiiiieeeee 25 66,170 70,247
JAPAN REAL ESTATE INVST CO JPY ..o, 19 173,829 174,069
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JAPAN RETAIL FUND JAPAN RETAIL.......cooiiiiiiiiiiiiiiiiine 69 102,784 109,393
JAPAN STEEL WORKS Y50......cccccoiiiiiiiiiiiiiiiiccie e 12,355 84,749 67,667
JAPAN TOBACCO INC Y50000...........cccumimiieiiiiiiiiiiiee i 215,330 4,534,194 6,371,652
JARDEN CORP.......ooiiiiiiiiiiiiii e 13,198 302,839 554,580
JARDINE CYCLE & CARRIAGE LTD......cccooiiiiiiiiiiiciiiiiie 4,162 135,129 152,149
JARDINE MATHESON HLDGS ORD..........ccocvviiiiiiiiiiiciiene 2,618 117,442 126,711
JASTRZEBSKA SPOLKA WEGLOWA SA.......cooiiiiiiiieiiieee 5,155 152,931 154,466
JB HUNT TRANSPORT SERVICES INC..........coociiiiiiiiiiins 20,088 746,970 1,197,245
JBF INDUSTRIES INRZLO.......ociiiiiiiiiiiiie e 643 1,248 1,516
JC DECAUX SA NPV .....oiiiiiiiiiiiiiiiiiec 2,520 72,680 55,613
JC PENNEY CO INC.....oiiiiiiiiiiiiieieie e 26,432 681,551 616,130
JDA SOFTWARE GROUP INC........cooviiiiiiiiiiiiiiccie 37,500 761,033 1,113,375
JDS UNIPHASE CORP.....cutiiiiiiiiiiie e 38,440 295,631 422,840
JEFFERIES GROUP INC......cccooiiiiiiiiiiiiiiiie 23,470 447,655 304,875
JENOPTIK AG NPV EURO......ccciiiiiiiiiiiiiice e 418 3,212 2,652
JEON BUK BANK KRWS5000.........cccooiiiiiiiiiiiiiiiccieee i, 3,730 16,827 15,209
JERONIMO MARTINS EURL.. 8,335 138,462 140,946
JFE HOLDINGS INC NPV....... e 17,457 397,620 288,361
JFE SHOJI TRADE CORP.......cvviiiiiiiiiiiceee e . 33,000 164,301 145,169
JG SUMMIT HLDGS INC ORD SER B........cocoiiiiiiiiiiiiiciiiens 9,400 4,192 7,786
JGC CORP Y50.....ccoevviieen 37,556 827,111 1,080,223
JIANGLING MOTORS 'B'CNYL....ccooiiiiiiiiiiiiic i 13,700 22,488 32,215
JIDOSHA BUHIN KOG JPY50.... 3,000 16,226 15,265
JINDAL POLY FILMS INRLO.....ccciiiiiiiiiiieee i 25,779 103,057 79,689
JKPAPERLTD....cciiiiiiiiciiiii e 52,767 41,476 32,321
JK TYRE & INDUSTRIES LTD INR1O......cocociiiiiiiiiiiiiiciiieecs 12,480 50,304 20,955
JKX OIL & GAS ORD 10P.......ooiiiiiiiiiiiiiiiiee e 3,555 16,967 5,590
JM SMUCKER CO/THE.......cociiiiiiiiiiiiiiii e 20,331 1,090,419 1,535,397
JMS CO LTD JPYS50.....cciiiiiiiiiiiiiiiie e 3,000 8,383 9,625
JOHN WILEY & SONS INC......oooiiiiiiiiiiiiiiicicie i 7,797 291,041 381,975
JOHNSON & JOHNSON......coiiiiiiiiiiiiiiiee e 636,872 39,243,917 43,027,072
JOHNSON CONTROLS INC......cccviiiiiiiiiiiiicicc e 157,931 4,363,592 4,376,268
JOHNSON MATTHEY ORD GBPL........cocoiiiiiiiiiiiiiieieceeee 13,583 446,807 470,398
JOHNSON SVC GROUP ORD 10P.........ccoceviiiiiiiiiiiciiieccie, 19,947 9,911 8,291
JOHNSTON PRESS ORD GBPO.10........cccocouiiiiiiiiiiiiiceiieee 30,902 20,202 2,363
JONES GROUP INC/THE......coiiiiiiiiiiiiee e 29,800 559,553 284,888
JONES LANG LASALLE INC......ccoiiiiiiiiiiiiiiii s 22,250 1,226,364 1,565,733
JOY GLOBAL INC....ociiiiiiiiiiiiiciii s 28,085 1,511,123 1,593,262
JOYO BANK Y50.....cciiiiiiiiiiiiiiiiie et 24,207 98,513 109,825
JPMORGAN CHASE & CO.....cooiiiiiiiiiiiiciiiicecce i 910,615 34,643,063 32,536,274
JSR CORP JPY50.....cciiiiiiiiiiiiiiiii e 53,558 1,011,298 921,608
JTEKT CORP ..ottt 32,980 341,787 337,281
JULIUS BAER GRUPPE AG.......ccoiiiiiiiiiieiiieceee e 28,191 1,085,577 1,020,416
JUNIPER NETWORKS INC.......ootiiiiiiiiiiieeeeeeieeee e 197,424 4,399,181 3,219,985
JUPITER TELECOMUNICATIONS NPV....ccoiiiiiiiiiiiic s 404 421,122 412,658
JUSTSYSTEM JPY50......ccoiiiiiiiiiiiiiiiiiic e 3,700 8,234 9,460
JVC KENWOOD CORP NPV.....ccccoiiiiiiiiiieiiice e 5,100 17,640 17,577
JX HOLDINGS INC.............. 311,698 1,736,645 1,593,844
K+ SAGSHS ... 6,529 411,847 298,283
K.R.S. CORP JPY50...... 300 3,224 3,305
K1 VENTURES SGDO0.10..........coccvveeinnen. . 9,000 927 945
KABEL DEUTSCHLAND HOLDING AG........ccccceeiiiiiiiiiicieee 14,410 822,934 898,349
KAJIMA CORP Y50......cuiiiiiiiieiiiieeeiie e 32,059 90,188 93,618
KAKAKU.COM INC.......ciiiiiiiiiiiiiic i 4,000 106,994 135,405
KAMET Y50, 3,000 14,296 31,057
KAMIGUMI CO Y50.......coiiiiiiiiiiiiiiiic i 17,382 138,763 137,897
KANAMOTO CO Y50.......cueiiiiiiiiiiiii e 2,000 14,125 22,459
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KANEKA CORP NPV....ooooiiiiiiiiiiiiiii i 10,299 64,276 56,665
KANEMATSU CORP Y50......ccccoiiiiiiiiiiiiiniic i 75,000 102,301 83,657
KANSAI ELEC POWER NPV.....ccooiiiiiii i, 66,069 1,292,847 790,774
KANSAI PAINT CO Y50......cociiiiiiiiiiiiiie i 8,460 74,807 90,230
KANSAS CITY SOUTHERN........cocoiiiiiiiiiie i, 68,955 2,865,763 4,796,510
KANTONE HLDGS HKDO.10........ccccoiiiiiiiiiiiiiiiiec e 30,000 687 244
KAO CORP ...ttt 102,257 2,526,240 2,811,779
KAR AUCTION SERVICES INC.........coooiiiiiiiiiiiie s 4,797 71,129 82,460
KARNATAKA BANK INRLO.......ccoiiiiiiiiiiiiiceic e 15,460 28,341 25,917
KASAI KOGYO CO LTD JPY50.......cciiiiiiiiiiiiiiiiiiie s 2,000 6,759 11,631
KASIKORNBANK PCL......coiiiiiiiiiiiiie e 43,700 102,462 227,031
KATO SANGYO CO Y50.......cciiiiiiiiiiiiiic i 600 8,169 12,039
KAWASAKI HEAVY INDUSTRIES Y50......cccccovciiiiiiiiiiiiicee, 54,112 191,789 146,487
KAWASAKI KINKAT JPYS50.......cccoiiiiiiiiiiiiiiiic e 2,000 7,876 5,164
KAWASAKI KISEN KAISHA Y50.......cccciiiiieiiiieiiie e 27,544 74,120 53,852
KAWASUMI LABORATORIES INC Y50.......ccocviiiiiiiiiiiiiiiienes 1,000 6,035 6,016
KAZAKHMYS ORD GBPO0.20...........cccceenee. s 32,417 552,981 366,843
KBC GROUPE NPV................ 40,984 1,251,634 866,759
KBRINC........eoviieenn. P 59,911 1,320,803 1,480,401
K-BRO LINEN INC... 192 4,256 4,520
KDDI CORP Y5000..........ccocviruireriininens 454 2,904,069 2,918,937
KECK SENG INVESTMENTS (HONG. 4,000 1,687 1,655
KEIKYU CORP........ SN 17,890 136,653 162,555
KEIO CORP Y50.....ccciiiiiiiiiiiiiiiiiic e 22,136 134,422 160,076
KEISEI ELECTRIC RAILWAY CO Y50......cocoiiiiiiiieiiiieeiiieees 10,179 64,884 85,729
KEIYU CO LTD JPY50......ciiiiiiiiiiiiiiiiiicci e 2,100 11,059 12,817
KELLER GROUP ORD 10P......ccccciiiiiiiiiiiiiiiiieeiiee e 832 4,668 4,717
KELLOGG CO.....vviiiiiiiiiciiiic e 66,999 3,275,895 3,305,061
KEMPER CORPORATION.......uuiiiiiiiiiiiiie e 8,159 178,437 250,889
KENNAMETAL INC......iiiiiiiiiie e 13,272 325,637 439,967
KEPPEL CORP NPV....cciiiiiiiiiiiiii e 109,565 740,940 889,113
KEPPEL LD STK SG$0.50........ccccuimiiiiiieiiiieiieseee e 28,080 82,731 71,375
KERRY GROUP 'A' ORD EURO.125..........cocooviiiiiiiiiiiicieeee 5,648 230,773 247,999
KERRY PROPERTIES LTD ORD HKD1.......cccccoeeiiiiiiiiiieecee 49,741 217,421 211,934
KESKO OYJ EUR2 SER'B'........oooiiiiiiiiiiicieie s 2,404 92,465 62,816
KEYCORP......ooiiiiiiiiici s 216,175 1,662,700 1,673,195
KEYENCE CORP NPV......iiiiiiiiiiiiiiiii s 8,796 1,800,380 2,162,897
KGHM POLSKA MIEDZ PLN 10 BR........cocoiiiiiiiiiiiiieiecce, 30,235 1,186,202 1,313,659
KIA MOTORS CORP.....eiiiiiiiiie it 28,551 771,249 1,862,104
KIAN JOO CAN FACTORY BERHAD..........ccccooiiiiiiiiiiniiiecs 48,400 27,676 33,074
KIKKOMAN SHOYU CO Y50......cccciiiiiiiiiiieciiiee e 5,991 61,560 73,883
KILROY REALTY CORP.....tiiiieieee e 11,356 528,985 549,744
KIM LOONG RESOURCE MYR1.......ccoiiiiiiiiiiiieciee e 7,800 6,707 6,141
KIMBERLY-CLARK CORP........ottiiiiiiiiiiiiiecee et 93,167 5,605,263 7,804,600
KIMCO REALTY CORP......coiiiiiiiiiiiieicce e 78,091 1,169,146 1,486,072
KINDEN CORPORATION Y50.......cccciiiiiiiiiiiiciiin s 4,941 40,657 32,201
KINDER MORGAN INC/DELAWARE...........coceiiiiiiiiiiieiieeee 138,985 4,383,015 4,478,097
KINDER MORGAN MANAGEMENT LLC... 2,241 118,736 164,534
KING YUAN ELECTRONICS CO TWD10.. 555,000 221,245 260,925
KINGBOARD CHEM HLDG HK$0.10... 171,500 406,102 329,874
KINGBOARD COPPER USDO.10.......cccooiiiiiieiiiiie e 1,521 265 198
KINGFISHER ORD GBPO0.157142857........cccccoccvviiiiiiiciiieccee, 89,749 384,139 404,564
KINGMAKER FOOTWEAR HLDGS ORD........ccccoocviieiiiieciie 4,000 819 619
KINGSGATE CONSD NL NPV.....cccoiiiiiiiiiiiiciii s 7,359 61,567 36,585
KINGSROSE MINING LTD......ooiiiiiiiiiiiiiiiiiie e 2,878 4,065 3,393
KINKI NIPPON TOURIST Y50........ccciiiiiiiiiiiiiiiiiiieniieccieee 3,000 3,560 4,136
KINKI SHARYO CO JPY50......cccuiiiiiiiiiiiiicecieieeceee e 1,000 4,089 3,584
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KINNEVIK INVESTMENT AB SEKO.L.......cccvviiiiiiiiiiiiiiceeis 7,794 171,482 156,390
KINROSS GOLD CORP.......ccctiiiiiiiiiiiii i 72,326 1,073,871 589,562
KINROSS GOLD CORPORATION........coooiiiiiiiiiiiiiiiiiieee s 712 2,781 279
KINTETSU CORP Y50.......ccciiiiiiiiiiiiiiiiiiiccie e 61,160 203,952 243,751
KIRBY CORP. ..ottt 38,727 1,391,019 1,823,267
KIRIN HOLDINGSCO LTD Y50.......ccccoiiiiiiiiiiiiiciiiecieecn 176,842 2,321,387 2,074,497
KISCO CORP KRWS5000..........ccciiiiieiiiiie i 740 21,917 14,214
KISWIRE LTD KRW1000..........ccccoiiiiiiiiiiiiniiiiee i 3,096 85,108 88,121
KLA-TENCOR CORP.......coociiiiiiiiiiiiei e 40,340 1,215,981 1,986,745
KLEPIERRE EURL.A......ociiiiiiiiiiee et 8,646 311,667 284,180
KNIGHT TRANSN INC COM.....ccoiiiiiiiiiiiiiiieciece e 63,000 963,155 1,007,370
KOBAYASHI PHARMACEUTICALS..........ccoiiiiiiciiei 1,600 63,461 88,933
KOBE STEEL.....iiiiiiiiiiiiiii e 94,838 186,677 112,917
KOBELCO ECO-SOLUTIONS CO LTD......cccouviiiiiiiiiiiiciiieeens 1,000 3,009 3,948
KOC HLDG TRY L.ttt 28,010 90,333 106,855
KOHL'S CORP.....vviiiiiiiiciiiiciic 93,335 4,448,573 4,245,809
KOITO MANUFACTURING CO Y50.... 3,864 55,934 53,657
KOLON CORP.....cccceeviiiriiiiiciiiiee 5,600 127,187 119,055
KOMATSU SEIREN CO Y50.......ccoiiiiiiiiiiiiiiiie e 1,000 4,075 4,612
KOMATSU Y50.......cooviiiiiiiiiiiineins 66,339 1,725,119 1,561,407
KOMERCNI BANKA ORD CZK500... 2,020 416,730 351,402
KONAKA CO LTD JPYS50.....cciciiiiiiiiiiiiiie i 1,400 15,124 15,616
KONAMI CO JPY50......ccceivviieiiieeeee, 7,581 180,478 170,261
KONE CORPORATION NPV ORD B.......ccccooiiiiiiiiiiiciiieccee, 5,896 340,020 356,383
KONICA MINOLTA HLDGS INC Y50.......ccceiiiiiiiiiiieiiieeciee 81,336 699,867 635,071
KONINKLIJKE AHOLD NV EURO.30........ccccoiiiiiiiiiiiciiiec e, 75,414 995,450 935,412
KONINKLIJKE DSM NV EURL.. ... 24,453 1,153,763 1,204,045
KONINKLIJKE KPN NV EURO.24...........cooiiiiiiiiiieiiiieeee e 214,109 3,053,899 2,053,079
KONINKLIJKE PHILIPS ELECTRONIC.........ccccoiiiiiiiiiiicee, 148,477 4,056,025 2,933,773
KONINKLIJKE VOPAK NV EURO.5........coooiiiiiiiiiiiiiiecs 5,478 286,918 351,416
KONTRON AG NPV....ooiiiiiiiiiiiii e 2,925 21,240 18,040
KO-ONE ENERGY SERVICE.......cccc.cooiiiiiiiiiie i 470 12,378 11,326
KOREA EXCHANGE BANK........ccccoiiiiiiiiiiiicicie 19,320 154,876 137,476
KOREA FLANGE IND CO KRWS5000........ccccccovvviiiiiiieiiiieccneen, 2,200 40,524 23,914
KOREA INVESTMENT HLDGS CO LTD....cocvviiiiiiiiiiiiciieee e 130 4,716 4,313
KOREA IRON & STEEL KRW5000..........ccccooviiiiiiiiiiiiiiciieee 218 13,395 6,481
KORN/FERRY INTERNATIONAL......cccciiiiiiieeiiiie e 32,250 495,777 462,788
KOSMOS ENERGY LTD......cociiiiiiiiiiiiiiiieccieec e 11,724 162,104 129,550
KP CHEMICAL CORP.......etiiiiiiiiiiiiiiciee e 16,430 245,052 190,071
KPX HOLDINGS CORP......oeiiiiiiiiiiiiic i 106 5,200 3,938
KRAFT FOODS INC.....ooiiiiiiiiiiiii et 388,923 11,712,091 15,020,206
KRATOS DEFENSE & SECURITY SOLU........cccccoiiiiiiiiiininen. 257,459 4,781,755 1,503,561
KREA REAL ESTATE INVESTMENT .....ccooiiiiiiiiiiiiiie e, 41,513 38,048 49,293
KROGER CO/THE ..ottt 103,097 2,436,651 2,390,819
KRONOS WORLDWIDE INC.......c.ccoiiiiiiiiiieiiiie e 3,380 93,939 53,370
KRUNGTHAI BANK PUBLIC CO LTD......cccocvviiiiiiiiiiicciiecce 1,365,700 286,914 692,310
KUBOTA CORPORATION Y50.......ccciiiiiiiiiiiieiiiiee e 150,943 1,383,022 1,380,980
KUEHNE & NAGEL AG CHF1(REGD).... 3,533 422,524 374,016
KUMAGAI-GUMI........cooviiiiiiiiiiiiiee, 6,000 3,660 6,166
KUMBA IRON ORE LTD NPV......ccoiiiiiiiiiiiiiic e 5,991 395,201 401,852
KUMPULAN FIMA BHD........... 63,000 32,770 36,901
KURARAY CO Y50.......ccccoviiiiiiiiiinenen, 13,004 167,884 167,378
KURITA WATER INDUSTRIES NPV.....cccoooiiiiiiiiiiiieccieece 13,516 366,173 311,178
KVAERNER ASA. .. .. 1,471 4,297 3,291
KYOCERA CORP Y50......cciiiiiiiiiiiiieiiiie e 16,938 1,600,238 1,449,888
KYORIN HOLDINGS INC......cooiiiiiiiiiiiiiiiee 43,000 653,471 904,299
KYOWA EXECO CORP Y50.....ccccoiiiiiiiiiiiiiieiiiceeee e 64,900 522,734 658,842
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KYOWA HAKKO KIRIN CO LTD....cuviiiiiiiiiiiiiiiie i 9,682 96,239 99,138
KYOWA LEATHER JPY50......cccccoiiiiiiiiiiiiiiiiccce e, 1,300 5,543 4,432
KYUNG DONG CITY GAS CO KRWS5000............ooevriiireeriiiiiinns 1,500 63,810 80,281
KYUSHU ELECTRIC POWER CO INC.........occoeiiiiiiiiiiinie 26,727 448,814 316,544
L G CORP KRWS5000........cccuiiiiiiiiiiiiiiee i 2,926 149,940 140,507
L-3 COMMUNICATIONS HOLDINGS IN......ccccoociiiiiiiiiiiiince, 29,039 2,225,604 2,149,176
LA MANCHA RESOURCES INC........cocoiiiiiiiiiieiie e 1,400 3,116 3,433
LABORATORY CORP OF AMERICA HOL...........ccoociiiiiiineee, 22,982 1,747,641 2,128,363
LAFARGE SA EURA4.00........ccoiiiiiiiiiie i 7,069 384,097 315,373
LAGARDERE S.C.A. EURB.I(REG).......cceciiiiiiiiiiiciieeee e, 4,468 155,592 124,686
LAl SUN DEVELOPMENT CO.......oooiiiiiiiiiieiiieeiiee e 252,000 3,076 3,671
LAM RESEARCH CORP.......ceiviiiiiiiiiiiicccie i 65,881 2,229,135 2,486,349
LAMAR ADVERTISING CO......coooiiiiiiiiiiiiiiieeiee e 17,166 413,177 490,948
LAND SECS GP ORD GBPO.10 REITS.........cccciiiiiiiniiicce, 51,653 585,268 598,297
LANDSTAR SYSTEM INC.....ccooiiiiiiiiiiiie e 51,800 1,909,198 2,679,096
LANXESS AG NPV. ... 24,499 1,523,213 1,545,817
LAREDO PETROLEUM HOLDINGS INC... 3,417 79,695 71,074
LAS VEGAS SANDS CORP......cccvviiiiiiiiiiiivicc e 100,776 3,039,829 4,382,748
LASALLE HOTEL PROPERTIES..........cocoiiiiiiieiiee e 39,750 812,423 1,158,315
LAURENTIAN BANK OF CANADA... 8,400 285,982 383,065
LAVENDON GROUP ORD 1P.... 5,690 11,033 9,783
LAWSON INC NPV................. 21,585 1,193,136 1,509,516
LAZARD LTD SHS -A-... 18,937 599,496 492,173
LDC EUROD.80......coiiiiiiiiiiiic i 152 17,303 16,118
LEAR CORP ...ttt 16,528 617,712 623,601
LEGAL & GENERAL GROUP ORD 2.5P......cccccccccuiiiiiiiiiiiiinens 790,355 1,360,297 1,578,052
LEGG MASON INC.....oiiiiiiiiiiiiieiie e 23,397 614,999 616,979
LEGGETT & PLATT INC...cciiiiiiiiiie e 23,252 420,026 491,315
LEGRAND SA EURA.......ooiiiiiiiiiiiii e 74,614 2,393,868 2,533,401
LEIFHEIT AG NPV 392 10,568 11,666
LEIGHTON HOLDINGS LTD ORD.......cccoiiiiiiiiiiiiieiieee e 5,747 134,305 95,846
LEND LEASE GROUP NPV.......ccoiiiiiiiiiiiiiicee s 20,575 172,720 151,851
LENDER PROCESSING SERVICES INC........cccocciiiiiiiiiiiiens 37,337 976,034 943,879
LENNAR CORP... ..ottt 26,855 360,449 830,088
LENNOX INTERNATIONAL INC.......occoiiiiiiiiiiie e, 25,688 702,545 1,197,831
LENOVO GROUP LTD HKDO.025.........ccccooviiiiiiiiiiiieccieees 342,000 296,027 288,349
LEONI AG NPV...oiiiiiiiiiiiiiic s 1,502 78,325 57,231
LEOPALACE 21 CORP......ocoiiiiiiiiiiiiiiii s 5,200 10,578 17,270
LEUCADIA NATIONAL CORP.....ccviiiiiiiiiiiiie s 32,678 742,394 695,061
LEVEL 3 COMMUNICATIONS INC.......ccoiiiiiiiiiiiiiciieic s 30,599 565,171 677,768
LEXMARK INTERNATIONAL INC.......ccoiiiiiiiiiiciiieeeeeee, 28,836 963,611 766,461
LG DISPLAY CO LTD....ooiiiiiiiiiiiiiiciiiie e 48,530 1,174,756 904,628
LG ELECTRONICS INC......ooiiiiiiiiiiiiiiiiice e 6,388 405,089 340,218
LI & FUNG HKDO.025........cocoiiiiiiiiiiiie i 215,662 504,958 412,037
LIAN BENG GROUP SGDO.05........ccccvviiiiiieiiiieeiiie e 34,000 9,431 10,065
LIBERTY GLOBAL INC....cociiiiiiiiiiiee e 46,031 1,160,052 2,284,519
LIBERTY INTERACTIVE CORP.......ccccviiiiiiiiiiceiee e 92,549 749,197 1,646,447
LIBERTY MEDIA CORP - LIBERTY ....ccooiiiiiiiiiiiiiiieciec, 18,028 573,066 1,584,841
LIBERTY PROPERTY TRUST...... 17,158 482,455 632,101
LIC HOUSING FINANC INR2.......cccoeiiiiiiiiiiiciicc e 8,700 48,524 42,070
LIFE TECHNOLOGIES CORP.... 29,522 1,097,044 1,328,195
LIFEPOINT HOSPITALS INC.....c.ccooiiiiiiiiiiiniiici e 29,378 1,054,105 1,203,910
LIFESTYLE INTERNAT HKDO.OL.......ocooiiiiiiiiiieeiiiieeieee e 92,466 245,640 201,696
LINCARE HOLDINGS INC......ccccovciiiiiiiiiiiicecie i 21,106 459,415 718,026
LINCOLN ELECTRIC HOLDINGS INC.......ccceeeiiiiiiiiiiieiiieeee 30,469 1,123,977 1,334,238
LINCOLN NATIONAL CORP......cccviiiiiiiiciiiic i 54,610 1,247,900 1,194,321
LINDE AG NPV....oiiiiiiiiii e 14,016 2,141,480 2,181,576
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LINDT & SPRUENGLI AG......cccoiiiiiiiiiiiiiiiii i 3 107,959 110,285
LINDT SPRUENGLI PTG CERT CHF10......c.cccccociiiiiiiiiiiins 31 96,790 95,964
LINEAR TECHNOLOGY CORP........cccviiiiiiiiiiiiiiii, 40,127 1,087,164 1,257,179
LINEDATA SERVICES EURL.........cocoiiiiiiiiiiie 477 7,066 7,712
LINGSEN PRECISION INDUSTRIES...........cccooiiiiiiiiiiiiiis 27,000 22,983 14,681
LINK REAL ESTATE INVT ..o 188,426 610,283 768,828
LINKEDIN CORP......ouiiiiiiiieiiiie et 18,790 1,806,492 1,996,813
LION DIVERSIFIED MYRO.50.......ccccccoiiiiiiiiiiiciiiicie s 121,800 20,875 12,082
LION FOREST INDUSTRIES BERHAD.........ccccceiiiiiiiiiieiiee 4,800 2,283 2,056
LION IND CORP MYRI(AFTER.....ccociiiiiiiieiiiec et 16,200 13,552 6,224
LIPPO LTD HKDO.10......uuiiiiiiiieiiiie et 5,000 1,807 2,050
LITE-ON IT CORP TWDI0.......ooiiiiiiiiiiiiiiiiecciiec e 81,015 82,317 78,480
LITE-ON TECHNOLOGY CORP TWDI10........cccccviiiiireiiieee 618,296 815,206 771,706
LITTLE EARTH CORP CO LTD...cccviiiiiiiiiiieieieiirreieee e 1,100 4,602 5,321
LIXIL GROUP CORPORATION.......cooiiiiiiiiiciiiiie e 50,870 1,101,873 1,069,807
LKQ CORP ...ttt 92,830 1,879,369 3,100,522
LLOYDS BANKING GROUP PLC..... 7,601,202 5,625,388 3,707,775
LNC PROMESSES EUR1.......... 1,700 20,160 11,801
LOBLAW COMPANIES LTD... 4,260 161,533 135,391
LOCKHEED MARTIN CORP.......ccccoiiiiiiiiiiiiiciic e 67,954 5,401,573 5,917,434
LOEWS CORP.....ooiiiiiiiiiiic e 51,687 1,687,171 2,114,515
LOGICA ORD GBPO0.10...........cceevvnneenn. 18,611 34,102 30,942
LONDON STOCK EXCHANGE GROUP.... 35,438 498,912 558,051
LONG BON INTERNATIONAL CO LTD.....cccccevvviiiiiiireiiecee 461,000 182,376 186,652
LONGFOR PROPERTIES.........cociiiiiiiiiiee e 76,000 118,094 118,161
LONMIN ORD USDL.......coociiiiiiiiiiiiiic i 6,130 128,831 74,465
LONZA GROUP AG CHFL(REGISTERED..........cccevveririeinienne. 2,009 130,762 83,586
L'OREAL EURD.2........ouiiiiiiiiiieee e 33,638 3,721,564 3,937,569
LORILLARD INC.....ooiiiiiiiiiiiicie e 28,810 2,342,289 3,801,480
LOTTO24 AG NPV...ooiiiiiiiiiiieiiie s 145 434 442
LOWE'S COS INC....ooiiiiiiiiiiiiie s 207,916 4,748,261 5,913,131
LPL FINANCIAL HOLDINGS INC........coociiiiiiiiiiiiin s 8,267 274,216 279,177
LPN DEVELOPMENT PLC THBL(NVDR).....cccceiiverriiiriennieniens 153,300 56,135 83,021
LSICORP ..ottt 134,181 706,606 854,733
LTD BRANDS INC.....ooiiiiiiiiiiiiieii e 84,526 2,161,036 3,594,891
LTK ENGINEERING CO TWDI10........ooociiiiiiiiiiiiiieiiienieees 97,000 104,516 104,514
LTX-CREDENCE CORP........cciiiiiiiiiiiine i 28,498 227,887 190,937
LUEN THAI HLDGS ORD USDO.01........ccocoeiiiiiiiiiiieiiiiccieee 12,000 1,255 1,361
LUKOIL OAD. ...ttt 4,583 287,579 257,015
LUKOIL OAO-SPON ADR........coiiiiiiiiiiiiiiiic e 33,993 2,166,775 1,895,110
LUNDBECK (H) A/S DKKS.......ociiiiiiiiiiie i 28,800 777,257 594,858
LUNDIN MINING CORP.......cvviiiiiiiiiiiiiciiicie e 115,200 407,190 476,869
LUNDIN PETROLEUM A ORD.....ccccuviiiiiiiiiiiieeeiie e 19,637 422,124 366,714
LUPUS CAPITAL ORD GBPO.05..........coocviiiiiiiiiiiieeciecce 1,466 2,166 2,943
LUXOTTICA GROUP EURO.06..........oooiiiiiiiiiiieiiiee e 4,424 140,275 155,066
LVMH MOET HENNESSY EURO.30.......ccccceeviiiiiiiiiiniiiicciee 20,137 2,819,544 3,062,750
LYNAS CORP LTD....coiiiiiiiiiiiiie e 64,922 122,431 56,233
LYONDELLBASELL INDU-CL A-W/l....cviiiiiiiiiiiicicee e, 76,708 2,888,891 3,089,031
M&T BANK CORP......cooiiiiiiiiieiiece e 20,994 1,769,760 1,733,475
MABUCHI MOTOR Y50....... e 2,097 99,511 83,050
MAC HOUSE CO LTD NPV....ocoviiiiiiiiiiiiceiicc e, 600 4,499 4,640
MACDONALD DETTWILER & ASSOC... 2,300 127,130 131,848
MACERICH CO/THE.......cociiiiiiiie sttt 25,274 895,579 1,492,430
MACK-CALI REALTY CORP.......cocciiiiiiiiiiiiicci s 14,562 416,230 423,317
MACMAHON HLDGS NPV......ooiiiiiiiiiiiiiice e 164,322 55,171 96,852
MACNICA INC NPV....oiiiiiiiiiiiit e 400 9,094 8,943
MACQUARIE GROUP LIMITED NPV.......ccccceiiiiiiiiiieiiiceee, 38,722 1,239,855 1,031,992
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MACROWELL OMG DIGITAL ENTERTAL......coooiiiiiiiiiiiiiiis 5,000 36,312 35,469
MACY'S INC...coiiiiiiiiii 169,595 3,542,373 5,825,588
MADISON SQUARE GARDEN CO/THE..........ccccoiviiiiiiiicee. 10,067 156,522 376,908
MADRAS CEMENT INRLO (POST.....ceeiiiiiieiieee e 6,820 20,363 19,519
MAEDA ROAD CONSTRUCTION Y50.......ccccoeiiiiiiiiiiiieiciiiien, 57,000 480,003 712,946
MAEZAWA KAISEI INDUSTRIES CO.........ccoceviiiiiiiiiiiiciiiees 600 5,389 6,204
MAGNA INTL INC....ooiiiiiii e 8,398 360,330 331,241
MAGYAR TELEKOM HUF100 REGD.........cccccocoviiiiiiiiiienne, 45,224 115,851 89,174
MAISONS FRANCE COMFORT NPV.......cocooiiiiiiiiiiiiciiees 332 10,630 8,426
MAKITA CORP Y50......uiiiiiiiiiiiriiiie e 14,275 500,341 496,109
MALAYSIAN NATL REI MYRZL......coiiiiiiiiiiiiiie e 19,300 19,197 17,869
MALAYSIAN PACIFIC INDS BHD.........ccccoviiiiiiiiiiiiiciec e 1,350 2,293 1,271
MAN GROUP......ooiiiiiiiiii e 68,888 206,704 82,278
MAN SE ORD NPV... ..ttt 5,431 496,135 555,099
MANITOBA TELECOM SERVICES INC........ccoooiiiiiiieiiiceee, 800 28,461 26,022
MANITOWOC CO INC/THE......ccoiiiiiiiiiiiiee e 815,016 10,305,862 9,535,687
MANPOWER INC......ooiiiiiiiiiiiiie e 22,802 1,050,907 835,693
MANULIFE FINANCIAL CORP... 137,485 2,091,880 1,495,619
MAPFRE SA EURO0.10............... 29,167 96,913 59,334
MAPLE LEAF FOODS INC... 1,300 15,190 14,933
MARATHON OIL CORP................ e 161,571 3,080,779 4,131,370
MARATHON PETROLEUM CORP.........cccceiviiiiiiiiiciiiccciee 78,708 1,928,529 3,535,563
MARINE HARVVEST NOK.75.......ccoiiiiiiiiiiieiieeee e 25,263 12,430 17,917
MARKEL CORP.....ooiiiiiiiiiiiee e 1,599 533,639 706,278
MARKETECH INTL CORP TWDI0........cciciiiiiiiiieiiiiieiieeeeen 28,000 19,962 17,895
MARKS & SPENCER GROUP ORD.........cccccooiiiiiiiiiniiiiecen 248,876 1,314,469 1,268,636
MAROC TELECOM MADS.........c.ccoviiiiiiiiiiiiiieeeiiee e 2,156 41,177 27,420
MARRIOTT INTERNATIONAL INC/DE.........ccoeviiiiiiiicieen, 61,562 1,710,684 2,413,230
MARSH & MCLENNAN COS INC.......cocooiiiiiiiiiiiiie e 176,892 4,747,772 5,701,229
MARTIN MARIETTA MATERIALS INC.......ccccccoiiiiiiiiiiieees 12,581 1,050,272 991,634
MARUBENI CORP Y50.......cciiiiiiiiiiiiiiiiieiiiccceece e 449,954 2,461,296 2,966,234
MARUDAI FOOD CO Y50........cooiiiiiiiiiiiiiiciiiicc e 6,000 18,291 22,935
MARUI GROUP CO LTD Y50.......ccciiiiiieiiiiieiiiii e 8,402 56,840 63,813
MARUICHI STEEL TUBE Y50.......cccoociiiiiiiiiiiiiiccice i 1,789 40,741 38,273
MARUZEN CO LTD JPY50......cccoiiiiiiiiiiiiiiiiceciee e 3,000 17,356 21,958
MARUZEN SHOWA UNYU Y50.......ccccciiiiiiiiiiiiiii s 3,000 9,901 9,437
MARVELL TECHNOLOGY GROUP LTD.........coccuviiiieeiiiiiiieee, 77,935 1,020,369 879,107
MASCO CORP.....ooiiiiiiiiiii s 184,083 2,273,485 2,553,231
MASTERCARD INC......cooiiiiiiiieiie e 20,946 4,649,856 9,009,084
MATSUDA SANGYO JPY50.......ccoviiiiiiiiiiiiiiiciiine e 38 976 562
MATTEL INC...c.oiiiiiie e 80,886 1,811,966 2,623,942
MAUREL ET PROM EURO.77......c..ccooiiiiiiiiiiiiiiiicciiec i 1,056 17,571 15,264
MAXIM INTEGRATED PRODUCTS INC.......cocciiiiiiiieiiicceen, 76,017 1,606,229 1,949,076
MAXIMUS INC.....ooiiiiiiiiiiiiie e 19,500 717,071 1,009,125
MAXITRANS INDS NPV....ooiiiiiiiiiiiiii e 6,390 3,800 4,028
MAXVALU TOKAI CO LTD.....ooiiiiiiiiiiiiiciiiecciec e 300 4,020 4,128
MAZDA MOTOR CORP NPV.......cooiiiiiiiiiiiiiiiieii s 97,776 168,979 131,120
MB FINANCIAL INC........cccooeviiiiiiiiinenen, 63,000 1,259,006 1,357,020
MBIAINC.......ooiriiiiiiiee 23,549 156,415 254,565
MCBRIDE ORD GBPO.10.... S, 6,176 19,481 12,012
MCCORMICK & CO INC/MD........coviuiiiiiiiieiiiieciice e 27,367 1,003,946 1,659,809
MCDERMOTT INTERNATIONAL INC........ccoceiiiiiiiiiiiciiiece, 47,366 474,226 527,657
MCDONALDS CO JAPAN JPY50.......cooiiiiiiiiiiiiiiiiie e 5,071 138,170 142,807
MCDONALD'S CORP.......ccoiiiiiiiiiiiciiii 233,555 16,037,766 20,676,624
MCGRAW-HILL COS INC/THE.......ccciiiiiiriiiiee e 96,298 3,314,067 4,333,410
MCKESSON CORP......cociiiiiiiiiiiii 39,085 2,028,218 3,664,219
MDU RESOURCES GROUP INC..........coociiiiiiiiiiiiieieeee 35,744 778,871 772,428
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MEAD JOHNSON NUTRITION CO.......ccocoiiiiiiiiiiieciiiiiineeeee 42,914 2,181,307 3,455,006
MEADWESTVACO CORP.....ccceeiviiiiiiiiii 28,699 475,725 825,096
MECOM GROUP PLC........ooiiiiiiiiciiiiii i 1,525 4,413 1,650
MEDIA SOLUTION KRWS500.........cccoiiiiiiiiiiciii i, 1,560 21,025 18,660
MEDIASET EURO.52.........ooiiiiiiiiiiiiii s 343,098 1,985,034 600,428
MEDICIS PHARMACEUTICAL CORP........ccccevviiiiiiiiicieec 36,000 1,185,821 1,229,400
MEDIOBANCA SPA EURO.5........cooiiiiiiiiieiiicccic e 19,569 163,462 86,273
MEDIPAL HOLDINGS CORP.......cceeiiiiiiiiiiiiiieccciee 5,542 54,414 78,209
MEDIQ NV EURO.25.........ooiiiiiiiiiiie e 3,443 51,807 42,387
MEDIVATION INC....oiiiiiiiiiiiie et 8,125 704,129 742,625
MEDNAX INC ...ttt 24,652 1,322,903 1,689,648
MEDTRONIC INC....oooiiiiiiiiiiiecieiiie e 239,877 9,094,699 9,290,436
MEG ENERGY CORP.......coiiiiiiiiiiiiii s 7,913 361,913 283,236
MEGA FINANCIAL HOLDING CO LTD.....ccccovvviiiiiiiiiciiieccne, 345,740 245,571 252,783
MEGANE TOP CO JPY50......coiiiiiiiiiiiieiiiieieee e 1,000 10,182 10,916
MEGGITT ORDSP......ccviiiiiiiiiiiiii i 29,496 174,014 178,251
MEIJI HOLDINGS CO LTD... P 2,319 95,470 106,228
MELCO CROWN ENTERTAINMENT LTD.... 17,884 246,763 206,024
MELCO HLDGS INC NPV.........ccoeviiiiiieen, . 200 5,562 4,349
MELLANOX TECHNOLOGIES LTD SHS.......ccccciiiiiiiiiiincie, 3,825 100,893 270,890
MERCK & CO INC...... 790,345 25,523,639 32,996,904
MERCK KGAA NPV.........ccoovuune 9,445 982,084 943,552
MERCURIES & ASSOC TWD10................... . 164,321 73,268 122,340
MERCURY COMPUTER SYSTEMS INC..........cccciiiiiiiiiins 64,500 1,025,785 833,985
MERCURY GENERAL CORP.......cccoeiiiiiiiiiiiceiie e 4,434 186,948 184,765
MERITZ SECURITIES KRW5000..........cccooiiiiiiiiiiiiiienciiecs 28,530 20,545 20,476
MESOBLAST LTD...ooiiiiiiiiiiiiie e 9,560 89,390 60,659
METCASH LIMITED NPV....oooiiiiiiiiiiiiiiieee e 141,931 559,276 490,289
METHANEX CORP......coiiiiiiiiiii e 10,557 344,021 293,684
METLIFE INC.....oiiiiiiiiii s 234,563 9,026,220 7,236,269
METRO AG ORD NPV.....oooiiiiiiiiieiiii i 71,564 2,945,609 2,089,275
METRO INC....coiiiiiiiiie e 25,007 914,700 1,278,743
METROPCS COMMUNICATIONS INC.......ccooviiiiiiiiiiiciiieeee 58,061 671,153 351,269
METSA BOARD OYJ....ciiiiiiiiiiiiiicsciiee e 2,807 4,159 7,124
METSO OYJ EURL.70......ccoiiiiiiiiiiiiiiiieccc e 4,838 220,189 166,446
METTLER-TOLEDO INTERNATIONAL L.....cccoviiiiiiiiiiiiiiiniie, 10,021 1,083,312 1,561,773
MFA FINANCIAL INC....ooiiiiiiiiii i, 59,309 455,220 467,948
MGI COUTIER EURB8.00.........ccoiiiiiiiiiiiiciiie s 156 8,301 6,284
MGM CHINA HOLDINGS LTD.....ccoiiiiiiiiieiiiee e 35,973 57,658 54,352
MGM RESORTS INTERNATIONAL.......cccooiiiiiiiiiiciiicc s 65,956 743,088 736,069
MICHAEL KORS HOLDINGS LTD.......ociiiiiiiiiiiieeiiie e 15,766 709,547 659,649
MICHELIN CIE GLE DES ETABL......ccccooiiiiiiiiiiiiiiicee 6,811 517,444 444,967
MICLYN EXPRESS OFFSHORE LTD........cococviiiiiiiiiiiiieiiieeeee 1,917 3,473 3,989
MICRO FOCUS ORD GBPO0.113636........cccccccvveeiiiiiiiiiicccieene 13,450 87,589 111,912
MICRO STAR INTL TWD210.......cccoiiiiiiiiiiieiiieeeiie e 45,000 20,274 23,490
MICROCHIP TECHNOLOGY INC........cocoiiiiiiiiiiiiiciiiecciieeee 69,407 1,977,090 2,295,984
MICRON TECHNOLOGY INC.......ccoiiiiiiiiiiieiiiee e 1,331,533 8,824,464 8,401,973
MICRONAS SEMICONDUCTOR CHFO0.05.... 6,065 65,206 52,800
MICROS SYSTEMS INC......cociiiiiiiiieiiiiie e 13,309 399,567 681,421
MICROSEMI CORP....... 49,500 796,034 915,255
MICROSOFT CORP....ceviiiiitiiciiice e 1,999,382 50,401,375 61,161,095
MID-AMERICA APARTMENT COMMUNIT.... 8,104 529,401 563,017
MIDLAND HOLDINGS LTD HKDO.1........ociiiiiieeiiiieeiiiee e 36,000 23,572 17,311
MILLICOM INTL CELL SDR EACH........oociiiiiiiiiiiiiicieccie 3,953 366,570 372,827
MIMASU SEMICONDUCTOR INDUSTRY .......ccooiiiiiiiiieiiiieees 8,100 90,460 69,437
MINDTREE LTD...otiiiiiiiiiiieiece e 4,524 49,713 52,245
MIRACA HOLDINGS INC......ocoiiiiiiiiiiiiiiie e 20,646 621,867 855,183
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MIROKU JYOHO SERV JPY50.......cocoiiiiiiiiiiiieiiiiiiiiecee s 2,500 7,622 8,272
MIRVAC GROUP STAPLED SHS..........cocoiiiiiiiiiie, 129,465 167,884 169,203
MISAWA HOMES CO LTD NPV......oooiiiiiiiiiiiiiii i, 700 9,530 11,317
MISUMI GROUP INC Y50.......ccoviiiiiiiiiiiiiiiiinciicc e 11,400 277,424 266,891
MITANI CORP JPY50.......ccoiiiiiiiiiiiiiiiiiiccc i, 2,000 14,624 24,615
MITSUBISHI CHEMICAL HOLDINGS.........ccccooiiiiiiiiiiiiiiecs 51,171 290,246 223,821
MITSUBISHI CORP NPV.....ociiiiiiiiiiiiiece e 154,761 3,579,835 3,095,608
MITSUBISHI ELECTRIC CORP Y50........ccociiiiiiiiiiiiiiiiiiiiecns 580,929 5,239,316 4,805,278
MITSUBISHI ESTATE CO LTD....cooiiiiiiiiiiieiiiee e 191,528 3,279,859 3,403,769
MITSUBISHI GAS & CHEML CO Y50......cccccocviiiiiiiiiiiinieeee 43,455 285,955 245,078
MITSUBISHI HEAVY IND NPV......oooiiiiiiiiiiiicc e 189,957 824,031 766,589
MITSUBISHI LOGISTICS CORP JPY5......cccooiiiiiiiiiiiiecce, 4,648 49,581 48,758
MITSUBISHI MATERIAL CORP Y50.......cocooiiiiiiiiiiiieiiece e, 42,110 128,152 120,857
MITSUBISHI MOTOR CORP Y50........ccccoiiiiiiiiiiiiiiieeiiecc 146,860 164,806 147,247
MITSUBISHI STEEL JPY50........cciiiiiiiiiiiiieiiieecee e 9,000 25,732 22,672
MITSUBISHI TANABE PHARM CORP..........cccceviiiiiiiiiinciiene 73,607 1,026,835 1,056,273
MITSUBISHI UFJ FINANCIAL GROUP..........ccccoviiiiiiiiiiecce, 1,867,759 8,866,585 8,848,388
MITSUBISHI UFJ LEASE & FINANCE.......... 9,081 356,251 375,577
MITSUI & CO Y50.....cccciiiiiiiiiiiiiieiieeee 213,525 2,922,408 3,141,726
MITSUI CHEMICALS JPY50... 32,742 100,853 81,250
MITSUI FUDOSAN CO Y50.... 84,039 1,441,825 1,611,476
MITSUI HIGH-TEC Y50.......cccciiiiiiiiiiiiiiicieien 1,100 4,978 5,887
MITSUI HOME CO LTD........... 2,000 10,590 10,853
MITSUI MATSUSHIMA JPY50.......cccciiiiiiiiiiiiicciieie e 6,000 11,825 9,700
MITSUI O.S.K. LINES JPY50......ccciiiiiiiiiiiiiie e 87,965 411,758 313,098
MITSUMI ELECTRIC CO Y50.......cccciiiiiiiiiiiiiiiiicciiec i 600 4,998 4,211
MIZUHO FINL GP NPV.....oiiiiiiiiiiiiii e 1,550,166 2,647,404 2,603,362
MKS INSTRUMENTS INC.......ocoiiiiiiiiiiiiiie e 31,500 627,673 911,295
MOBISTAR NPV....ooiiiiiiiiii e 1,882 115,656 64,581
MODERN TIMES GRP (MTG) SER B......cccooceiiiiiiiiiiiiiiies 1,721 107,049 79,587
MOHAWK INDUSTRIES INC.......cooiiiiiiiiiiiiiieie e 9,426 424,073 658,218
MOLEX INC.... .ottt 22,929 399,594 548,920
MOLSON COORS BREWING CO......cceeiiiiiiiiiiiiiiiiie e 30,009 1,318,992 1,248,674
MOLYCORP INC......ooiiiiiiiiiiii i 10,970 545,944 236,404
MONDI PLC ORD EURO.20.........cccoiiiiiiiiiieeiiee e 14,392 100,441 123,024
MONGOLIAN MINING CORP......ccoeviiiiiiiiiiiiccicc e 36,000 30,234 20,235
MONOLITHIC POWER SYSTEMS INC........cccciiiiiiiiiiiieeee 51,000 959,957 1,013,370
MONOTARO CO LTD NPV.....ooiiiiiiiiiiiiiiiicii i 5,327 101,114 117,569
MONSANTO CO...oviiiiiiiiie it 127,565 9,296,165 10,559,831
MONSTER BEVERAGE CORP........cccccooiiiiiiiiiiiin 53,602 1,902,669 3,816,462
MONTPELIER RE HOLDINGS LTD CDT......ccocoviiiiiiieiiieeeee, 33,800 501,930 719,602
MOODY'S CORP......ooiiiiiiiiiiiciiec e 61,263 1,726,201 2,239,163
MOOG INC....oiiiiiiie e 13,500 569,046 558,225
MORGAN CRUCIBLE CO. ORD 25P.......cccccocouiiiiiiiiiiiiiciiieee 89,600 320,267 391,385
MORGAN STANLEY ...ttt 377,168 9,779,008 5,502,881
MORNINGSTAR INC......oociiiiiiiiiiiii s 3,975 172,237 229,914
MORRISON (W) SUPMKT ORD 10P.......ccccoccuviiiiiiiiiiiieieeee 627,277 2,776,344 2,618,032
MOSAIC COITHE. ...t 66,726 3,589,213 3,653,916
MOTOROLA SOLUTIONS INC......... 59,886 1,865,822 2,881,115
MOUNT GIBSON IRON LTD NPV.....cccoiiiiiiiiiiiciiin e, 2,369 4,517 2,088
MR PRICE GROUP ZARO0.0025...........cooiiiiiiiiie e 5,586 75,009 76,443
MRC GLOBAL INC.....ooiiiiiiiiiiiicccici s 3,777 75,419 80,375
MS&AD INSURANCE GROUP HOLDINGS..........cccoovciiieiiiiees 75,706 1,937,133 1,312,212
MSC INDUSTRIAL DIRECT CO.....ccceooiiiiiiiiiiieiiiicciiieeieees 18,821 1,140,705 1,233,717
MSCI EMF (EMERGING MKTS FREE)........ccccvviiiniieiiciieeienn 4,429,559 169,938,269 171,254,285
MSCIINC. ... 20,145 569,726 685,333
MTILTD NPVt 5 6,182 5,608
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MTN GROUP LTD ZAR 0.0001.........ccoiimiiiiiiiiiiiiiiiee e 27,634 454,830 476,149
MTR CORP HKDL......cooiiiiiiiiiiiiiccii s 101,100 354,908 344,740
MTU AERO ENGINES INVEST NPV.....ccccociiiiiiiiiiiiiiiene, 5,400 375,426 397,055
MUELLER INDS INC COM.......oociiiiiiiiiiiiiiiiecie e 13,500 407,342 574,965
MUENCHENER RUECKVERSICHERUNGS................coccvvieen. 19,656 2,934,545 2,772,575
MUHAK CO KRW200.........cccoiiiiiiiiiiiii i 3,599 31,394 35,036
MULTIPLUS SA. ... e 10,300 244,039 240,705
MULTIPOLAR TBK PT .ot 335,000 9,665 4,316
MURATA MANUFACTURING CO NPV.....ccccocoiiiiiiiiiiicee 38,263 2,148,730 1,992,515
MURPHY OIL CORP ..ottt 60,234 3,311,370 3,029,168
MYLAN INC/PA. ... 73,254 1,240,363 1,565,438
MYRIAD GENETICS INC......oooiiiiiiiiiiiiiiiciicie i 21,865 591,529 519,731
N.G.K. SPARK PLUG CO NPV.....ccctiiiiiiiiiiiiiciiiie e 106,292 1,451,704 1,393,426
NABORS INDUSTRIES LTD SHS..........ccoiiiiiiiiiiiee 55,253 932,294 795,643
NABTESCO CORP NPV.....ccoiiiiiiiiiiiiieiiieccice e 7,108 162,830 156,788
NAGACORP LTD...ccoiiiiiiiiiiiciiiie i 28,000 12,321 12,417
NAGAWA CO Y50... 400 5,557 6,497
NAMCO BANDAI HOLDINGS INC NPV.......ccccviiiiiiiiiiiciiieee 39,764 500,334 541,715
NAMURA SHIPBUILDING CO Y50............ 4,100 22,504 13,411
NANOMETRICS INC......cooiiiiiiiiiiiiiecii e 32,250 484,320 495,360
NASDAQ OMX GROUP INC/THE.. 19,328 451,051 438,166
NATIONAL BANK OF CANADA.........coiiiiiiiiiec e 16,693 828,907 1,191,574
NATIONAL FINANCIAL PARTNERS CO...........c....... 47,100 640,166 631,140
NATIONAL FUEL GAS CO.....ccooiiiiiiiiiiiciiicc e 12,014 530,523 564,418
NATIONAL GRID PLC NEW ORD........cccoeiiiiiiiiiiiciiiie e 223,455 2,171,031 2,367,479
NATIONAL INSTRUMENTS CORP.........ccccoviiiiiiiiiiciiecciee 15,475 297,818 415,659
NATIONAL OILWELL VARCO INC......ccooiiiiiiiiiiiiiieeiecc e, 84,583 3,284,399 5,450,529
NATIONAL RETAIL PROPERTIES INC......ccooiiiiiiiiiiiiieieeen 17,781 478,910 503,024
NATIXIS EURL.G....cociiiiiiiiiiiiicc e 35,030 150,164 94,155
NATL AUSTRALIA BK NPVttt 288,568 7,217,116 6,963,053
NAVISTAR INTERNATIONAL CORP........cocoiiiiiiiiiiiiiies 10,164 470,593 288,353
NCR CORPu....oooiiii e 31,007 451,341 704,789
NCSOFT CORPORATION KRWS500........cccciiiiieiiiienieceieee 862 205,247 205,462
NEC CORP NPV....oiiiiiiii e 99,178 195,669 152,888
NEC FIELDING. LTD NPV....oooiiiiiiiiiiiiiiicc 600 6,937 7,482
NEC MOBILING LTD NPV......cooiiiiiiiiiiiiiiiie e 100 3,671 3,948
NEC SYS INT & CONS Y50.......cccuiiiiiiiiiiiiiiiice s 2,700 35,188 42,671
NEKTAR THERAPEUTICS........cccciiiiiiiiic e 25,300 202,416 204,171
NEOWIZ CORPORATION KRW500..........ccceeiiiiiiiiiieiieeeeee 4,857 54,226 58,733
NEPTUNE ORIENT LNS SGSB1.......oooiiiiiiiiiiiieieeee e 133,806 153,296 116,716
NESTE OIL OYJ EURS3.4.....cciiiiiiice e 8,032 125,597 90,259
NESTLE SA. .. oo 407,190 21,826,933 24,328,151
NET ONE SYSTEMS CO JPY5000.........cceeiiiiieiiiieiiiiee e 600 7,761 7,948
NETAPP INC...oooiiiiiiie e 125,141 3,840,055 3,981,987
NETEASE INC.....ooiiiiiiiiiie e 322 18,785 18,950
NETELIX INC . ..ot 9,189 993,442 629,171
NETGEM NPV... oo 866 4,500 2,890
NETSUITE INC.. 6,314 328,114 345,818
NEUSTAR INC.....ooiiiiiiiiiie e 46,992 1,375,836 1,569,533
NEVSUN RESOURCES LTD.. 13,900 54,995 45,131
NEW ASIA CONST TWDI10......ccceiiiiiiiiiiiieeiiee e 23,232 10,131 6,926
NEW GOLD INC................... 33,473 394,350 318,822
NEW JERSEY RES CORP......ccccciiiiiiiiiiiieiicce e 19,500 575,377 850,395
NEW TOYO INTERNATL SGDO0.25........cccovviiiiiiiiiiiiciieece 92,000 21,879 19,245
NEW WORLD DEVELOPMENT CO HKS$1........cccvvvienriennenen. 428,536 572,559 497,768
NEW YORK COMMUNITY BANCORP INC........ccccovcviiiiiiinnns 72,683 1,023,717 910,718
NEWCREST MINING LTD ORD NPV.......ccoceiiiiiiiiiiiiiece, 62,617 2,233,666 1,451,235
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NEWELL RUBBERMAID INC.........cooiiiiiiiiiiiiiiee e, 466,942 7,453,964 8,470,328
NEWFIELD EXPLORATION CO......ooocviiiiiiiiiiiiicciiieciec e, 180,618 5,759,355 5,293,914
NEWMARKET CORP.....cooiiiiiiiiiiii i 4,155 592,509 899,973
NEWMONT MINING CORP......ccvviiiiiiiiiiiiiiic e 93,798 4,451,005 4,550,141
NEWS CORP....ooiiiiiiitiiic i 446,192 5,671,405 9,945,620
NEXEN CORPORATION KRWS5000...........ccccooviiiiiiiiieiiieeeee, 94 3,916 5,097
NEXEN INC.. oottt 33,167 693,288 560,890
NEXEN TIRE CORP ...ttt 7,450 126,933 131,067
NEXITY SA. . e 500 14,260 11,929
NEXON CO LTD..oeiiiiiiiiiiiiiiee ettt 12,792 216,834 248,497
NEXT GROUP ORD GBPO.10........cccooiiiiiiiiieiiiiieeiiee e 11,875 439,155 595,825
NEXT MEDIA HKDI.....ooiiiiiiiiiiiiieieee et 42,000 5,803 3,032
NEXTERA ENERGY INC.....cccocoiiiiiiiiiiiiiiic e 78,884 4,003,833 5,428,008
NEXUS AG NPV.. .ottt 537 5,757 5,329
NGK INSULATORS Y50......cciiiiiiiiiiieiiieesiiie e 22,208 321,160 242,983
NHK SPRING CO Y50......cccciiiiiiiiiiiiciiiiccicciee e 29,298 305,160 312,845
NICE SYSTEMS SHK1..... 2,299 83,574 83,377
NICHIHA CORP Y50.......cciiiiiiiiiiiiiiiii e 300 3,349 3,316
NICHIREKI CO LTD Y50............ ST 5,000 18,568 25,755
NICKEL ASIA CORP ...ttt 92,200 67,974 65,427
NIDEC CORP NPV........... s 4,124 349,480 311,148
NIELSEN HOLDINGS N.V 20,154 548,981 528,438
NIFTY CORP NPV............... 10 8,044 14,100
NIHON PLAST Y50......coiiiiiiiiiiiiiciiiic e 900 7,165 6,486
NIHON UNISYS Y50.....cciiiiiiiiiiiiiiii e 7,100 55,813 51,877
NITHOLDINGS INC.....oooiiiiiiiiiiiiiccccc e 32,796 910,462 335,503
NIT TECHNOLOGIES INRLO........ccoiiiiiiiiiieiiiecee e 2,111 7,609 10,805
NIKE INC...ooiiii e 70,107 4,779,092 6,153,992
NIKON CORP NPV.....ooiiiiiiiiiiiiiiii e 25,499 643,504 767,623
NINE DRAGONS PAPER HOLDINGS...........ccccoooviiiiiiiicciiiee 167,000 129,389 92,792
NINTENDO CO..oooiiiiiiiiiiiie i 4,051 772,816 469,630
NIPPO CORP NPV....ooiiiiiiiiiiiiiciiiiec e 12,000 92,579 132,648
NIPPON BUILDING FUND INC.......ccccoiiiiiiiiiiiiicie e 48 417,946 463,818
NIPPON ELECTRIC GLASS Y50.......ccccoiiiiiiiiiiiiciiieciec e, 95,642 1,144,730 563,376
NIPPON EXPRESS CO Y50......ccccoiiiiiiiiiiiiieiiee e 32,177 124,136 132,273
NIPPON MEAT PACKERS Y50.......cccccociiiiiiiiiiiiinc s 6,070 77,829 80,107
NIPPON PAPER GRP INC JPY50000...........cccoviiiriiiiiiiiiieeee 3,724 71,855 58,994
NIPPON SEISEN CO JPY50......cccccoiiiiiiiiiiiciiiiecciiee e 1,000 5,269 4,650
NIPPON SHOKUBAI CO LTD....cooiiiiiiiiieiiiieeeiee e 7,000 78,361 84,133
NIPPON STEEL CORP NPV.....cccccoiiiiiiiiiiiiiiic e 193,271 530,630 433,582
NIPPON STEEL TRADING CO NPV......cccoiiiiiiiiiiiiciiie e 9,000 30,398 25,266
NIPPON SYNTHETIC CHEM INDUSTRY .....cccccoiiiiiiiiiiiiiins 1,000 6,315 6,166
NIPPON TEL & TEL CORP Y50000..........ccoccvieiiiiiieiiiiieeiiieeeas 71,185 3,173,201 3,300,971
NIPPON TELEVISION NETWORK CORP............coociiiiiiiiinen. 580 84,177 87,811
NIPPON YUSEN KK Y50......cccciiiiiiiiiiiiciiece e 74,865 235,279 196,100
NIPRO CORP Y50.......ciiiiiiiiiiiiiiii i 43,450 299,020 272,822
NIS GROUP CO LTD...ooiiiiiiiiiiiieiiie e 53,018 45,338 664
NISHIMATSU CONSTRUCTION CO Y50.. 23,000 21,218 43,815
NISHI-NIPPON CITY BANK LTD NPV....... 26,067 69,446 63,052
NISHIO RENT ALL CO Y50..... s 600 6,648 7,264
NISOURCE INC................... 54,103 783,034 1,339,049
NISSAN MOTOR CO Y50.......cccccocvvveennnn. 401,697 3,574,048 3,765,752
NISSHIN FUDOSAN CO LTD JPY50.......ccoeiiiieiiiiieiiiie i 2,500 13,111 15,415
NISSHIN SEIFUN GROUP INC........cccccoiiiiiiiiiiiiiie e 7,087 83,049 82,692
NISSHIN STEEL CO Y50......cccciiiiiiiiiiiiie e 26,625 44,773 37,039
NISSHIN SUGAR HOLDINGS CO LTD.......ccocvviiiiiiiiiiiciiiiees 738 17,560 14,105
NISSHINBO HOLDINGS INC Y50.......cccciiiiiiiiiiiiieiiiee e 7,000 70,313 53,165
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NISSIN FOODS HOLDINGS CO LTD....oooooooooooooooooronns 2,231 80,477 84,861
NITORI HOLDINGS CO LTD.....eoveeeveereerereeeeeeeeereeseeseeeeeeeees 2,666 228,742 251,932
NITTAN VALUE CO LTDvoveveeeeeeeeeeereesssseseseeessesesesseeseeeasens 2,400 10,248 8,362
NITTCO FC CO JPY50....eeeieverereeeeereeereeeeeeeseeeeeeeeseeeeeseeeseee 600 3,684 3,910
NITTETSU MINING CO Y50......ververivereeeeeeesesereeeeseessesssesenees 7,000 36,057 28,074
NITTO DENKO CORP NPV....oooooiver oo eeeeeeeseee e seeeeeesssssseennes 29,587 1,239,561 1,251,487
NKSJ HOLDINGS INC...eoveeeeeeeveeeve e eeeesereeeseeeseeseessssseens 14,181 320,793 299,296
NOBLE CORPORATION BAAR.....c..ovverveseeeoseeeeeeeeeeeeeesseeseeee 6,284 243,302 204,419
NOBLE ENERGY INC USDO.0L.....coveoreeeeeeeeeesererssereeeeeeresereseeenn 41,770 2,869,543 3,542,931
NOBLE GROUP HKDO.25........vvoeveeeveeeeee e e eseeeeeeeseeeeeenens 146,194 203,107 128,676
NOK CORPORATION Y50.......cveeveerereeeereesesesssseessessseeseasens 7,475 145,643 157,576
NOKIA (AB) OY EURD.06......veoveeeeeeeeeeeeessees e eeesereeseessseaeenes 141,873 944,175 291,671
NOKIAN RENKAAT OYJ (NOKIA TYRE. .....vvooeeeeereesreseeeeseeseons 5,578 242,289 211,372
NOLATO AB SERB'SEKS.......eoveoeeeeeeeeseeeseesseeseeeeseeses s e 463 3,556 4,461
NOMURA HOLDING NPV......ovoioveeeroeerereeeresosseeseeesseeseseseseeseens 137,593 591,094 506,985
NOMURA REAL ESTATE NOMURA........ovvooevereer e eeeesereseeens 10 63,497 56,335
NOMURA RESEARCH INSTITUTE NPV... 54,303 1,217,001 1,188,963
NOMURA RL EST INC NPV....eoovoeeeeeeeseee s seeeseeeeesesesseeese 3,815 56,486 69,185
NONG SHIM HLDGS CO KRW5000.......... 876 46,064 38,853
NORBORD INC....veeveeve e eeeseeeesseeeee e eseeesesssesseeesseessseneees 1,803 20,637 23,399
NORDEA BANK AB EUR0.39632..... 218,084 2,125,109 1,876,766
NORDSON CORP.....ovvoeveseeee oo eeeeeesese s e e eeseesseseee e e 10,671 544,909 547,316
NORDSTROM INC.....oovververeerereseresresssreee. S 33,497 1,046,913 1,664,466
NORFOLK SOUTHERN CORP......oeoovereeeeeeoseeeseeeeseeeeesseeese 67,889 3,553,919 4,872,394
NORITZ CORP Y50......ovevveeereeeeereeeeseeeesseeesseseseaseeeeessessseenees 2,000 31,680 37,925
NORSK HYDRO ASA NOK3.6666...........verereeeeeeereesreessersseeseos 35,269 245,327 158,414
NORSKE SKOGSINDUSTRIER NOKILO.........oveeveerereeererenerenne. 9,941 27,754 6,840
NORTHEAST UTILITIES ... veeeeeeeeeeeeeeeeeeeeeseeseeeeseeeeseesees s s 59,601 1,584,090 2,316,608
NORTHERN STAR RESOURCES LTD......ovverveireeereesrersereeens 23,854 14,162 18,828
NORTHERN TRUST CORP.......ovvoieeoeeesseesseeseeeeseeseeeesesssseseee 35,711 1,880,068 1,643,420
NORTHGATE ... eveoeeeoeeeeeeeeeeeeeeseeeseeeeeesesseseseeessees s eesesesesese s 7,422 28,337 24,155
NORTHROP GRUMMAN CORP........vvvrieeeeessessesseeeseeeseeeee. 67,365 3,340,791 4,297,213
NORTON GOLD FIELDS LTD..veoevevveeeeeeeseeeseeeseeeesseeseesesseesesen 14,287 2,837 3,442
NOVA MEASURING INSTMTNT COM...orerereeereeereeeseeereseeseo. 962 9,740 8,389
NOVABASE SGPS SA EURO.5.......coveeereeeeeseeereeeeseeeeeesssesseeen 1,696 10,828 4,089
NOVARTIS AG CHF0.50 (REGD)........ovevereeeeeeeeereeseesereesseseeons 260,437 14,007,027 14,555,856
NOVO-NORDISK AS DKKL.......veovereeereeeesseesseereseasesessssesssesenes 23,986 2,478,096 3,474,125
NOVOZYMES A/S....ooeoeeeeeeeeeeeeeeeoeseeeeeeeseesseseseseseereesesssr s 9,245 279,725 239,560
NRG ENERGY INCi.ooveoveriveeeeeeersessseer e eseeseseessesseeseseeseesseee 43,339 978,960 752,365
LS N 1 X e )10 T 61,067 435,221 390,327
NTN CORP Y50...e.veevereeereeeeeeeeeeeesseeeseessessessessseessseessesreeerens 17,414 70,959 54,125
NTT DATA CORP JPY5000... ... eveevereerseeeeeeseesseesseeseseeseeee 45 134,634 137,216
NTT DOCOMO INCo.oooveoeeoeeeeeveeseee e eee s eeeesesessses s eeresereserens 2,660 4,265,851 4,423,888
NTT URBAN DEVELOPMENT CORP NPV......oovoivrrveereerseereenn, 44 33,088 35,293
NU SKIN ENTERPRISES INC....ovcovereeereeeeesresseeeeeeeeeeessessseresees 12,195 536,281 571,946
NUANCE COMMUNICATIONS INC...coveovereeeeeeeeeeeeeeeee s 105,369 2,202,687 2,509,890
NUCOR CORP......oooeveereeee s eeeeseseesseesseesseesseesesssesesseessessreeenes 52,518 2,343,425 1,990,432
NUFARM NPV...... e 565 2,859 2,925
NUFLARE TECHNOLOGY INC NPV... 4 4,413 24,865
NUVISTA ENERGY LTD......... 1,100 4,579 3,874
NV ENERGY INC.............. . 39,074 433,240 686,921
NVIDIA CORP ..o eee e e e e e e eeeeeseesesenes 246,707 3,348,103 3,409,491
NVR INC oot eeee e s e ee e eeseses e eeseeseeeses s es e eesaeseees 954 587,098 810,900
NWS HOLDINGS LTD HKDL. ..o eeeeeeseeeeeeeseeseseeseeeee 52,420 78,992 75,959
NYSE EURONEXT c.ooveeveeeeeeeeeseeeeeesesseseseseessseesseseresesesese s 70,577 2,032,607 1,805,360
OBAYASHI CORP Y50......vvoeveeeveeeessee e e sesseeesseeseseraseeee 24,243 104,666 106,038
OCCIDENTAL PETROLEUM CORP.....vvvovvveereeerrerreeereeeeseree. 201,523 14,923,172 17,284,628
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OCEANAGOLD CORPu.....ooeiiitiiiiiictiiii i 3,000 7,257 5,738
OCEANAGOLD CORPORATION CDINPV........coociiiiiiiiiiie 1,512 3,919 2,852
OCEANEERING INTERNATIONAL INC.......cociiiiiiiiiiiiiinee 88,936 2,157,657 4,256,477
ODAKYU ELECTRIC RAILWAY CO Y50......cccccccviiiiiiiiiiiinens 23,557 202,667 233,828
OGE ENERGY CORP......ooctiiiiiiciiiiii i 16,350 537,201 846,767
OHSHO FOOD SERVICE CORP Y50.......ccccocoviiiiiiiiniiiieciieee 1,000 27,978 24,314
OIL & NATURAL GAS INROS.......cocciiiiiiiiie i 117,377 590,824 598,815
OIL SEARCH LTD ORD PGK 0.10........ccoiiiiiiiiiiiieiiiieeiieee e 86,747 483,805 585,094
OIL STATES INTERNATIONAL INC.....cooiiiiiiiiiiiiiiiee e, 33,118 2,064,655 2,192,412
OJI PAPER CO JPY50.....cciiiiiiiiiiiiciiiic e 30,651 134,336 117,165
OKI ELECTRIC INDUSTRY CO LTD....cooiciiiiiiiiieiiiiie e 1,000 1,452 1,604
OKUMA CORP Y50.......cciiiiiiiiiiiiiiiiiic e 9,000 69,500 60,233
OLAM INTERNATIONAL LIMITED ORD......ccccoccviiiiiiiieiiecee 60,031 116,744 85,772
OLD MUTUAL PLC ORD......ccoiiiiiiiiiiiiiiiic i 519,126 1,247,485 1,232,734
OLD REPUBLIC INTERNATIONAL COR........coccviiiiiiieiiiee 43,037 497,392 356,777
OLYMPUS CORP Y50.......ccciiiiiiiiiiiiic i 8,223 180,958 132,739
OMNICARE INC.....ciiiiiiiii e 18,751 477,885 585,594
OMNICOM GROUP INC.......oooiiiiiiiiiiniiiiii s 54,578 2,018,087 2,652,491
OMRON CORP Y50......cciiiiiiiiiiiiiiiii e 12,814 300,684 268,196
OMV AG NPV....oooviiiiiiiiiiieeee 40,751 1,698,424 1,280,982
ON SEMICONDUCTOR CORP.. e 75,286 465,369 534,531
ONEOKIINC......ccoriiiiiiiiiii, . 43,765 933,533 1,851,697
ONEX CORP R 8,291 299,753 321,490
ONO PHARMACEUTICAL CO Y50.......cccciiiiiiiiiiiiiieiiiceciieee 3,149 163,345 197,330
ONYX PHARMACEUTICALS INC.......coviiiiiiiiiiccie e 12,994 848,778 863,451
OPAP SA EUROD.3 (CR)...coviiiiiiiiiiiicsiicec e 8,447 128,484 53,062
OPEN TEXT CORPORATION. ..ottt 2,192 125,903 109,681
OPHIR ENERGY PLC.....coiiiiiiiiieeii e 11,244 100,491 102,287
ORACLE CORP.....ooiiiiiiiiiiiic e 829,634 18,634,190 24,640,130
ORACLE CORP JAPAN JPY50.......cooiiiiiiiiiiiiiiciiiee i 1,434 55,303 61,555
ORBOTECH LTD ISRAEL COM........ociiiiiiiiiiiiieiiiiie e 3,705 50,189 28,232
O'REILLY AUTOMOTIVE INC......oooiiiiiiiiiiiiiiic e 39,494 2,411,277 3,308,412
ORICA LIMITED......cciiiiiiiiiiiii i 20,729 509,687 524,620
ORIENT OVERSEAS INT USDO.10........cocociiiiiiiiiiiiiciiiecccne, 8,296 70,860 40,213
ORIENTAL BANK OF COMMERCE.........cccccoviiiiiiiieiieeeiiee 6,544 70,882 29,664
ORIENTAL LAND CO JPY50......ccccoiiiiiiiiiiiiiiiiiie i 1,882 174,880 215,113
ORIGIN ENERGY LTD NPV....ooiiiiiiiiiiiiiiiieiiine i 68,203 1,057,022 852,920
ORION CORP KRW5000........ccccciiiiiiiiiiie i 51 40,764 42,212
ORION CORP SER B NPV....ccciiiiiiiiiiiiiiie e 3,640 77,419 69,105
ORIX CORP Y50.....cociiiiiiiiiiiiiiiiicie e 25,087 2,314,511 2,317,223
ORKLA ASA NOK1.25 (POST.....coiiiiiiiiiiieeciiic st 29,236 251,521 211,778
OSAKA GAS CO Y50.....ccciiiiiiiiiiiiiic i 148,041 554,313 619,698
OSHKOSH CORP......ooiiiiiiiiiiiceec e 254,661 5,789,590 5,335,148
OSIM INTERNATIONAL SGDO.05.........cocoviiiiiiiiiiiiciecciee 3,000 2,286 2,842
OSISKO MINING CORPORATION.......ociiiiiiiiiiiiieiiiee e 23,192 285,239 159,247
OTSUKA HOLDINGS CO LTD....ccvviiiiiiiiiiiiceiiecccieecien e 50,140 1,474,976 1,535,180
OTSUKA SHOKAI JPY50.....ccciiiiiiiiiiie i 564 37,026 47,995
OVERSEA-CHINESE BKG CORP....... 211,861 1,445,660 1,470,049
OWENS CORNING ..ottt 20,143 487,219 574,881
OWENS-ILLINOIS INC.....ovviiiiiiciiiiiie e 55,205 1,426,080 1,058,280
OZ MINERALS LTD AUDO.4... 11,916 149,262 96,006
PACCAR INC........... 81,707 3,123,327 3,202,097
PACE PLC ORD5P 7,441 8,596 12,138
PACIFIC CENTURY PREMIUM...........cociiiiiiiiiiiii e 33,000 6,484 5,956
PACIFIC CONSTRUCTION TWDI0.......cooiiiiiiiiiieiiiine e 71,000 21,034 20,432
PACIFIC DRILLING SA.......ociiiiiiiiiiii i 5,500 59,312 46,805
PACIFIC INDUSTRIAL JPY50.......cciiiiiiiiiiiiieeiee e 1,000 4,595 6,091
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PACIFIC RUBIALES ENERGY CORP.........coccviiiiiiiiiiiiiee 21,948 555,631 464,171
PACIFIC TEXTILES HLDGS.........ccooiiiiiiiiiiciicie i 3,000 1,718 1,833
PACKAGING CORP OF AMERICA. ..ot 16,273 304,385 459,550
PALABORA MINING CO ORD R1......cccoiiiiiiiiiiiiiiiiee e, 2,464 41,556 38,835
PALL CORPu ...t 36,546 1,586,053 2,003,086
PAN AMERICAN SILVER CORP.......ccccciviiiiiiiiciiii e 5,825 157,829 98,450
PAN PACIFIC PETROL NPV....occiiiiiiiiiiiiicic e 6,880 1,459 987
PANASONIC CORP......cviiiiiiiiciiiic e 164,465 1,832,832 1,325,367
PANAUST LTD...coiiiiiiiiiiiie et 13,661 50,433 38,229
PANDORA A/S...iiiiiiee ettt 276 3,006 2,587
PANDORA MEDIA INC......ooiiiiiiiiiiieiie e 16,942 193,935 184,160
PANERA BREAD CO.....ootiiiiiiiiiiiieiceee e 18,191 915,642 2,536,553
PARAGON GROUP OF COMPANIES.........ccccociiiiiiiiniiieeiine 3,817 9,550 9,998
PARGESA HLDGS SA CHF20(BR).......cccveiiiiiiiiiieiieieenee, 1,024 83,518 60,910
PARK 24 CO JPY50.......ciiiiiiiiiiiiicceiie e 31,200 389,587 459,847
PARKER HANNIFIN CORP.......ooiiiiiiiiieiiiiiieecee e 37,088 2,161,834 2,851,325
PARROT EURO0.1524.............. 165 1,479 4,870
PARTNERRE HLDGS LTD BERMUDA............ccccviiiiiiiiiiee, 16,329 1,197,951 1,235,615
PARTNERS GRP HLDG AG CHFO0.01.... 505 90,422 89,956
PATRIZIA IMMOBILIEN AG NPV.......coooiiiiiiiiiiiiiiiecs 1,940 9,508 10,833
PATTERSON COS INC......ooiiiiiiiiieiiie e 15,452 371,805 532,630
PATTERSON-UTI ENERGY INC... 25,912 356,434 377,279
PAYCHEX INC.........covviiennn 82,813 2,412,431 2,601,156
PBA HOLDINGS MYRO0.50.......ccccciiiiiiiiiiiiciiiicccecc e 87,200 28,115 26,912
PCCW LIMITED HKDO.25........ccoiiiiiiiiiiiiciiicceeee e 584,008 198,584 213,822
PEABODY ENERGY CORP......ccccccovviiiiiiiiiiiiiceciecie 89,174 2,981,656 2,186,546
PEARSON ORD GBPO.25.........ccooiiiiiiiiiiiiiicc e 69,776 1,041,145 1,385,513
PEGATRON CORP ..ottt 368,491 497,601 479,649
PEMBINA PIPELINE CORP........ccccceiiiiiiiiiiiciiicc e 17,893 520,130 456,693
PENGROWTH ENERGY CORP..........cociviiiiiiiiiiiiic i 31,379 322,784 198,841
PENN NATIONAL GAMING INC........ooociiiiiiiiiiiiiiciee s 10,938 279,171 487,725
PENN WEST PETROLEUM LTD.....ccoviiiiiiiiiiiiieeiieieceees 29,677 604,208 397,653
PENTAIR INC.....ooiiiiiii i 16,429 478,051 628,902
PEOPLE'S UNITED FINANCIAL INC........cooiiiiiiiiiiiiieecs 70,059 1,089,847 813,385
PEPCO HOLDINGS INC......cooiiiiiiiiiiiiiiie e 43,469 743,019 850,688
PEPSICO INC/INC ..ottt 390,543 23,631,762 27,595,768
PER AARSLEFF 'B' DKK20.........coiiiiiiiiiiiiiiiiin i 137 9,125 9,425
PERKINELMER INC.......cccoiiiiiiiiiii i 18,897 340,525 487,543
PERNOD-RICARD EURL.55.......cciiiiiiiiiiiiciiee e 8,018 767,077 857,366
PERRIGO CO....oooiiiiiiiiiiciiicci e 19,657 1,199,100 2,318,150
PERSIMMON ORD 10P.......ccoiiiiiiiiiiiiiiie e 13,602 90,642 129,924
PETROBRAS ARGENTINA SA.......cccoiiiiiiiiiici s 1,703 32,358 12,943
PETROCHINA CO 'H'CNYL....ooiiiiiiiiiiiieiiieeee e 1,684,000 2,413,599 2,160,129
PETROFAC LTD ORD SHS 0.02 USD.........ccccceiiiiiiiiiiiiiiiieeee 16,285 357,184 354,526
PETROLEO BRASILEIRO SA.......cooiiiiiiiiiiieiee e 5,819 198,648 109,223
PETROMINERALES LTD......ccuttiiiiiiiiiiiriiie e 646 14,943 7,287
PETSMART INC....oiiiiiiiiii e 33,088 1,235,202 2,255,940
PEUGEOT SA EURL1..... 9,426 208,676 92,742
PFIZER INC................ 1,714,343 30,586,748 39,429,889
PG&E CORP......cccvvviiiiiiiiiiieecs R 129,017 5,378,830 5,840,600
PHILIP MORRIS INTERNATIONAL IN.....cocooiiiiiiiiiiiiieiecce, 391,439 19,563,064 34,156,967
PHILLIPS 66........ccccvviiiiieiiiiiieiceeee 140,347 3,520,016 4,665,134
PHOTO-ME INTL ORD GBPO.005..........cocoiiiiiiiiiiiiieeiece e 5,985 3,774 3,943
PHOTRONICS INC......ooiiiiiiiiiiiiiicii e 75,000 654,750 457,500
PICC PROPERTY & CA'H'CNY1.....ooiciiiiiiiiiiiieiee e, 150,399 207,627 168,104
PICO FAR EAST HOLDINGS LTD.....ccccooiviiiiiiiiiiiiiiieieecen, 4,000 465 975
PIEDMONT NAT GAS INC.....ooiiiiiiiiiiieiii e 30,000 685,356 965,700

146 STATE OF WISCONSIN INVESTMENT BOARD



VARIABLE RETIREMENT INVESTMENT TRUST AS OF JUNE 30, 2012

I
STOCKS

NUMBER OF
NAME SHARES COST FAIR VALUE
PIEDMONT OFFICE REALTY TRUST L...ccocoiiiiiiiiiiiiieiiies 28,624 567,900 492,619
PINECREST ENERGY INC.......cccooiiiiiiiiiiiiii e 35,600 75,890 61,810
PINGUIN NPV....oiiiiiiiiiiiiii s 29 400 296
PINNACLE ENTERTAINMENT INC.......oooiiiiiiiiiiiiic, 78,750 690,881 757,575
PINNACLE WEST CAPITAL CORP......cccciieiiiiiiiiiiiec i, 20,885 736,838 1,080,590
PIOLAX CO JPY 50.....coiiiiiiiiiiiiiiiiiic i 200 3,333 4,569
PIONEER CORP Y50.......cciiiiiiiiiiiiieiiiie e 38,600 162,954 134,972
PIONEER NATURAL RESOURCES CO........cccceiviiiiiiiiiiiiine 26,941 1,383,916 2,376,466
PIRELLI & C SPA. .. ..o 51,037 518,691 537,255
PITNEY BOWES INC....ooiiiiiiiiiieee e 31,822 726,019 476,375
PLAINS EXPLORATION & PRODUCTIO........cccccvviiiiiieiiiieeee 24,583 648,007 864,830
PLASTIC OMNIUM SA......coiiiiiiiiiiiiiiii e 716 18,514 17,918
PLEXUS CORP.....oooiiiiiiiiie e 22,500 621,376 634,500
PLUM CREEK TIMBER CO INC........ccooiiiiiiiiiciiieienciee 32,806 1,202,698 1,302,398
PMC - SIERRA INC ..ottt 38,451 310,773 236,089
PMP LTD oottt 1,920 959 689
PNC FINANCIAL SERVICES GROURP |.. 146,893 7,874,955 8,976,631
POHJOLA BANK PLC SER'A'......oooiiiiiiiiice 5,226 66,466 60,949
POINTS INTERNATIONAL LTD........... N 200 1,622 2,372
POLARIS FINANCIAL TECHNOLOGY... 10,927 29,123 24,942
POLARIS INDUSTRIES INC.........cccoeeneee. 48,324 2,081,118 3,454,200
POLSKI KONCERN NAFTOWY ORLEN.........ccccooviiiiiiiinine, 71,565 1,043,680 802,219
POLYCOM INC..........ccuee. 29,545 472,291 310,813
POLYPLEX CORP INR10 28,167 108,517 82,632
POLYPORE INTERNATIONAL INC......ccoooiiiiiiiiiiciiee e 7,715 457,007 311,609
POLYTEC HOLDING AG EURL(BR)......ccocviiiiiiiciiicciicieecie 593 5,866 4,530
POOL CORP.....coviiiiiiiiiiie e 22,500 604,738 910,350
POONGSAN HLDGS CORP KSWN5000...........cccceiiiiiieiiiinens 650 10,055 11,946
POPULAR HLDGS SGDO.10.......ccccuiiiiiiieiiiiie e 318,000 41,889 51,460
POPULAR INC ..ottt 17,065 532,493 283,450
PORTUGAL TELECOM SGPS SA......cccooiiiiiiiieiiee e, 39,574 368,568 173,515
POSEIDON CONCEPTS CORP........ccccciiiiiiiiiiiccciee i 2,500 41,499 30,580
POST PROPERTIES INC......cocoiiiiiiiiiiiiiic s 8,988 419,936 439,963
POTASH CORP OF SASKATCHEWAN..........ccccoiiiiiiiiiece, 52,501 2,448,067 2,291,721
POU CHEN TWSL0.....ciiiiieiieieiee e 1,056,155 799,232 899,419
POWER ASSETS HOLDINGS LIMITED..........cccceiiiiiiiiiine, 86,932 575,252 651,134
POWER CORP CANADA........coiiiitiiiie s 13,230 353,882 310,424
POWER FINANCIAL CORP........coociiiiiiiiiiiiicci s 9,383 275,304 234,241
POWER INTEGRATIONS INC.....ooviiiiiiiiiiieeicceee e 21,000 598,895 783,300
POWERCHIP SEMICONDUCTOR CORP.........cccccoiiiiiiiiiinens 2,145,000 447,462 39,476
PPG INDUSTRIES INC......cociiiiiiiiieiiiie e 27,435 1,612,461 2,911,402
PPL CORP ...ttt 129,692 3,707,034 3,606,735
PPR EURZ.00.......cciiiiiiiieiiie e 7,878 1,112,122 1,122,228
PRAXAIR INC....cciiiiiiiiie ettt 53,466 4,007,201 5,813,358
PRECISION CASTPARTS CORP........cocoiiiiiiieiiiie s 26,179 2,506,434 4,306,184
PRECISION DRILLING CORPORATION........ccooviiiiiiiiciiiine 15,119 186,403 102,776
PREMIER FOODS PLC ORDS.........ccoiiiiiieeiiieeee e 5,411 28,212 7,256
PRESS KOGYO CO JPY50.... 1,000 4,893 5,063
PRICELINE.COM INC.......cociiiiiiiieiiii e 12,056 3,282,720 8,011,453
PRIMA MEAT PACKERS Y50.... e 6,000 8,829 10,753
PRIMERO MINING CORP................ R 7,114 19,357 18,353
PRINCIPAL FINANCIAL GROUP INC..... e 49,744 1,188,273 1,304,785
PRINCO CORP TWDI10.......cuviiiiiiieiiiiie e 74,000 22,837 10,598
PROASSURANCE CORP......ccviiiiiiiiiiiiiciic i 14,844 924,788 1,322,452
PROCTER & GAMBLE CO/THE........ccociiiieiiieiicnc e 639,589 38,859,491 39,174,826
PROGRAMMED MAINTEN NPV.....cccooiiiiiiiiicieee e 3,445 8,401 8,510
PROGRESS ENERGY INC.......cocoiiiiiiiiiiiiie e 56,369 2,329,158 3,391,723
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PROGRESS ENERGY RESOURCES CORP.........cccccceiiiiiiiins 11,729 150,223 230,910
PROGRESS SOFTWARE CORP........ccccoiiiiiiiiiiiiccii i 72,276 1,480,951 1,508,400
PROGRESSIVE CORP/THE.......ccoiiiiiiiiiiiieiicc e 101,212 1,707,184 2,108,246
PROLOGIS INC.....oooiiiiiiiiiiiiiii e 87,536 2,309,041 2,908,821
PROSPERITY BANCSHARES INC........ccccoooiiiiiiiiiiiie, 17,250 658,104 725,018
PROSPERITY REAL ESTATE.......ccoociiiiiiiiiiciie i 60,000 14,174 13,691
PROTALIX BIOTHERAPEUTICS INC.......ccoiiiiiiiiiiiiiccieee 22,000 154,834 126,060
PROTECTIVE LIFE CORP.......ccccciiiiiiiiiiiii 13,465 213,792 396,006
PRUDENTIAL FINANCIAL INC......ccoiiiiiiiiiiiiee e 128,623 6,205,808 6,229,212
PRUDENTIAL PLC GBPO.05..........ccoiiiiiiiiiiiciee i 654,743 6,548,712 7,578,756
PRYSMIAN CAB & SYS NPV.....cooiiiiiiiiiiiiii e 37,676 615,036 561,321
PSS WORLD MEDICAL INC.......ccccooiiiiiiiiiiiiiece e 108,014 2,212,977 2,267,214
PTT PUBLIC COMPANY THB10 (NON.......ccocviiiiiiiiiiiieiiieee 60,600 689,974 616,304
PUBLIC POWER CORP EUR4.60 (CR).......cccovvviiriiiciiccnee, 188 3,514 446
PUBLIC SERVICE ENTERPRISE GROU.........ccccoovciieiiiicce, 115,054 3,602,165 3,739,255
PUBLIC STORAGE.........cciiiiiiiiiiiiic i 35,258 3,366,685 5,091,608
PUBLICIS GROUPE SA EURA..... 5,530 283,424 252,993
PUBLIGROUPE AG CHF1 REGD..........cccocviiiiiiiiiiiciecieee 32 4,289 4,808
PULSE SEISMIC INC SN 3,200 7,269 6,592
PULTE GROUP INC.......ccoiiiiiiiiiiiinci i 56,805 617,660 607,814
PUNJAH NATIONAL BA INR10........ 29,191 299,399 422,586
PVH CORP......ccovriiiiiiiiiii, 12,977 657,489 1,009,481
QAF SGDO0.40........cccveennnn. 56,000 26,410 33,154
QANTAS AIRWAYS NPV....coiiiiiiiiiiiiiie e 42,044 78,828 46,329
QBE INS GROUP ASL......oiiiiiiiiiiiienieeeiee e 82,677 1,275,078 1,133,929
QEP RESOURCES INC......cooiiiiiiiiiiiiiii s 33,975 890,996 1,018,231
QIAGEN N V..o 39,016 726,648 651,567
QIAGEN NV..ooiiiiiiii e 8,878 161,547 148,550
QINETIQ GROUP ORD GBPO.0L (WI)....cooviiiieriiieiienneeniienieens 9,731 23,448 23,978
QINGLING MTRS H SHS CNY 1.t 378,000 100,910 90,153
QLIK TECHNOLOGIES INC......ocociiiiiiiiiiiiiiee e 16,500 487,455 364,980
QR NATIONAL LTD.ccoiiiiiiiiriiiiee et 64,718 234,210 225,553
QUALCOMM INC....ooiiiiiiiiiiiiic e 382,362 16,390,493 21,289,916
QUANEX BUILDING PRODUCTS CORRP.........ccccvrriiiiiiiiiinins 22,500 353,340 402,300
QUANTA COMPUTER TWD10........ccoiiiiiiiiiiiiiiiie s 81,000 209,157 215,205
QUANTA SERVICES INC......coooiiiiiiiiiiiiiii e 39,902 818,035 960,441
QUEBECOR INC.....ociiiiiiiiiiiiec s 800 27,716 28,776
QUEST DIAGNOSTICS INC/DE.......cccveiiiiiieiieiee e 26,284 1,408,250 1,574,412
QUESTAR CORP ...ttt 29,508 384,962 615,537
RABA RT HUFL000........ccccoiiiiiiiiiiiiiiiec i 162 1,617 507
RACKSPACE HOSTING INC.....ccoooiiiiiiiiiiieeiie e 47,571 1,803,509 2,090,270
RADIANT OPTO-ELECT TWDI10.......coociiiiiiiiiiiiiiiciiiee s 31,000 143,571 155,596
RADWARE LTD COM... ..ottt 132 4,499 5,054
RAIFFEISEN BANK INTERNATIONAL.......ccovviiiiiiiiiieeeeees 1,844 80,486 60,258
RAIN COMMODITIES LTD.....ooiiiiiiiiiiiiiie e 189,676 137,546 117,369
RAKUTEN INC NPV...oiiiiiiiiiiiiiie e 66,000 589,856 681,589
RALCORP HOLDINGS INC......coooiiiiiiiiiieiiiiie e 19,228 1,171,765 1,283,277
RALLYE EUR3.O0(REGD)........cccciiiiiiiiiiiiiiee e 10,902 374,411 311,292
RALPH LAUREN CORP.......ociiiiiiiiiiiii e 10,791 842,281 1,511,387
RAMELIUS RESOURCES NPV........... 25,973 35,068 12,912
RAMIRENT OYJ NPV.....ooiiiiiiiiiiiii e, 846 9,053 6,914
RAMSAY HEALTH CARE LTD AUDO.10.... 4,973 99,687 115,256
RANDGOLD RESOURCES ORD USDQ.05...........ccccceenvireninennn. 5,566 501,635 500,665
RANDSTAD HLDGS EURO.L.......coociiiiiiiiiiiiccciicc i 4,522 195,972 132,993
RANGE RESOURCES CORP.......c.coiiiiiiiiiieiiiiie e 47,277 2,406,670 2,925,028
RANK GROUP ORD GBPO0.1388888............cccccoovviiiiiiiiiiiiins 2,230 4,211 4,092
RATOS AB SER B NPV......oiiiiiiiiiiiiiciiie e 7,253 112,317 68,827
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RAYMOND JAMES FINANCIAL INC.......ccccooeiiiiiiiiiiieiie, 62,384 1,369,147 2,136,028
RAYONIER INC.....oooiiiiiiiiiiiii i 44,863 1,513,231 2,014,349
RAYTHEON CO.....iiiiiiiiiciiiiiiiii i 87,166 4,474,077 4,932,724
RBC BEARINGS INC.......cciiiiiiiiiiiiiii e 18,000 613,423 851,400
RCF INRLO.....ooiiiiiiiiiiiiii i 30,488 45,490 31,916
RCG HOLDINGS GROUP HKDO.OL.........cccoiiiiiiiciiiiiciiieeen 12,535 10,574 1,116
RCR TOMLINSON LTD NPV.....cooiiiiiiiiiiiiiiiieei e 1,530 2,659 2,807
REALDOLMEN NPV....oiiiiiiiiiiiiec e 483 11,506 10,114
REALTY INCOME CORP.......oviiiiiiiiiiiiiciiie e 22,082 761,248 922,365
RECKITT BENCKISER GROUP PLC........cccoiviiiiiiiiiciiicc, 154,475 7,875,427 8,152,934
RECORDATI EURO.125.......iiiiiiiiiiieie e 89,200 776,040 636,180
RED ELECTRICA CORPORATION SA........ccociiiiiiiiiiiieiieees 6,787 352,982 296,375
RED HAT INC....ooiiiiiii e 52,581 1,840,043 2,969,775
RED ROBIN GOURMET BURGERS INC.........cccccooviiiiiiiiiiecnen, 31,500 659,212 961,065
REDFLEX HOLDINGS NPV.....coiiiiiiiiiiiiie e 2,946 6,297 6,342
REED ELSEVIER......oiiiiiiiii e 46,112 386,636 369,939
REED ELSEVIER NV EURO0.07........ s 88,145 1,041,729 1,008,086
REGAL ENTERTAINMENT GROUP. 13,517 174,282 185,994
REGAL-BELOIT CORP................. 16,939 1,082,797 1,054,622
REGENCY CENTERS CORP..................... 17,219 693,829 819,108
REGENERON PHARMACEUTICALS INC. 18,816 1,131,325 2,149,164
REGIONS FINANCIAL CORP.......cooiiiiiiiiiiiiiic i 269,955 1,757,574 1,822,196
REGIS RESOURCES LTD NPV.............. B 784 2,354 3,142
REINSURANCE GROUP OF AMERICA I......c.coooiiiiiiiiiiiiies 12,221 534,340 650,279
REJESH EXPORTS INR2(POST .......cciirienirieiienieenee e 22,710 59,133 54,340
RELIANCE STEEL & ALUMINUM CO.........cccoiviiiiiiiiiiicienee 12,465 442,580 629,483
REMY COINTREAU EURL.60........cccccoiiiiiiiiiiieiiiie e 841 84,179 92,404
RENAISSANCE RE HOLDINGS LTD......cccoiiiiiiiiiiiieiiiee e 11,280 614,463 857,393
RENAULT REGIE NATIONALE DES.........cccceiiiiiiiiiiiiece, 7,280 349,180 290,464
RENEWABLE ENERGY CORP AS NOK1........cccccovvviiviiiiincnen. 5,216 3,280 1,922
RENO DE MEDICI SPA EURO.55.........cccoiiiiiiiiiiic s 31,590 10,558 4,731
REPSOL SA. ... 162,514 3,514,313 2,606,853
REPUBLIC SERVICES INC.......ccooiiiiiiiiiii e 57,887 1,533,159 1,531,690
RESEARCH IN MOTION LTD.....cccoiiiiiiiiiniiiicciicc i 17,863 640,919 132,117
RESMED INC......ciiiiiiiiiiii e 23,667 580,851 738,410
RESOLUTE MINING NPV.....cocoiiiiiiiiiiiiiiiie i, 47,969 84,452 66,380
RESOLUTION LTD ORD NPV(NEW).....coiciiiiiiiiieiiiiie e 358,579 1,598,440 1,101,768
RESONA HOLDINGS INC......ccooiiiiiiiiiiiiiii e 71,490 313,793 292,984
RETAIL PROPERTIES OF AME - A.....ooiiiiiiiiiieiee e 14,135 130,811 137,392
REXAM ORD 64 2/7P....coiiiiiiiiiiiiiee e 33,228 205,030 219,410
REXEL PROMESSES.........coiiiiiiiiii e 4,072 71,699 69,581
REXNORD HOLDINGS INC.......ccooiiiiiiiiiiiniiicc e 7,500 135,000 150,300
REYNOLDS AMERICAN INC.......ccooiiiiiiiiiiiccic e 63,438 1,630,769 2,846,463
RHEINMETAL AG NPV.. .. 93 4,173 4,567
RICOH LEASING CO LTD JPY50.......ceeiiiiiiiiiiie e 1,514 36,558 33,908
RICOH Y50......cuiiiiiiiiiiiii i 77,039 737,089 643,038
RIKEN CORP Y50.....ccoiiiiiiiiiiii i 2,000 8,070 8,021
RINNAT CORP.....viiiiiiiii i 1,266 82,842 86,949
RIO TINTO LIMITED NPV....oiiiiiiiiiiiiiiine e 40,408 3,096,652 2,340,242
RIO TINTO PLC.... 143,113 8,478,554 6,776,616
RIOCAN REIT.....cccociiiiien 9,813 252,296 266,634
RISO KAGAKY COR Y50......cccoiiiiiiiiiiiiiiiiinciiec e 400 6,861 6,963
RITCHIE BROS AUCTIONEERS INC.......cooooiiiiiiiiiieieceen 3,417 84,525 73,136
RIVERBED TECHNOLOGY INC.........oociiiiiiiiiiiiic e 36,273 1,114,762 585,809
RLICORP ... 9,750 416,600 664,950
ROBERT HALF INTERNATIONAL INC.......cocviiiiiiiiiiieeenie, 285,172 7,719,392 8,147,364
ROC OIL COLTD NPV....oiiiiiiiiiiiiiiiie e 64,873 27,490 20,947
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ROCHE HLDG AG GENUSSCHEINE NPV..........oocciiiiiiiiiins 84,801 13,512,139 14,657,627
ROCK-TENN CO....ooiiiiiiiiiiiiiiiiiiecic e 79,406 3,970,682 4,331,597
ROCKWELL AUTOMATION INC.......ocooiiiiiiiiiiieiiiieeec s 37,733 2,023,775 2,492,642
ROCKWELL COLLINS INC.......ocoiiiiiiiiiiiiiiiccicec e, 28,859 1,408,974 1,424,192
ROCKWOOD HOLDINGS INC........cccoeiiiiiiiiiiiinee i 11,396 588,547 505,413
ROCKY MOUNTAIN DEALERSHIPS INC.........cccccoiiiiiiiiiiin, 1,300 11,127 13,543
ROGERS COMMUNICATIONS INC........ooviiiiiiiiiiiieiiee e 24,710 859,146 894,645
ROHM CO Y50......cciiiiiiiiiiiiii e 18,403 952,142 702,308
ROHTO PHARMACEUTICAL CO Y50.......ccceiiiiiiiiiiieiieceee 57,000 673,959 732,235
ROLLINS INC....iiiee et 10,609 225,836 237,323
ROLLS ROYCE HLDGS C SHS......ccoiiiiiiiiciiee e 9,966,332 0 15,632
ROLLS-ROYCE HLDGS PLC.......ccoviviiiiiiiiiiiiiiciie e 109,546 1,209,738 1,474,193
ROPER INDUSTRIES INC......coooiiiiiiiiiiiiiicccc e 39,637 2,485,769 3,907,415
ROSS STORES INC.......ooiiiiiiiiiiiiiii i 88,393 2,865,060 5,521,911
ROVI CORP.....ooiiiiiiiiiiie et 18,396 608,914 360,930
ROWAN COS PLC......ooiiiiiiiiiiiiiccciicie e 23,617 819,253 763,538
ROYAL BANK OF CANADA. ... ..ottt 115,416 6,232,527 5,905,242
ROYAL BANK OF SCOT ORD GBP1.. 78,600 403,410 265,422
ROYAL CARIBBEAN CRUISES LTD...... 25,151 519,797 654,681
ROYAL DUTCH SHELL PLC......c.ccooiiiiiiiiiiiiiciee i 81,872 2,894,552 2,764,251
ROYAL DUTCH SHELL PLC.......oooiiiiiiiiiiicee e 436,779 14,681,107 14,711,793
ROYAL DUTCH SHELL PLC B SHS. 379,242 12,123,860 13,234,792
ROYAL GOLD INC.....cciiiiiiiiiiieiiicc e 18,127 1,053,365 1,421,157
RPC GROUP ORD 5P......cccoiiiiiiiiiiiiiiiiccniece e 469 1,504 2,854
RPC INC. ... 10,190 151,747 121,159
RPM INTERNATIONAL INC....cocoiiiiiiiiiiie e 24,833 446,513 675,458
RR DONNELLEY & SONS CO.....cooviiiiiiiiiiiiceciiicceiee e 29,920 460,198 352,158
RSA INSURANCE GROUP PLC.........cccoiiiiiiiiiiiiciiec s 133,789 260,501 226,839
RURALCO HOLDINGS NPV.....ccooiiiiiiiiiiieiiecin e 1,692 5,588 5,290
RWE AG (NEU) NPV 'A'... et 45,042 3,032,443 1,839,141
RYANAIR HOLDINGS PLC......cociiiiiiiiiiiiiicciiee e 6,034 173,006 183,434
RYDER SYSTEM INC.....ooiiiiiiiiiiii e 8,504 317,405 306,229
RYOYO ELECTRIC........coiiiiiiiiiiii e 1,300 14,250 13,230
SAAB AB SER 'B' SEK16.......ceoviiiiiiiiiiiiiiic e 3,341 54,678 56,777
SABANCI HOLDINGS AS TRYL.....ooiiiiiiiiiiiieiiiie s 224,278 771,517 942,397
SABMILLER PLC.....coiiiiiiiiiiiii e 94,153 3,365,836 3,773,078
SAFEWAY INC...ooiiiiiiiiiii s 73,223 1,613,022 1,328,997
SAFILO GROUP EURS.00.........ccociiiiiiiiiiiiiiicie i, 839 5,254 4,960
SAFRAN SA EUROD.20........cccoiiiiiiiiiiieiiec e 31,016 1,014,794 1,149,337
SAGE GROUP ORD 1P......cccoiiiiiiiiiiiiiciii e 49,430 218,623 214,986
SAHA UNION PUBLIC CO LTD......ccoiiiiiiiiiieieiiieeieee e 23,400 9,657 22,287
SAIC INC . ..o 47,024 857,478 569,931
SAINSBURY (J) ORD GBPO0.2857142.........ccccceoviiiiiiiieeiiieees 285,140 1,459,949 1,347,945
SAIPEM EURL. ...ttt 37,888 1,547,464 1,682,381
SALESFORCE.COM INC......cociiiiiiiiieiiiie e 22,990 1,679,608 3,178,597
SALIX PHARMACEUTICALS LTD......cooiiiiiiiiiiiiiiiecccieccieeee 13,047 680,317 710,279
SALLY BEAUTY HOLDINGS INC.......ccoiiiiiiiiiiiiciiee e 50,692 1,016,808 1,304,812
SALZGITTER AG ORD NPV.....ccooiiiiiiiiiiiiicen s 1,478 95,426 60,724
SAM YANG GENEX CO KRW5000.........ccoccuiieiiiiiiiiiieiiiee e 592 29,883 27,291
SAM YOUNG ELECTNCS KRWS500.........cccccovvieennns 2,610 20,261 18,777
SAMCHULLY KRW5000.............cc.ee... 230 23,740 17,671
SAMPO OYJ SER'A'NPV........ T, 33,900 908,858 878,485
SAMSE SA. ... 7 606 518
SAMSONITE INTERNATIONAL SA.......ocociiiiiiiiiiiiiieiee 106,500 211,514 177,938
SAMSUNG ELECTRONICS CO LTD....cccvviiiiiieeiiiiie e 6,669 4,130,395 6,993,035
SAMYANG HOLDINGS CORP KSWNS5000.........ccccocvviviiiiinenns 931 49,333 39,464
SAN-AI OIL CO LTD....ciiiiiiiiiiiiiie e 1,000 5,141 4,487
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SANDISK CORP......ctiiiiiiiiii i 54,664 1,498,400 1,994,143
SANDRIDGE ENERGY INC.......cocociiiiiiiiiiiiiiece e, 81,187 581,159 543,141
SANDS CHINA LTD..cotiiiiiiiiiiiiiiiccciiiiie i 332,844 955,253 1,051,287
SANDVIK AB NPV (POST SPLIT)....coiiiiiiiiieieecee e 38,004 619,790 486,447
SANKI ENGINEERING Y50.......ccccciiiiiiiiiiiiiii i 8,000 58,326 43,614
SANKYO CO(OTC) NPV....ooiiiiiiiiiieieeee e 1,846 89,297 89,767
SANKYO FRONTIER CO JPY50.......c.coiiiiieiiiiieeiiiie e 1,000 4,320 5,665
SANKYO-TATETAMA HO NPV.....ooiiiiiiiiiiiieeeeereeee e 4,000 6,571 6,417
SANOF ...t 192,660 13,807,382 14,606,142
SANOYAS HOLDINGS CORP......cceeiiiiiiiiiiicciiicc e 4,100 15,006 8,530
SANRIO CO Y50.....eiiiiiiiiiiiiie e 1,717 78,156 62,384
SANSHIN ELECTRONICS CO Y50......ccccoovuiiiiiiiiciiiicciieecn 4,100 26,348 29,135
SANTEN PHARMACEUTICAL CO......cooiiiiiiiiiieiiiie e 2,793 105,253 114,639
SANTOS LIMITED NPV....ooiiiiiiiiciiiieeeee e 193,110 2,450,531 2,108,140
SANYANG INDUSTRY TWD10........coiiiiiiiiiieiiiie e 5,000 3,016 3,229
SAP AG ORD NPV...ccoiiiiiiiiiiiiiiiie e 141,109 7,743,076 8,335,017
SAPPI ORD R1....... 26,367 86,622 88,497
SAPUTO INC........ e 4,907 212,101 203,750
SARA LEE CORP.......cocvviiiiiiiiiiic, 194,570 1,813,171 2,200,049
SARACEN MINERAL HOLDINGS LTD... 55,977 44,812 31,845
SARIN TECHNOLOGIES LTD................ 6,250 2,193 5,822
SAVANNA ENERGY SERVICES CORP. 3,900 30,247 29,228
SAVILLS ORD GBPO0.025.... 5,918 32,025 32,487
SAXA HOLDINGS INC NPV.....ociiiiiiiiiiiiiicic e 3,000 6,661 6,429
SBA COMMUNICATIONS CORP........ooiiiiiiiiiieiiiie e 36,546 1,383,455 2,084,949
SBIHOLDINGS INC......cooiiiiiiiiiiicicece e 848 76,364 62,173
SBM OFFSHORE NV EURO0.25 (POST.....c.cccoiiiiiienieeiee e 10,756 236,223 148,579
SCANA CORP.....oviiiiiiiic i 22,456 826,649 1,074,295
SCANFIL OYJ (NEW) NPV...cociiiiiiiiiiiiesee e 166 179 143
SCANFL OYJ NPV...ooiiiiiiiiiiiiiiiiic s 166 381 211
SCANIA AB SER B NPV (POST.....oooiiieiienieenee e 12,116 244,919 207,305
SCHIBSTED ASA ..o 14,296 337,809 463,190
SCHINDLER HLDG AG PTG CERT......coviiiiiiiiiiiiic e 1,837 218,764 205,340
SCHINDLER-HLDG AG CHFO.1......cooiiiiiiiiiiiiciee i 4,525 291,257 511,064
SCHLUMBERGER LTD......cooiiiiiiiiiiiiiii e 289,081 17,062,352 18,764,248
SCHNEIDER ELECTRIC SA........coiiiiiiiiiiiiii s 107,000 6,359,892 5,938,025
SCHRODERS (NEW) ORD GBP1.......ccccoiiiiiieiiiieeee e 4,278 110,255 89,643
SCHULER AG YOUNG SHARES..........ccociiiiiiiiii s 967 18,594 25,034
SCOR SE EUR7.876972 (POST....cccviiiiiiieiiiiie et 33,493 827,312 812,257
SCOTTS MIRACLE-GRO CO/THE.......c.ccoiiiiiiiiicceeccee 29,426 1,079,073 1,209,997
SCRIPPS NETWORKS INTERACTIVE L....coooviiiiiiiiiiiiciiee 48,203 2,133,300 2,740,823
SEACOR HOLDINGS INC......ccoooiiiiiiiiiiiiiiie 3,493 260,545 312,204
SEADRILL LTD USD2......cociiiiiiiiiiiiiie et 22,100 713,066 784,818
SEAGATE TECHNOLOGY.....ccociiiiiiiiiiiiiciicee e 69,340 1,209,640 1,714,778
SEAH HOLDINGS KRWS5000.........ccccoiiiiiiiiiiiiiie e 261 26,772 22,514
SEAH STEEL KRWS5000..........ccciiiiiiiiiiiiniiicc s 1,465 46,009 116,269
SEALED AIR CORP......ooiiiiiiiiiiccicc e 32,207 582,652 497,276
SEARS HOLDINGS CORP.. 5,734 231,425 342,320
SEB SA FFL...o 2,959 217,581 183,776
SEBANG CO LTD............. 5,060 50,690 64,501
SECOM CO Y50......cciiiiiiiiiiieiiiiie e 18,299 846,855 835,943
SECURE ENERGY SERVICES INC.........cccccoviiiinns 2,000 13,897 15,047
SECURE ENERGY SERVICES INC.......cocooiiiiiiiiiiieecc e, 12,600 67,836 94,798
SECURITAS SER 'B' SEKL......cooiiiiiiiiiiiiiiiic i 11,863 124,188 92,121
SEGA SAMMY HLDGS INC NPV.....coooiiiiiiiiiiiiiceiee e 7,512 139,521 152,518
SEGRO PLC.....oiiiiiiiiiiii i 55,342 255,952 188,619
SEIINVESTMENTS CO..cooviiiiiiiiiiiiiice e 22,718 421,211 451,861
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SEIKO EPSON CORP NPV.....ccoiiiiiiiiiiiiiiiiiine 4,955 70,933 49,743
SEINO HOLDINGS CO LTD....cccoiiiiiiiiiiciiiiicciie i 10,000 61,198 66,675
SEJONG INDUSTRIAL KRWS500.........cociiiiiiiiiiiiiecciiiineceee 6,620 38,379 77,162
SEKISUI CHEMICAL Y50......ccoiiiiiiiiiiiiiiiiiciei e 104,792 890,809 969,250
SEKISUI HOUSE NPV....oooiiiiiiiiiiiiiiii i, 135,038 1,249,698 1,265,928
SEKISUIJYSHI Y50......ooiiiiiiiiiiiiiiii e 2,000 18,921 20,754
SELAMAT SEMPURNA PT ..o 173,500 25,272 37,406
SEMAPA SOC INVEST E GESTAO.......cccciiiiiiiiiiiiiniee, 298 4,826 1,864
SEMBCORP INDUSTRIES SGDO0.25.........cccoiiiiiiiiiiiiicciieee 61,028 236,985 247,137
SEMBCORP MARINE SGDO0.10.........cccocviiiiiiiiiiiciiieeieee e 52,174 206,612 196,867
SEMCON AB SEKL.....ocoiiiiiiiiiie e 1,167 7,974 7,490
SEMEN GRESIK PERSERO.......cccccoiiiiiiiiiiiiie i 65,500 81,110 78,802
SEMPRA ENERGY ....coiiiiiiiiiiiiiiic e 45,571 2,159,240 3,138,930
SENIOR 10P.....oiiiiiiiiiiiiieee e 6,163 12,018 18,134
SENIOR HOUSING PROPERTIES TRUS.........cccoiiiiiiicee, 26,891 528,706 600,207
SENSHU ELECTRIC CO JPY50.......ccciiiiiiiiiiiic i 300 3,097 3,752
SEPURA PLC ORD GBPO.05..... 2,732 2,101 2,871
SERCO GROUP ORD 2P.... P 111,982 976,886 941,421
SERIA COLTD...coiiiiiieiiiieieie e 200 578 3,183
SERVICE CORP INTERNATIONAL/US.. 36,038 252,721 445,790
SERVICE STREAM LTD NPV.... T 28,975 10,761 10,395
SERVIZI ITALIA SPA EUR1.00........ e 503 3,762 1,551
SES SA FIDUCIARY DR EACH REP........coccciiiiiiiiiis 10,724 266,450 253,677
SEVEN & | HLDG CO LTD NPV......coiiiiiiiiiiiiiiicieic 49,824 1,330,926 1,496,781
SEVEN BANK LTD NPV....oiiiiiiiiiiiiie e 64,879 146,550 165,877
SEVERN TRENT ORD GBPO0.97809..........cccccoeiiiiiiiiiiniiicc, 14,884 337,292 385,890
SEWON PRECISION KRWS5000...........cocoiiiiiiieiiiie e 530 5,512 5,298
SGS SA CHFL(REGD).......ccoiiiiiiiiiiiicie e 204 373,959 382,567
SHANDA GAMES LTD....coiiiiiiiiiiiiiiiie e 20,775 103,862 83,100
SHANDONG MOLONG PE ORD CNYO.1.....cccccooviiiiiiiiniiiines 1,200 294 382
SHANGHAI FRIENDSHIP GROUP INC........cccccoviiiiiiiiieiiieee 5,600 6,194 6,815
SHANGRI-LA ASIA ORD HK$1......ccoccviiiiiiiiiiiicic e 59,304 138,860 112,999
SHARP CORP Y50......coiiiiiiiiiiiiiiiii e 37,624 303,605 189,558
SHAW COMMUNICATIONS INC........ccceiiiiiiiiiiiiiciiee i, 14,272 282,508 269,354
SHAW GROUP INC/THE.......ccotiiiiiieiiienre e 10,932 294,834 298,553
SHENZHEN HIGH-TECH HLDGS...........ccccoiiiiiiiiiiiiiee 52,000 3,943 3,151
SHERRITT INTERNATIONAL CORP.......cooviiiiiiiiiiiiiiieceee 5,700 34,606 27,397
SHERWIN-WILLIAMS CO/THE......cciiiiiiiiiiieieiee e 21,487 1,795,837 2,843,804
SHIDAX CORP JPY50000.......ccccuiiiiiiieiiiieeiiiie e 9,700 42,315 42,428
SHIKOKU ELECTRIC POWER CO INC........ccocoeiiiiiiiiiiieiiiee 10,711 272,777 227,268
SHIMADZU Y50.....cciiiiiiiiiiieiiiie e 15,615 128,779 134,055
SHIMAMURA NPVt 856 81,693 98,806
SHIMANO INC NPV...ooiiiiiiiiiiiicee e 4,102 227,187 267,332
SHIMIZU CORPORATION Y50.......cccccoiiiiiiiiiiiiiiiiiee s 22,519 90,331 77,895
SHIN NIPPON AIR JPY50.......ciiiiiiiiiiiiieiiice e 1,300 7,231 7,576
SHINDENGEN ELECTRIC MAN CO Y50........ccoccoiiiiiiiiiincinen. 2,000 9,421 6,768
SHIN-ETSU CHEMICALS CO NPV......coioiiiiiiiiiiiiie e 15,559 789,060 850,197
SHINHAN FINANCIAL GROUP CO LTD....... R 5,150 215,329 178,509
SHINNIHON CORP JPY50.......ccciiiiiiiiiiiiiiiieeeiie e 1,500 4,608 3,685
SHINSEI BK NPV....oiiiiiiiiiiiiiic e 56,812 63,504 68,354
SHINSHO CORP JPY50............. 4,000 12,835 9,174
SHINYOUNG SECURITIES CO. 140 3,885 3,545
SHIONOGI & CO JPY50......ciiiiiiiiiiiiiiciiie e 11,348 169,435 153,601
SHIP HEALTHCARE HLDG INC NPV........oociiiiiiiiiiiiiiiciencs 8,500 193,897 204,004
SHIRE PLC ORD GBPO.05........coiiiiiiiiiiiie e 65,588 1,935,232 1,884,606
SHIROKI CORP JPY50.......cciiiiiiiiiiiiiis i 1,000 3,354 2,682
SHISEIDO Y50......ciciiiiiiiiiiiiie e 13,666 228,618 214,950
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SHIZUOKA BANK Y50.......cutiiiiiiiiiiiiiii i 21,236 197,334 217,710
SHIZUOKAGAS CO NPV......ooiiiiiiiiiiiiiiii e 5,500 31,171 36,602
SHOPPERS DRUG MART CORP.......ccccciiiiiiiiiiieciiieen 8,048 338,335 324,067
SHORETEL INC.....ooiiiiiiiiiii e 43,500 310,468 190,530
SHOWA DENKO KK Y50......ouuiiiiiiiiiiiiiiieiiiiinee i 54,141 106,624 104,496
SHOWA SHELL SEKIYU ORD Y50.......cccccoiviiiiiiiiiciiiiniieece 11,878 96,787 72,349
SHREE CEMENT INRILO.....cooiiiiiiiiiiiiiiiie e 600 34,472 32,667
SIEMENS AG NPV REGD........cccccoiiiiiiiiiiiiciiic e 107,703 10,725,625 9,040,048
SIGMA PHARMACEUTICALS LTD NPV......coiiiiiiiiiiiiicceee 66,936 41,073 41,854
SIGMA-ALDRICH CORP........coiiiiiiiiiiiiiiii 20,037 987,571 1,481,335
SIGNATURE BANK/NEW YORK NY .....coiiiiiiiiiiiiiiieiieceie 8,078 474,217 492,516
SIGNET JEWELERS LIMITED SHS........ccoccooiiiiiiiiii, 14,104 284,038 620,717
SIGURD MICROELECTR TWDI10.......ccoiiiiiiieiiiiie e 114,000 80,765 85,638
SHEURZ... ..o 1,083 8,563 6,240
SIKA FINANZ AG CHFO0.6 (BR).......cococviiiiiiiieiiiiiciiee e 366 735,575 706,865
SILGAN HOLDINGS INC......ccoiiiiiiiiiiiiiiiciie e 13,143 536,107 561,075
SILICON LABORATORIES INC.. 14,006 523,753 530,827
SILVER WHEATON CORP........cociiiiiiiiiiiiie 13,384 494,401 359,331
SIM LIAN GROUP SGDO0.10.......... 39,000 18,744 18,010
SIMON PROPERTY GROUP INC.........cccooviiiiiiiiiiiiiieciecce, 65,425 5,472,900 10,184,056
SIMPLO TECHNOLOGY TWDI0.......cciiiiiiiiiiieeiiiiee e 17,000 124,669 115,760
SIMPSON MFG INC.....coiiiiiiiiiiiiciiic e 24,000 653,939 708,240
SIMS METAL MANAGEMENT LTD.....coviiiiiiiiiiiiceiiiee e 6,230 94,184 61,370
SINDO CO LTD KRWS5000.........cocoiiiiiiiiiiiiieiiccccieee e 538 25,798 30,015
SING INV & FINANCE SGD1......ccccuiiiiiiiiiiiiieeiccee e 4,000 5,006 4,721
SINGAMAS CONTAINER HKDO.10.........ccovvuiiiiiiiiiiiiieciiieees 2,125,375 707,385 454,840
SINGAPORE AIRLINES SGDO0.50.........cccoviuiiiiiiiieiiiieeciece e 40,789 421,094 333,898
SINGAPORE EXCHANGE SGDO.01........ccccoviiiiiiiiiiicciecc 32,407 189,892 161,421
SINGAPORE PRESS HLDGS SGDO0.20..........ccccoiiiiieiiiiiee. 60,747 186,123 187,017
SINGAPORE TECHNOLOGIES............ccoiiiiiiiciiiccic s 58,307 143,062 143,144
SINGAPORE TELECOMMUNICATIONS..........ccoviiiiiieiiec 1,052,913 2,560,265 2,742,827
SINO LAND CO ORD HKS$1.00.......cccecriiiiiiiiiieiiesiecceee e 155,552 250,663 233,022
SINOCOM SOFTWARE G HKDO.25.........cocoiiiiiiiiiiiiie e 60,000 8,012 8,431
SINO-FOREST CORP.....ccooiiiiiiiiiiiciicciie 5,291 131,095 52
SINOMEDIA HOLDING LIMITED........ccociiiiiiiiiiiiiieni e 33,000 11,149 12,763
SIRIUS XM RADIO INC.......oociiiiiiiiiiiiiiic e 630,002 721,161 1,165,504
SIRONA DENTAL SYSTEMS INC.......ooooiiiiiiiiiiiiiiiiie 9,211 477,721 414,587
SIM HOLDINGS LIMITED HKDZL.00.........ccoceiiiiiiiiiiieiiiiieee, 387,381 790,487 713,150
SIVN LTD o 120,653 47,993 41,597
SK HOLDINGS CO LTD KRWS5000..........ccccoviiiiiiiiiiinciiieecneen 7,612 666,176 880,596
SKANDINAVISKA ENSKILDA BANKEN........cccccciiiiiiiiiiiicie, 155,400 1,135,596 1,007,723
SKANSKA AB B SER 'B' SEKS.........coociiiiiiiiiciiice 14,383 260,366 220,254
SKF AB SER B NPV (POST SPLIT)...cccoiiiiiiieiiiiieieee e 33,827 754,252 666,013
SKY CITY NZDO.20.......ccoiiiiiiiiiiiiiiccii e 21,860 60,028 59,738
SKYWORKS SOLUTIONS INC......coviiiiiiiiiiiieeiice e 118,322 1,773,396 3,238,473
SL GREEN REALTY CORP.....ccceviiiiiiiiiiiinice e 17,000 804,058 1,364,080
SLM CORP ...ttt 80,724 874,297 1,268,174
SM ENERGY CO.. 20,934 1,066,908 1,028,069
SMC CORP NPV...oiiiiiiiiiii it 3,777 606,704 648,987
SMITH & NEPHEW ORD USDO0.20........cccccoviiiiiiiiiiiiieciieeee 33,940 357,466 339,362
SMITHA O CORP.....oeiiiiiiiiie e 28,499 630,355 1,393,316
SMITHFIELD FOODS INC.........ccceennnen. 64,721 1,249,896 1,399,915
SMITHS GROUP PLC ORD GBPO.375........ccccoveiiiiiiiiiiieeieee 98,300 1,765,236 1,564,913
SMURFIT KAPPA GROUP PLC ORD.........cccceiiiiiiiiiiiiciiieece 37,972 364,259 255,398
SNAM SPA ..o 352,043 1,620,332 1,572,596
SNAP-ON INC.....ooiiiiiiiiiiiii i 9,628 393,562 599,343
SNC-LAVALIN GROUP INC.......ooiiiiiiiiiiiiiiice e 5,725 288,566 214,186
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SNS REAAL GROEP NV EURL.G3........ocooiiiiiiiiiieiiiie, 38,178 96,301 51,599
SNT CORPORATION Y50......cccoiiiiiiiiiiiiiiiiciiicciee v 900 3,317 4,354
SNYDERS-LANCE INC......cccoiiiiiiiiiiiinii i 16,500 302,574 416,295
SOCIETE GENERALE EURL.25.........cooiiiiiiiiiiiies 117,012 6,092,095 2,733,776
SODA SANAYIH TRY Lo 37,674 69,539 64,154
SODEXO EURA.......ooiiiiiiiiiiii e 30,056 1,978,365 2,341,954
SOFT99 CORPORATION JPY50......ccoiiiiiiiiiiieiiiiieiiiee e 1,800 11,197 11,280
SOFTBANK CORPORATION NPV.....ccccoiiiiiiiiiiiiiecieec e, 89,572 2,768,787 3,315,028
SOJITZ CORPORATION NPV.....coiiiiiiiiiieiiiieeiiee s 47,392 84,038 77,809
SOLARWINDS INC......ooiiiiiiiiiiiciiiicc e 12,538 562,819 546,155
SOLERA HOLDINGS INC......cciiiiiiiiiiieiiie e 11,516 446,628 481,254
SOLUTIA INC.....ooiiiiiiiii i 20,357 428,509 571,014
SOLVAY NPV..ooiiiiiii e 14,973 1,722,334 1,477,936
SONIC CORP....vviiiiiiic i 67,500 1,062,090 676,350
SONIC HEALTHCARE LTD...ccoiiiiiiiiiiie i 14,035 178,833 182,710
SONOCO PRODUCTS CO.....coevviiiiiiiiiiiciiiicciece s 16,691 467,067 503,234
SONOVA HLDG CHFO0.05....... 1,854 181,923 179,132
SONY CORP NPV.......ccocovviiiiinnn. 112,864 2,996,494 1,588,498
SONY FINANCIAL HOLDINGS INC..... 18,354 325,529 297,657
SOUTHERN CO.......cccoevviiiiinnn. 176,295 6,392,002 8,162,459
SOUTHERN COPPER CORP.... . 29,171 714,885 919,178
SOUTHWEST AIRLINES CO.....ccooiiiiiiiiiiiiiinc i 137,642 1,347,268 1,269,059
SOUTHWESTERN ENERGY CO......cccviiiiiiiiiiiiceec e, 94,042 3,188,674 3,002,761
SOZO GLOBAL LTD.....ciiiiiiiiiiiiic i 31,200 7,657 5,551
SP AUSNET NPV (STAPLED UNITS)....cccoiiiiinienneenieeeenreees 112,578 105,223 117,706
SPAREBANKEN VEST NOK100.........ccccooiiiiiiiiiiciiiencieec e 481 2,809 2,266
SPARK INFRASTRUCTURE GROUP...........ocoviiiiiiiiiece, 62,288 91,412 97,369
SPARTAN OIL CORP.......coiiiiiiiiiiiiiiiii 11,500 51,658 39,144
SPECTRA ENERGY CORP......cceoiiiiiiiiiiiciii e 124,361 2,482,949 3,613,931
SPECTRANETICS CORP.......ccocviiiiiiiiiii 22,000 155,287 251,240
SPECTRIS ORD GBPO.05.......ccccviiiiiiiieiiiiceiee e 107 2,408 2,571
SPIR COMMUNICATION EUR4.0.......ccociiiiiiiiiiiiiiciiiec s 4 105 100
SPIRIT AEROSYSTEMS HOLDINGS IN.......ccoviiiiiiiiiiiiiieee, 52,309 988,603 1,246,523
SPLUNK INC .. ..ottt s 2,577 75,383 72,414
SPREADTRUM COMMUNICATIONS INC......cccooviiiiiiiiiiiie 1,092 18,557 19,274
SPRINT NEXTEL CORP.......ccoviiiiiiiiiiiiii e 572,245 1,902,297 1,865,519
SPX CORP......cottiiiiii i 17,216 983,651 1,124,549
SQUARE ENIX HOLDINGS CO LTD.....ccccoviiiiiiiiiiiiiiccieec, 2,387 40,402 37,365
SRF LIMITED INRZLO.....coiiiiiiiiieiiiiie e 6,257 35,318 23,113
SSAB AB..ee e 5,922 75,309 48,990
SSE PLC.. e 134,292 2,712,077 2,929,867
ST ANDREW GOLDFIELDS LTD......cccciiiiiiiiiiiiiciiece e 14,500 6,348 4,907
ST BARBARA LTD..ccciiiiiiiiiiie e 31,965 70,311 57,995
STIVES ORD 10P.....cciiiiiiiiiiiiiiiccii e 4,480 5,613 5,077
ST JIOE COITHE......oiiiiiiiiiiiii et 10,810 295,853 170,906
ST JUDE MEDICAL INC.....cooiiiiiiiiiiiiiniicc e 69,544 2,600,239 2,775,501
STANCORP FINANCIAL GROUP INC.......ccoveiiiiiiiiiiie e 7,345 291,950 272,940
STANDARD CHARTERED ORD USDO0.50........ccccccocviiiiiiinnnen. 90,318 2,240,509 1,961,273
STANDARD LIFE ORD GBPO.10........cccoiiiiiiiiiiiiie e 89,177 304,869 326,456
STANLEY BLACK & DECKER INC............ . 28,297 1,275,089 1,821,195
STANLEY ELECTRIC CO NPV..... PN 49,252 759,947 756,773
STAPLES INC......cccvviiviiiiiiiiieeen R 214,818 3,892,825 2,803,375
STAR COMGISTIC CAPITAL CO LTD....ooiiiiiieeiiiiieiiiee e 1,800 737 825
STARBUCKS CORP.......coiiiiiiiiiiiiiiiii e 150,373 3,412,108 8,017,888
STARHUB LTD..ccciiiiiiiiiiie e 37,904 79,678 102,330
STARWOOD HOTELS & RESORTS WORL.........ccccovviiiiiiininne 37,726 1,295,813 2,000,987
STATE BANK OF INDIA.......coiiiiiiiiiieece e 8,814 331,057 340,815
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STATE STREET CORP....oooiiiiiiiiiiiiiec s 116,680 5,001,634 5,208,595
STATE TRD CORP IND INRIO.......cccciiiiiiiiiiiiic e 6,583 32,295 31,043
STATOIL ASA NOK2.50......ociiiiiiiiiiiiiiie i 116,796 3,204,994 2,778,214
STATS CHIPPAC LTD SGDO.25........ccciiiiiiiiiiiiiciieie 12,000 201 3,789
STATS CHIPPAC TAIWAN SEMICONDU..........ccoceeeeiiiiiiien, 46,500 39,364 52,592
STEALTHGAS INC......oiiiiiiiiiiiiic e 1,689 9,435 9,813
STEEL DYNAMICS INC.....ooiiiiiiiiiiiiiiieie e 90,274 1,185,750 1,060,720
STELUX HLDGS INTL HKDO.10.......cooiiiiiiiiiiiiiiiiiciiiee s 12,000 1,474 2,661
STERICYCLE INC.....oiiiiiiiii e 16,685 1,038,157 1,529,514
STIFEL FINANCIAL CORP.......cooiiiiiiiiiiiiiiic e 36,000 1,247,698 1,112,400
STMICROELECTRONICS EURL.04.......cccvviiiiiieiiiiie e 24,149 225,255 132,515
STOCKLAND TRUST GROUP NPV......cccccoiviiiiiiiiiiiiieciees 173,420 626,311 547,514
STORA ENSO OYJ SER 'R' NPV....oociiiiiiiiiiiiiecie e 108,699 1,035,464 667,651
STRABAG SE NPV (BR)....c.uvitiiiiiieiiiieeeiec et 288 9,898 6,615
STRAD ENERGY SERVICES LTD......cocoiiiiiiiiiiiiie e 2,042 10,631 8,773
STRAUMANN HOLDING AG.......cooiiiiiiiiiiiiiine i 328 69,773 48,204
STRYKER CORP.........cceen. 62,413 2,944,490 3,438,956
STUDIO ALICE NPV............... 1,000 9,600 17,408
STX OSV HOLDINGS LTD............ s 19,000 20,051 22,348
SUBSEA 7 SA ..o 35,571 828,552 700,715
SUEDZUCKER AG NPV........ococveiiiieens 2,508 75,863 88,927
SUEZ ENVIRONNEMENT CO EURA.........ccocviiiiiiiiiiiicie 55,591 1,024,230 597,187
SULZER AG CHFO0.0L(REGD).....cccceeivierriiriesineeniens 1,443 205,634 170,751
SUMCO CORPORATION NPV.......cooiiiiiiiiiiiiiieicieceeccn 4,438 63,143 39,769
SUMITOMO BAKELITE CO Y50........cccoiiiiiiiiiiiieeiiiie e 19,000 101,732 88,344
SUMITOMO CHEMICAL Y50........ccooiiiiiiiiiniiiiiciiee e 56,148 238,639 170,998
SUMITOMO CORP NPV......ooiiiiiiiiiiiiiiiiiiccie e 186,146 2,431,771 2,584,908
SUMITOMO DENSETSU CO Y50........coociiiiiiiiiiiiiiiiiecciieeee 4,300 23,277 30,125
SUMITOMO ELECTRIC IND NPV.......cooiiiiiiiiiiiiiiieeeee 28,551 353,489 351,744
SUMITOMO HEAVY INDUSTRIES Y50......ccccccoovuiiiiiiiiiiiiicinns 47,351 263,484 210,673
SUMITOMO METAL INDUSTRIES NPV.....ccccooiiiiiiiiiiiiienee 127,676 244,614 208,020
SUMITOMO METAL MNG NPV........ccooiiiiiiiiiiiiiiecin 19,506 291,856 217,820
SUMITOMO MITSUI GR NPV....ccoiiiiiiiiiiii 258,482 7,972,144 8,461,649
SUMITOMO MITSUI TRUST HOLDINGS...........ccooviiiiiiiies 525,452 1,795,305 1,554,163
SUMITOMO PRECISION JPY50......ccccviiiiiiiiiiieciiee e, 3,000 19,139 16,318
SUMITOMO REALTY & DEV CO NPV......ccocvviiiiiiiiiiiniecc, 28,896 558,978 702,934
SUMITOMO RUBBER INDUSTRIES Y50........ccooiiiiiiiiiiiecis 28,760 365,562 371,260
SUN HUNG KAI PROPERTIES..........ccociiiiiiiiiiieec, 144,787 1,990,323 1,701,378
SUN LIFE FINANCIAL INC......ciiiiiiiiiiiiie e 66,369 1,635,529 1,442,026
SUNCALL CORP JPY50......cciiiiiiiiiiiiiciiiiecciec e 1,000 3,396 4,687
SUNCOR ENERGY INC.....cociiiiiiiiiiiiiieie e 121,659 4,309,112 3,513,307
SUNCORP GROUP LIMITED.........ccccoiiiiiiiiiiiciiiee s 63,359 538,429 525,414
SUNDRUG CO Y50.....cciiiiiiiiiiieiiiiie i 2,600 81,316 84,429
SUNEVISION HOLDINGS LTD......ccooiiiiiiiiiiiiiic i 117,000 13,145 20,212
SUNOCO INC...ooiiiiiiiiiiiiie e 25,390 839,350 1,206,025
SUNTRUST BANKS INC.......cooiiiiiiiiiiiiiii 118,209 2,997,925 2,864,204
SUNVIC CHEMICALS.......ooiiiiiiiiiiciie e 41,000 21,349 11,166
SUPER GROUP LTD..... 77,591 123,592 144,585
SUPERIOR ENERGY SERVICES INC.......ccccooiiiiiiiieiiicee, 30,080 771,018 608,518
SUPERVALU INC.......... 41,900 528,079 217,042
SURGE ENERGY INC 8,300 75,231 60,004
SURGUTNEFTEGAZ ADR EACH REPR...........cccceu. 35,973 302,712 297,497
SURUGA BANK LTD Y50......ccutiiiiiiieiiiie i 6,346 54,559 64,740
SURYA SEMESTA INTERNUSA TBK PT.....ooooiiiiiiiiniiiic, 4,980,500 192,344 519,659
SUSQUEHANNA BANCSHARES INC PA........ccciiiiiiei 112,501 1,041,100 1,158,760
SUZUKEN CO LTD Y50......cciiiiiiiiiiiiiiiiiiciiiencciccs e 2,686 71,800 90,386
SUZUKI MOTOR CO NPV.....oiiiiiiiiiiiiiciicceecee e 41,312 857,217 839,288
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SVB FINANCIAL GROUP........ccciiiiiiiiiiiiccii i, 7,346 416,782 431,357
SVENSKA CELLULOSA AB-SCA SERB........cccciiiiiiiiiiiic, 21,919 337,401 328,671
SVENSKA HANDELSBANKEN SER A.....cccoiiiiiiiiiiiis 18,564 599,528 609,709
SWATCH GROUP CHFO0.45 (REGD)........coovvviriiiiieiienieeeee e 1,637 123,211 113,717
SWATCH GROUP CHF2.25 (BR).......ccovviiiiieiiiiii e 1,169 492,031 461,301
SWEDBANK AB SEK'A' NPV 31,083 529,328 489,049
SWEDISH MATCH AB NPV....oooiiiiiiiiiiie e 26,994 708,645 1,089,944
SWIFT ENERGY CO....cooiiiiiiiiiiiiiiiiie e 33,000 899,655 614,130
SWIRE PACIFIC A HKDO.60........cccuviiiiiiiiiieciiee e 49,681 641,364 574,510
SWIRE PROPERTIES LTD....ccoiiiiiiieeeieieeeee e 74,570 193,696 223,032
SWISS LIFE HOLDING AG......ccoiiiiiiiiiiie e 1,150 158,183 108,196
SWISS PRIME SITE AG.....cccoiiiiiiiiiiiiiini e 1,852 148,618 154,871
SWISS RE LTD..coiiiiiiiiiie i 36,658 2,324,690 2,306,375
SWISSCOM AG CHF1.00.......ccccoiiiiiiiiiieiiiin e 1,466 597,689 590,427
SXC HEALTH SOLUTIONS CORP......cooovviiiiiiiiieiiie e 16,208 884,994 1,607,996
SXC HEALTH SOLUTIONS CORP......c.cccvviiiiiiiiiiiiieeiecc e, 7,426 644,800 736,518
SYDNEY AIRPORT .....ccoiiiiiiiiiie i 14,092 35,990 41,891
SYMANTEC CORP.............. 303,015 4,854,572 4,427,049
SYNDICATE BANK INR10... 1,814 3,476 3,475
SYNGENTA AG CHFO.1...... 7,099 2,222,591 2,424,835
SYNOPSYS INC.......cceeveeeen. 26,193 551,705 770,860
SYNOVUS FINANCIAL CORP e 130,448 487,910 258,287
SYSCO CORP........ccc.... 97,058 2,521,278 2,893,299
SYSMEX CORP JPY50.......ccoiiiiiiiiiiiiiiiciiic e 7,936 279,805 312,308
SYSTENA CORP....oooiiiiiiiiic e 8 6,260 6,337
T IS BANKASI SER'CTRY L.t 547,164 1,439,030 1,452,086
T RAD CO LTD JPY50......uiiiiiiiiiiiiiie e 1,000 3,364 3,459
T ROWE PRICE GROUP INC........coociiiiiiiiiiiiieeecn 42,254 1,846,365 2,660,312
T SISE VE CAM FABR TRYL....oooiiiiiiiiiii e 284,481 466,942 465,563
T&D HOLDINGS INC NPV....coooiiiiiiiiiiiciiiiie i 21,955 245,511 231,960
T.E.R.N. AL ORD EURO.22.......ooiiiiiiiiiiiiieee e 81,882 338,795 295,527
TAB CORP HLDGS LIMITED NPV.....cccociiiiiiiiiiiieeiiieeeeee 27,001 153,291 81,095
TACHI-S CO Y50.....cciiiiiiiiiiiiiiiiie e 7,650 82,334 141,322
TAE KYUNG INDL KRWS50O0..........ccoiiiiiiiiiniiiiicciiice e 7,100 28,051 18,721
TAEKWANG IND CO KRWS5000..........ccoiiiiiiieiiiiie e 228 161,198 166,618
TAEYOUNG ENGINEERING &.....covvviiiiiiiiiiiiiiiiicii s 4,170 21,843 16,602
TAG TEGERNSEE IMMO AG NPV.....cccociiiiiiiiiiie, 2,272 21,849 21,394
TAHOE RESOURCES INC.....ccoooiiiiiiiiiiiiiii s 13,448 236,006 186,793
TAI CHEUNG HLDGS HK$0.1......coiiiiiiieniiieiee e 48,000 33,333 32,735
TAICHUNG COMM BANK TWD10........ccooiviiiiiiiiieiiiiee e 132,000 41,170 41,387
TAIHEI DENGYO KAISHA LTD...ccoiiiiiiiiiieeiiie e 1,000 7,549 6,805
TAIHEI KOGYO CO Y50......coiiiiiiiiiiiiiiiiie i 16,000 64,655 76,802
TAIHEIYO CEMENT CORP Y50......ccciciiiiiiiiiiiiiiciiee e 41,989 85,573 95,776
TAINAN BUSINESS BK TWD10........ccooiciiiiiiiiciiiieeciiecciieee 180,000 110,376 105,103
TAISEI CORP Y50.....cciiiiiiiiiiiiiiiie e 38,399 95,076 102,506
TAISHIN FINANCIAL TWDI10......outiiiiiiiiiiiiiieee e 789,322 321,173 301,097
TAISHO PHARMACEUTICAL HOLDINGS.........cccoviiiiiieiieee 1,372 100,429 115,379
TAIWAN LIFE INSURANCE TWDI10.......cooviiiiiiiiiiiiiiniececn, 2,411 1,923 1,335
TAIWAN MASK CORP TWDI0.......ccoiiiiiiiiiieeiiiie e 111,000 46,907 41,042
TAIWAN SEMICONDUCTOR CO TWD10..... 61,000 46,196 29,597
TAIWAN SEMICONDUCTOR MANUFACTU.... 27,008 380,645 377,032
TAIWAN SEMICONDUCTOR MFG.. IR, 52,000 150,842 141,462
TAIWAN SURFACE MOUNTING.......cocciiiiiiiieiiiiic e 3,344 6,689 6,725
TAIYO NIPPON SANSO CORP NPV......ccccoiviiiiiiiiiiiiiccice 9,166 65,271 53,188
TAKAMATSU CORP NPV.....ooiiiiiiiiiiiiiiice 400 5,236 6,863
TAKARA LEBEN CO NPV....ooiiiiiiiiiiiiiiceeiiee e 3,000 20,467 25,642
TAKASHIMAYA CO..oooiiiiiiiiice e 9,839 67,285 75,220
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TAKEDA PHARMACEUTICAL CO LTD......cccociiieiiiiiiiiiiieeecs 54,098 2,464,934 2,450,987
TAKE-TWO INTERACTIVE SOFTWARE..........cociiiiiiiiiiiiis 38,250 697,120 361,845
TALISMAN ENERGY INC.......ocooiiiiiiiiiiiiiiiiinee 64,766 1,159,733 741,399
TANGER FACTORY OUTLET CENTERS..........ccccooiiiiiiiiin 18,592 576,339 595,874
TARGET CORP ...ttt 187,835 8,799,706 10,930,119
TATA MOTORS LTD.....iiiiiiieeeieiieeie et 238,539 1,270,049 1,035,798
TATE & LYLE ORD 25P.....cciiiiiiiiiiiiiiiiciceee e 17,662 186,775 179,370
TATTS GROUP LTD..ccoiiiiiiiiiiiciiicc e 50,789 126,118 136,401
TAUBMAN CENTERS INC.......ooiiiiiiiiiiiiieee e 10,849 452,739 837,109
TAURON POLSKA ENERGIA SA.........oooiiiiiiie 98,739 223,351 135,210
TAYCA CORP JPY50......ciiiiiiiiiiiiiiiie e 1,000 3,111 3,284
TAYLOR WIMPEY PLC ORD GBPO.0L.........cccoviiiiiiiiiiene, 10,231 4,097 7,667
TBC EMERGING MARKET FUND........cocooiiiiiiiiiiiiieiecee 1,700,819 64,691,384 90,755,718
TBK CO LTD JPYS50.....ciiiiiiiiiiiiiiiiiis i 1,000 4,217 5,765
TCF FINANCIAL CORP.....oooiiiiiiiiii e 129,157 1,518,445 1,482,722
TCL MULTIMEDIA TECHNOLOGY ......coociiiiiiiiiiiiiiiciiieccieeee 34,000 19,584 18,234
TD AMERITRADE HOLDING CORP. 103,044 1,615,314 1,751,748
TDC AIS DKKB....ooiiiiiiii s 31,202 258,737 217,309
TDK CORP ...ttt 12,276 626,253 492,332
TDM BERHAD MYRL.....oooiiiiiiiiiincci 43,300 30,990 56,997
TE CONNECTIVITY LTD.. 48,475 1,439,603 1,546,837
TECH DATA CORP.....oooiiiiiiiiii e 20,188 731,974 972,456
TECHNE CORP..........c...... 6,100 391,289 452,620
TECHNICOLOR......ootiiiiiiiiiine e 7,804 15,911 18,510
TECHNIP SAEUR. ..o 10,178 931,034 1,058,498
TECHNOLOGY SELECT SECTOR SPDR........ccccooiviiiiiiiie, 41,250 1,193,677 1,185,938
TECK RESOURCES LTD.....oooiiiiiiiiiiiie i 57,242 2,151,968 1,770,406
TECNICAS REUNIDAS ORD EURO0.10..........coccvviiiiiiiciiieece, 210 8,130 8,765
TECO ENERGY INC....ooiiiiiiiiiiii e 35,776 505,736 646,115
TEEKAY CORPORATION COM.......ccciiiiiiiiiiiiicciiiec e 6,036 126,182 176,734
TEIJIN Y50 ..ot 35,722 132,302 107,896
TELE2 AB SER'B' SEKL.25.......coiiiiiiiiiii e 20,037 390,697 310,030
TELECITY GROUP PLC GBPO.002..........ccocoviiiiiiiiiiiiiiceiieeee 5,000 65,745 62,973
TELECOM ARGENTINA SA....oiiiiiiiiiiiiiiie e 4,200 108,482 49,602
TELECOM CORP OF NEW ZEALAND........ccccoiiiiiiiiiiiccieee 219,215 331,406 421,104
TELECOM ITALIA DI RISP EUROQ.55.........oociiiiiiiiiiiiiee 866,826 948,356 700,179
TELECOM ITALIA EURO.55........cciiiiiiiiiiii s 592,368 803,580 586,737
TELEFLEXINC ...t 6,768 351,504 412,239
TELEFONICA SAEURL.....coooiiiiiiiii e 375,211 8,069,188 4,937,795
TELEGATE AG EUR NPV.. oot 11 103 81
TELEKOM AUSTRIA (TA) NPV...ooiiiiiiiiiiiiiie e 20,954 275,848 206,325
TELEKOM MALAYSIA BHD.....ooiiiiiiiiiiiiiee e 396,600 277,880 705,650
TELENET GROUP HOLDING NPV.......cooiiiiiiiiiciiiie e 3,565 145,576 156,084
TELENOR ASA. ..ottt 45,643 722,490 759,379
TELEPHONE & DATA SYS INC....coiiiiiiiiiiiiiiee e 15,702 455,217 334,296
TELIASONERA AB NPV...ooiiiiiiiiiiccee e 136,547 992,440 872,806
TELKOM GROUP LTD ZARIO......coiiiiiiiiiieiiiee e 28,877 119,530 67,051
TELSTRA CORP NPV......oiiiiiiiiiiiiiiiiiii i 547,388 1,698,023 2,070,459
TELUS CORP................ 603 34,786 36,164
TELUS CORP... 19,675 1,026,565 1,149,679
TEMBEC INC.....coooviiiiiiiiicie 1,500 3,066 3,384
TEMPLE REAL ESTATE INVT TR............. 3,900 23,057 22,150
TEMPUR-PEDIC INTERNATIONAL INC.......cocoiiiiiiiiiiieien 19,653 764,286 459,684
TENARIS S AUSDI......cociiiiiiiiiiiiii 29,638 627,220 518,671
TENET HEALTHCARE CORP.......oooiiiiiiiiiiciicie e, 68,708 227,295 360,030
TER BEKE ORD NPV...ocoiiiiiiiiiiic e 63 5,464 3,918
TERA PROBE INC.....oooiiiiiiiii s 900 15,015 9,385
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TERADATA CORP.... .ottt 41,078 1,358,957 2,958,027
TERADYNE INC......ooiiiiiiiiiiiii e 30,989 243,242 435,705
TEREOS INTERNACIONAL SA.....ccooiiiiiiiiii e 28,300 49,374 35,332
TEREX CORP.....coviiiiiiiiiiii s 18,342 340,811 327,038
TERUMO CORP Y50......ccciiiiiiiiiiiiiiiiiiiiine i 16,243 729,576 663,644
TESCO ORD 5P.....coiiiiiiiiiiiiiciiicc e 1,316,292 7,461,946 6,401,101
TESLA MOTORS INC.....ooiiiiiiiiiiiceie e 14,571 421,713 455,927
TESORO CORP......cvviiiiiiiiciic i 23,297 291,830 581,493
TESSENDERLO CHEMIE NPV.....cooiiiiiiiiiiiciice e 1,543 59,408 39,359
TESSIEURZ.....coiiioe e 62 5,661 5,610
TETRA TECHNOLOGIES INC DEL COM........coooviiiiiiieiiieee 92,250 1,051,824 657,743
TETRAGON FINANCIAL GROUP LTD......ccocvviiiiiiiiiieciiieee 999 7,459 7,363
TEVA PHARMACEUTICAL IND ILSO.1.....ocoiiiiiiiiiiiieiieeeceee 62,489 2,828,144 2,429,413
TEVA PHARMACEUTICAL INDUSTRIES........ccccooiiiiiiiiieen, 75,969 3,508,551 2,996,217
TEXAS CAPITAL BANCSHARES INC.......cooviiiiiiiiiiiiiceieeee 41,250 714,930 1,666,088
TEXAS INSTRUMENTS INC.....ccoviiiiiiiiiiiiiciien i 285,045 7,002,777 8,177,941
TEXTRON INC.......oocviiiinne . 57,408 1,109,423 1,427,737
TES FINANCIAL CORP......ovviiiiiiiiiiiiiciii s 13,327 163,213 127,273
THAI RAYON CO THB1(ALIEN MKT)..... 1,000 2,875 1,818
THAILIN SEMICONDUCTOR CORP.........cccciviiiiiiiiiiiciec, 15,000 7,672 4,884
THALES EURS......oiiiiii e 3,440 126,091 113,591
THANACHART CAPITAL.....cocovririnnn. 3,000 3,291 2,716
THANACHART CAPITAL PLC THBI1O.... 50,000 43,437 45,261
THERAVANCE INC.....ooiiiiiiie e 35,750 723,211 794,365
THERMO FISHER SCIENTIFIC INC.......cooiiiiiiiiiiiiiieiecees 67,478 2,826,913 3,502,783
THK CO Y50, .ot 7,766 168,361 145,217
THOMSON REUTERS CORP.......cccciiiiiiiiiiiicciie e 61,532 2,285,987 1,750,585
THOMSON REUTERS CORP........ccccoiiiiiiiiiiicciccie 14,119 488,021 401,224
THOR INDUSTRIES INC......ooiiiiiiiiiiiiie e 7,119 167,452 195,132
THORATEC CORP......oooiiiiiiiiiiicii e 10,624 440,591 356,754
THYSSENKRUPP AG NPV....cccooiiiiiiiiiiiii e 23,029 770,538 375,102
TIBCO SOFTWARE INC.....ooiiiiiiiiiiiiici 57,043 1,497,931 1,706,727
TIBET 5100 WATER RESOURCES HOL.........ccccviiiiiiiiiecc, 192,000 97,902 36,633
TIDEWATER INC.......iiiiiiiiiiiii e 8,502 371,635 394,153
TIETO OYJ ORD NPV.....oiiiiiiiiiiiiii 30,589 702,671 488,343
TIFFANY & CO..coooiiiiiiiiiiiii e 38,938 1,956,202 2,061,767
TIGERS POLYMER CP JPY50.......ccciiiiiiiiiiiiiiiiiiiieee i, 600 3,134 2,572
TIM HORTONS INC.....viiiiiiiiiiiiici 15,722 754,391 827,701
TIM PARTICIPACOES SA ADR.......ooiiiiiiiiiiiieciiee e 46,434 1,286,584 1,275,078
TIME WARNER CABLE INC.....ccoiiiiiiiiie e 69,350 3,317,291 5,693,635
TIME WARNER INC.....ooiiiiiiiiii e 270,226 7,923,542 10,403,701
TIMKEN CO..iiiiiiii et 86,096 2,660,995 3,942,336
TIONG WOON CORP HO SGDO0.10.........cocouveiiiiiiiiiieeiiieee 51,000 28,605 10,870
TIPP24 SE NPV (REGD)......ccoiiiiiiiiiiiiiiicciecceee e 145 6,671 7,285
TITANIUM METALS CORP.....eviiiiiiiiiiiiic e 13,323 165,671 150,683
TIXCOS INC....ooiiiiiiiii i 165,007 3,548,554 7,083,751
TMX GROUP INC.....coiiiiiiiiiiiiiii e 2,829 119,967 128,761
TNT EXPRESS NV........ 34,876 390,167 408,913
TOA CORP Y50......ccccoirveieenen 16,000 21,368 29,477
TOA DORO KOGYO CO JPY50....... 5,000 12,497 14,350
TOAGOSEI CO LTD....vviiiiiiiiiciiieiee e 114,000 455,555 442,913
TOBU RAILWAY CO Y50. e 38,275 165,756 200,993
TOELL COLTD NPV. .ttt 1,000 5,539 5,339
TOFAS OTOMOBIL FAB TRY L. 808 3,105 3,458
TOHO CO Y500... ..ottt 4,255 64,511 73,325
TOHO GAS Y50.....ciiiiiiiiiiiiiiiiicci e 25,277 136,383 156,813
TOHOKU ELEC PWR Y500........ccccoiiiiiiiiiiiieeiiiee e 28,326 413,770 283,651
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TOKAI CORP/GIFU......coiiiiiiiiiiiiiieice e 900 12,833 20,698
TOKEN CORPORATION NPV.......ooiiiiiiiiiiiiiiiii e 540 19,691 21,657
TOKIO MARINE HOLDINGS INC NPV......cooooiiiiiiiiiiiciiiiien, 82,507 2,243,659 2,053,627
TOKU ELECTRIC CORP JPY50.......cccciiiiiiiiiiiiiiciiiee i, 1,000 3,940 4,136
TOKYO ELECTRIC PWR CO NPV......ccciiiiiiiiiiiici, 90,600 912,157 174,864
TOKYO ELECTRON DEV NPV....ooiiiiiiiiiiiiiieee e 2 3,567 3,597
TOKYO ELECTRON NPV....oiiiiiiiiii i 24,685 1,355,183 1,143,139
TOKYO ENERGY & SYSTEMS INC Y50........ccccciiiiiiiiiiiincins 2,000 10,756 9,425
TOKYO GAS CO NPV....oiiiiiiiiiiiie e 241,928 1,020,292 1,234,048
TOKYO NISSAN AUTO JPY50......ccoiiiiiiiiiiiiiiiicciieeiecen 11,000 24,115 51,836
TOKYO SANGYO CO JPY50.....ccciiiiiiiieiiiiieeiie e 7,500 28,004 24,627
TOKYO TATEMONO REAL ESTATE.....cccccoiiiiiiiiiiniiiniecs 3,000 9,411 9,888
TOKYO TEKKO CO JPY50......ciiiiiiiiiiiieiiiieeciie e 5,000 18,230 14,977
TOKYU CONST(NEW) NPV....coiiiiiiiiiiiiii e 5,250 15,414 11,120
TOKYU CORP NPV....ooiiiiiiiiiiiiicie e 42,694 181,846 200,655
TOKYU LAND CORP NPV......oociiiiiiiiiiiiiiii e 16,640 69,341 81,751
TOLL BROTHERS INC........ 23,796 490,170 707,455
TOLL HLDGS LIMITED NPV......ocoiiiiiiiiiiiiiiniccie i 25,813 140,202 105,309
TOMOKU Y50.......ccocveiiiiienns 4,000 6,557 11,280
TONEN GEN SEKIYU JPY50........... 17,414 178,400 154,301
TOPCO SCIENTIFIC CO TWD10........ 11,000 17,333 18,735
TOPPAN PRINTING Y50.................. 21,576 156,517 143,317
TOPRE CORP....citiiii ittt 500 4,908 4,794
TOPY INDUSTRIES Y50.......cccoiiiiiiiiiiiiiiiiiicciciec s 1,000 1,617 2,832
TORAY INDUSTRIES INC Y50........ccoiiiiiiiiiiieiiiiiciiee s 82,513 583,756 559,463
TORCHMARK CORP......ovviiiiiiiiiiiic i 16,297 508,595 823,813
TORO COITHE.....cciiiiiiiectie e 29,211 1,277,683 2,140,874
TORONTO-DOMINION BANK........oociiiiiiiiiiiiic s 81,678 6,095,366 6,383,936
TORSTAR CORP......ooiiiiiiiiiiiiciicc e 700 6,532 6,516
TOSEI CORP NPV.....oooiiiiiiiiiiiiiii 39 15,729 15,421
TOSHIBA CORP NPV.....coiiiiiiiiiiiiiiiii e 514,832 2,381,231 1,935,701
TOSHIBA TEC CORP NPV......oociiiiiiiiiiiiiiici 14,000 57,957 52,463
TOSOH CORP Y50......cuiiiiiiiiiiiiieeiiiie e 20,142 63,544 54,274
TOTAL ACCESS COMMUNICATIONS.........ccoveiiiiiiiiiiinciee 302,900 732,978 705,749
TOTAL ACCESS COMMUNICATIONS........cocoviiiiiiieiiiccieee 14,000 18,977 32,840
TOTAL BANGUN PERSADA.........cooiiiiiiiiiiiiii s 270,500 9,164 14,112
TOTAL ENERGY SERVICES INC.......coooiiiiiiiiiiiiiiiiin s 1,000 15,632 14,115
TOTAL GABON XAF5000.........cccciiiiiiiiiiiiiiiieien e 20 7,738 8,246
TOTAL SAEUR2.5.....oiiiiiiiie e 223,458 12,567,917 10,067,068
TOTAL SYSTEM SERVICES INC........cccoiiiiiiiiiiiiiiiiiiies 32,189 519,277 770,283
TOTO Y50ttt 10,259 76,924 76,116
TOURMALINE OIL CORP......occviiiiiiiiiiiiiie i 15,867 435,595 418,368
TOWA CORP JPY50......ciiiiiiiiiiiiiiiiie e 1,900 11,650 13,573
TOWERS WATSON & CO...oovviiiiiiiiiiiiic i 30,313 1,133,905 1,815,749
TOYO KOHAN CO LTD...oeiiiiiiiiiiiiieiiee e 10,000 59,980 35,468
TOYO SEIKAN KAISHA Y50.......coiiiiiiiiiiiiiiiiiiieciees 5,791 84,920 69,602
TOYO SUISAN KAISHA LTD Y50......ccciiiiiieeiiiieeiiiee e 3,628 86,683 96,713
TOYO TIRE & RUBBER Y50 231,000 523,044 775,887
TOYODA GOSEI Y50.......ccoccvveennen. 30,364 552,636 691,838
TOYOTA BOSHOKU CP JPY50.......... 2,450 30,199 29,508
TOYOTA INDUSTRIES CORP Y50......ccccciiiiiiiiiiiiieiieceieeee 23,836 688,102 675,737
TOYOTA MOTOR CORP NPV.....cccooiiiiiiiiiiiiiiic e 309,731 11,771,811 12,383,029
TOYOTA TSUSHU CORP Y50.......coiiiiiiiiiiiiiiiiiciiee e, 8,092 134,377 153,240
TPI POLENE THBL1O(ALIEN MKT)...ciiiiiiiiiiiiiiiicceiiee e 325,500 92,185 118,885
TRACTOR SUPPLY CO....oeiiiiiiiiiiiiieiiiee e 24,747 1,005,462 2,055,486
TRADE ME LTD...cctiiiiiiiiiiieiee e 10,221 30,442 30,642
TRADEWINDS PLANTATION BERHAD........ccccooiiiiiiiiicie 15,100 23,916 22,825

159 STATE OF WISCONSIN INVESTMENT BOARD



VARIABLE RETIREMENT INVESTMENT TRUST AS OF JUNE 30, 2012

I
STOCKS

NUMBER OF
NAME SHARES COST FAIR VALUE
TRADEWINDS(MALAYSIA BERHAD). ..o 300 955 846
TRAKYA CAM TRY L.t 22,706 53,631 30,506
TRANS COSMOS INC Y50.....ccciiiiiiiiiiiiieciiiiiieee i 1,000 8,206 13,498
TRANSALTA CORP.....ovviiiiiiiiiiic e 14,064 289,233 237,975
TRANSCANADA CORP....ooiiiiiiiiiitiiii s 44,215 1,761,688 1,850,659
TRANSCONTINENTAL INC....cooiiiiiiiiiiiiniiice s 5,000 74,626 45,564
TRANSDIGM GROUP INC......ooiiiiiiiiiiiiieiiie e 27,517 1,537,341 3,695,533
TRANSOCEAN LTD....iiiiiiee et 39,748 2,550,020 1,773,017
TRANSPAC INDL SGDO0.50.......cuiiiiiiiiiiiiieesiiie e 9,333 4,930 10,425
TRANSURBAN GROUP NPV.....ccccoiiiiiiiiiiiciiieee e 87,134 495,893 508,212
TRAVELERS COS INC/THE.....cccciiiiiiiiiiiicecce e 130,549 6,420,492 8,334,248
TRAVIS PERKINS ORD GBPO.10.........ccccviiiiiiiiiiiinieccee, 70,302 937,951 1,070,123
TREASURY WINE ESTATES LTD.....oooviiiiiiiiiieiiiieieeen 80,380 312,254 358,412
TREEHOUSE FOODS INC......ccoooiiiiiiiiiiiiiiicc s 16,500 917,441 1,027,785
TRELLEBORG AB 'B' NPV......ccoiiiiiiiiiiiiiiicicce 109,693 1,158,390 1,009,143
TREND MICRO INC JPYS50......c.ccoiiiiiiiiiiiniiiiiciicc e 4,017 109,367 117,756
TRIGANO EUR4.2568.........ccoiiiiiiiiiiiiiiiciice e 754 12,637 8,878
TRIMBLE NAVIGATION LTD.. 44,152 1,293,626 2,031,434
TRINIDAD DRILLING LTD... 8,800 58,014 50,153
TRINITY INDUSTRIES INC......coooiiiiiiiiiiiiiiii 13,331 235,675 333,008
TRINITY MIRROR ORD 10P......ccccoiiiiiiiiiieiiiceeiee e 27,792 42,561 11,878
TRIPADVISOR INC......coooiiiiiiiiiiiici e 18,966 376,763 847,591
TRIUMPH GROUP INC . 8,280 461,747 465,916
TROY RESOURCES LIMITED........cccccoiiiiiiiiiiiiciecieecie 930 4,339 3,718
TRUEBLUE INC.....ooiiiiiiiii e 45,000 639,041 696,600
TRW AUTOMOTIVE HOLDINGS CORP........ccccooviiiiiiiieiiiiee 37,423 1,096,857 1,375,669
TRYG AlS. .o 927 55,532 52,124
TS TECH COLTD NPV..ooiiiiiiiiiiiiiiiccice e 700 9,196 12,695
TSUMURA & CO Y50....ciiiiiiiiiiiiiiiiiiie e 2,286 65,700 60,337
TT ELECTRONICS PLC....ocooiiiiiiiiiiiii i 5,561 8,254 13,258
TTM TECHNOLOGIES INC......ovviiiiiiiiiiiiiie s 57,000 593,660 536,370
TUI AG NPV (REGISTERED)........ccooiiiiiiiiiiiciiiie s 17,025 123,547 101,827
TUI TRAVEL PLC ORD GBPO.........coooiiiiiiiicice 20,009 64,738 53,194
TULLETT PREBON PLC GBPO.25........ccciiiiiiiiiiiiciecis 3,188 14,993 14,201
TULLOW OIL PLC ORD GBPO.10........cccociiiiiiiiiiiiiieiieceenn 85,415 1,946,517 1,969,347
TUMI HOLDINGS INC......oooiiiiiiiiiiiiii e 18,000 427,720 315,000
TUPPERWARE BRANDS CORP.......ccccceiiiiiiiiiiiieee 9,273 386,687 507,789
TURK HAVA YOLLARI TRY ..ot 61,005 106,407 107,257
TURK TELEKOMUNIKASYON AS......coiiiiiiiiiiieiiiie e 49,026 240,903 200,040
TURKIYE GARANTI BANKASI.....ootiiiiiiiiiiee e 12,639 41,742 49,614
TURKIYE HALK BANKASI......ociiiiiiiieii e 84,617 588,619 661,984
TURKIYE VAKIFLAR BANKASI......otiiiiiiiiiie e 572,184 939,697 1,189,480
TW TELECOM INC....cooiiiiiiiiiiiiice e 34,682 568,124 889,940
TWIN DISC INC... .t 15,000 345,302 277,350
TYC BROTHER IND TWD10.......ccoiiiiiiiiiiieeiiiie e 15,450 8,644 6,178
TYCO INTERNATIONAL LTD SHS......ccciiiiiiiiiiiiiciecs 113,854 4,454,320 6,017,184
TYSON FOODS INC......oiiiiiiiiiieiiie e 136,887 2,184,344 2,577,582
UBE INDUSTRIES Y50 . 37,903 106,984 87,406
UBI BANCA SCPA EUR2.5.......ooiiiiiiiiiiiii s 32,449 184,251 105,831
UBISOFT ENTERTAINMENT NPV(POST......cccoiviiiiiiiiicie, 3,624 33,360 24,255
UBMPLC. ...t 15,149 143,699 138,880
UBS AG CHFO0.1 (POST.......cceevnnne P 346,132 5,700,434 4,040,949
UCB S A NPV ..o 4,161 184,170 210,376
UCO BANK INRILO.......ooiiiiiiiiiiiiic i 45,604 58,573 65,055
UCS COLTD NPV ..ottt 900 4,927 6,881
UDR INC ..ottt 47,413 965,146 1,225,152
UFLEX LIMITED.......ciiiiiiiiiiiiiiiiiiiiiic s 17,690 60,345 34,930
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UGI CORP....cttiiiiitii e 34,359 823,761 1,011,185
UKC HOLDINGS CORP........ooctiiiiiiiiiiiii s 700 8,995 9,185
ULKER BISKUVI SANAYI AS TRYL.....ccooiiiiiiiiiiiieiie, 19,845 62,864 76,145
ULTA SALON COSMETICS & FRAGRAN...........coccviiiiiiiiiine 29,069 1,375,703 2,714,463
ULTRA PETROLEUM CORP........ccoviiiiiiiiiiiiine i 29,130 1,337,335 672,029
ULTRATECH CEMENT LTD INR1O.......ooociiiiiiiiiiiiiiiiiiec e, 4,775 129,253 129,691
ULTRATECH INC.. .ottt 30,000 410,134 945,000
UMICORE NPV ...t 7,446 376,914 343,673
UMS HOLDINGS LTD SGDO.05........cccvieiiiiieeiiii e 14,000 5,538 4,476
UMW HLDGS BHD MY$1 MSE LISTING........cccooiiiiiiiiiieees 5,800 14,366 16,676
UNDER ARMOUR INC ..ottt 7,436 563,181 702,553
UNIBAIL-RODAMCO SE EURS.........ooociiiiiiiii 6,096 1,170,307 1,122,512
UNICHARM CORP......ceiiiiiiiiii i 4,268 183,531 243,114
UNICREDIT SPA......cciiiiiiiii i 561,098 3,250,254 2,121,943
UNIDEN CORP NPV....ooiiiiiiiiiiiiiiie e 2,000 8,543 5,289
UNILEVER NV CVA EURO.16........ccccviiiiiiiiiiicin e 308,785 9,404,778 10,339,321
UNILEVER PLC ORD GBP0.031111... 143,139 4,544,890 4,813,416
UNION BANK OF THE PHILLIPINES.........ccccooooiiiiiiini, 20,800 18,483 49,365
UNION PACIFIC CORP.......c.covvreenns 124,257 8,815,771 14,825,103
UNIPRES CORP JPY50... e 5,500 68,205 142,205
UNIT CORP.....ooeeiiiiiiiiiicece 24,555 913,657 905,834
UNITED CONTINENTAL HOLDINGS IN. 72,623 1,458,136 1,766,918
UNITED INTERNET AG NPV REGD....... s 3,660 65,463 62,936
UNITED MICRO ELECTRONICS TWS$10.......c.ccoovciiriieiiiiieieniene 2,855,623 1,101,285 1,232,643
UNITED NATL INC...oooiiiiiiiii e 22,500 645,017 1,234,350
UNITED OVERSEAS BANK SGS$1.......ccoooiiiiiiiiiiciieiesieieie 154,555 2,187,619 2,276,600
UNITED PARCEL SERVICE INC........oooiiiiiiiiiiiciie e 150,879 9,056,318 11,883,230
UNITED RENTALS INC....cooiiiiiiiiieeee e 20,976 690,993 714,023
UNITED STATES CELLULAR CORP.......cocoiiiiiiiiiiiiiciecee 2,272 92,707 87,745
UNITED STATES STEEL CORP........ccccoiiiiiiiiiiiciie i 23,871 1,066,759 491,743
UNITED TECHNOLOGIES CORP........ooviiiiiiiiiiciiiee e 262,288 17,206,553 19,810,613
UNITED THERAPEUTICS CORP.......ccoviiiiiiiiiiiciieccie 32,757 1,558,584 1,617,541
UNITED UTILITIES GROUP PLC........oociiiiiiiiiiiie s 42,727 403,677 452,352
UNITEDHEALTH GROUP INC......ccoooiiiiiiiiiiiiiiec e, 252,262 8,303,053 14,757,327
UNIVERSAL AMERICAN CORP.......cvviiiiiiiiiiici e 19,250 208,410 202,703
UNIVERSAL HEALTH SERVICES INC........coociiiiiiiiniiiece, 14,840 401,761 640,494
UNS ENERGY CORPORATION.......cooiiiiiiiiiiiiiiiiiiiiicce s 7,500 209,556 288,075
UNUM GROUP.........coiiiiiiiiiiiiii s 67,240 1,443,237 1,286,301
UOB-KAY HIAN HOLDINGS SGDO0.10.........ccovouieeiiiiieiiieeeieenn 75,000 97,030 92,951
UOL GROUP LIMITED SGD1......ccccoiiiiiiiiiiiiiiieccieciee 23,659 89,683 92,074
UPC TECHNOLOGY CO TWDI0......coiiciiiiiiiieeiiiiee e 1,019 449 549
UPM-KYMMENE OY NPV....ooiiiiiiiiiiiieeeeeeereeee e 72,616 1,196,047 820,165
URBAN OUTFITTERS INC......ocoiiiiiiiiiieiiccecc e 63,462 1,683,480 1,750,917
URS CORP ...ttt 35,321 1,550,243 1,231,996
US BANCORP......ooiiiiiiiiiiic s 408,809 10,432,438 13,147,297
US SILVER CORP......ooiiiiiiiiiiiicci e 3,000 6,341 4,120
USEN CORP JPY 5000.......cccccuiiiiiiiiiiiieiiiie e 9,520 5,898 8,829
USG PEOPLE NV.......... 1,604 14,461 11,501
USHIO ELECTRIC NPV....ooiiiiiiiiiiiie e 3,995 65,996 49,068
USI FAR EAST TWDI10.....ccoiiiiiiiiiiiiiiiiic i 104,154 74,222 93,228
USS JPY50......cooiiiiiiiiiee, 830 69,432 89,356
UTD MIZRAHI BANK ILS0.01.. 4,679 45,609 35,747
UTI WORLDWIDE INC SHS......cooiiiiiiiiiice e, 344,961 4,900,954 5,039,880
VALE SA. e 33,274 1,045,108 660,489
VALEANT PHARMACEUTICALS INTL.....oooeiiiiiiiiiiie e 20,129 972,598 901,752
VALERO ENERGY CORP......ccccoovviiiiiiiiiiiiici 105,399 2,202,832 2,545,386
VALIANT PETROLEUM PLC ORD GBPO........ccccccoviiiiiiiiienn. 2,388 18,818 14,205
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VALIDUS HOLDINGS LTD COM SHS........oooiiiiiiiiiiiiiee 39,281 1,002,182 1,258,170
VALLEY NATIONAL BANCORP.........cocoiiiiiiiiiiiiiciiiics 32,745 430,953 347,097
VALLOUREC (USINATUB DE LOR........cocviiiiiiiiiiec e 24,504 2,004,642 1,000,384
VALMONT INDUSTRIES INC.......ccooiiiiiiiiiiiiiciiicie s 19,272 1,128,564 2,331,334
VALSPAR CORP......ooiiiiiiiiiii i 20,840 643,383 1,093,892
VALUEACT CAPITAL PARTNERS Il......ccocviiiiiiiiiiiiiiiie 22,754,171 23,006,267 22,754,171
VANGUARD INTL SEMICONDUCTO........coccuiiiiiiiiiiiiie e 206,000 89,568 95,814
VANTIV INC. ..ot 6,553 151,087 152,619
VARIAN MEDICAL SYSTEMS INC........ooiiiiiiiiiiiiciiecieee s 26,969 1,319,955 1,638,906
VARUN INDUSTRIES LTD NPV......cccoiiiiiiiiiiic e 10,421 53,251 6,747
VCA ANTECH INC...cooiiiiiiii e 14,510 316,475 318,930
VE WONG TWDIL0......ctiiiiiiiiiiiriiiee e 830 584 540
VECTREN CORP......ooiiiiiiiiiiic e 13,574 342,051 400,704
VEDANTA RESOURCES PLC.......ccccviiiiiiiiiiiinciin e 15,016 274,734 214,793
VENTAS INC...ooiiiiiii e 55,180 2,358,867 3,482,962
VEOLIA ENVIRONMENT EURS.0......oociiiiiiiiiiiiiieic 21,162 512,800 268,127
VERBUND AG......cooiiiiiiiiiiiiiii e 4,255 156,152 97,575
VERIFONE SYSTEMS INC.......cooviiiiiiiiiiii i 23,843 971,944 788,965
VERIPOS INC NPV.. ..o 3,657 1,173 1,189
VERISIGN INC......oociiiiiiiiiii 36,598 1,069,569 1,594,575
VERISK ANALYTICS INC......ccoeoviiennn 46,963 1,831,588 2,313,397
VERIZON COMMUNICATIONS INC.... 565,970 17,477,631 25,151,707
VERMILION ENERGY INC......ccooiiiiiiiiiiiiicccee e 5,787 255,630 260,953
VERTEX PHARMACEUTICALS INC........ccocoiiiiiiiiiiiiciecc, 47,549 1,595,675 2,658,940
VESTEL ELECTRONIK TRYL....coiiiiiiiiiiiiiiiee e 51,740 87,120 59,787
VE CORPu ..o 29,270 2,831,028 3,906,082
VIACOM INC ... .ottt 186,076 6,600,681 8,749,294
VICTORY CITY INTL HKDO.OL.......cooiiiiiiiiiiiiiiecciee e 64,000 11,901 6,353
VIENNA INSURANCE GROUP NPV(BR).....ccccveiierrieiiiiieennens 1,456 72,676 58,906
VIETNAM MANUFACTURING & EXPORT.....cccccoovviiiiiiiiiiiiiiee 28,000 7,432 3,213
VINCI EUR2.50 (POST SUBDIVISIO.....ccccoeiiirrienriieieeneeeneenns 33,024 1,765,848 1,541,627
VINDA INTERNATIONAL HLDGS LTD.......cccvviiieeiiiiiiiiiiiee e 25,000 31,444 36,935
VIRGIN MEDIA INC......ooiiiiiiiiiii e 46,085 558,055 1,124,013
VISA INC ...t 111,166 8,516,703 13,743,453
VISHAY INTERTECHNOLOGY INC......cocoviiiiiiiiiiiieiieceiee 86,032 633,630 811,282
VISHAY PRECISION GROUP INC........ccocvviiiiiiiiiiiiec i, 4,421 53,241 61,673
VISTEON CORP/NEW........coiiiiiiiiiiii it 8,688 556,708 325,800
VITAL KSK HOLDINGS NPV....ccccoiiiiiiiiiiiiiiiic i 600 5,359 5,610
VITAMIN SHOPPE INC......ooiiiiiiiiiiiiiiie e 19,500 441,532 1,071,135
VITERRA INC . ...t 11,962 149,909 189,501
VIVENDI SA EURS.5.....ooiiiiiiiiiiiii et 153,510 3,645,045 2,850,098
VMWARE INC....ooiiiiiiiiiiieee e 15,163 891,310 1,380,440
VOCERA COMMUNICATIONS INC.......ooiiiiiiiiiiieiiiie e 16,500 346,947 442,035
VODAFONE GROUP.........coiiiiiiiiiiccii 6,545,356 17,163,759 18,401,919
VOESTALPINE AG....oooiiiiiiiiiiiieie e 26,978 908,306 714,001
VOLKSWAGEN AG ORD NPV.....ccccoiiiiiiiiiiiiii s 1,118 167,163 168,624
VOLTERRA SEMICONDUCTOR CORP........cccceeviiiiiriiiciiieee 22,275 506,184 522,349
VOLVO (AB) SER B NPV (POST).....ccoviiiiiiiiiiieee e 52,725 774,855 601,543
VORNADO REALTY TRUST .....ciiiiiiiiii i 35,843 2,515,865 3,010,095
VST HLDGS HKDO.10......ociiiiiiiiiiiiiiiiic i 88,000 18,529 15,202
VT HOLDINGS CO LTD NPV....coiiiiiiiiiiciiiieei e 2,100 7,922 20,345
VULCAN MATERIALS CO... 21,438 1,198,445 851,303
WABCO HOLDINGS INC......ooiiiiiiiiiiiiieiieic e 10,642 282,485 563,281
WABTEC CORPI/DE.......cccoiiiiiiiiiiiiie e 8,869 376,149 691,871
WACKER CHEMIE AG NPV (BR)......cttiieriieiiiiiee e 582 95,780 40,031
WADDELL & REED FINANCIAL INC.....cocoiiiiiiiiiieeiiiiiieeeeee 14,319 323,480 433,579
WAJIAX CORP.....oviiiiiiii e 806 31,179 38,092
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WALGREEN CO....iiiiiiiiciii i 255,443 8,163,477 7,556,004
WAL-MART STORES INC.......cooiiiiiiiiiiiini s 416,074 22,484,991 29,008,679
WALT DISNEY CO/THE.......coiiiiiiiiiiiiiiie e 381,496 11,493,027 18,502,556
WALTER ENERGY INC.....ccoooiiiiiiiiiiiiii s 10,355 636,467 457,277
WALTON ADVANCED ENGINEERING.........cccocciiiiiiiiie 734 189 218
WARABEYA NICHYO JPY50......ccccoiiiiiiiiiiiciiiicie i 2,245 25,346 35,789
WARNER CHILCOTT PLC CLASS A.....ooiiiiiieiiieeeee e 27,767 646,742 497,585
WARTSILA 'B'EUR3.5......ooiiiiiiiiii e 6,351 222,149 207,861
WASHINGTON FEDERAL INC......oooiiiiiiiiiiiccc e 17,753 303,590 299,848
WASHINGTON POST CO/THE.......ccciiiiiiiiieicceeeee e 706 291,167 263,917
WASTE CONNECTIONS INC.....ccoiiiiiiiiiie i 71,880 1,344,493 2,150,650
WASTE MANAGEMENT INC......ccoviiiiiieiiiiieeeeieeec e 142,817 4,707,697 4,770,088
WATABE WEDDING COR JPY50.......cccooiiiiiiiiiiiiieiiiee e 948 15,008 8,626
WATERS CORP....ootiiiiiiiiiiiieee e 14,709 768,857 1,168,924
WATSCO INC....ciiiiiiiiei e 11,250 399,182 830,250
WATSON PHARMACEUTICALS INC......cccooviiiiiiiiiiiieeiee 21,133 839,988 1,563,631
WATTS WATER TECHNOLOGIES INC. 19,500 574,353 650,130
WDS LIMITED NPV......coooiiiiiiiiiniiinns 4,449 3,318 1,870
WEATHERFORD INTERNATIONL LTD....ccooiiiiiiiiieiiieceieeee 18,894 321,790 238,631
WEIGHT WATCHERS INTERNATIONAL.. 5,553 433,100 286,313
WEINGARTEN REALTY INVESTORS.......ccccciiiiiiiiiiecieeee 20,093 409,062 529,250
WEIR GROUP ORD 12.5P.......cccccoiiiiiiiiiiiiiiiiicc i 29,506 764,166 708,064
WELLPOINT INC........... 67,570 3,412,166 4,310,290
WELLS FARGO & CO 1,152,229 34,176,263 38,530,538
WELLYPOWER OPTROMICS........ccciiiiiiiiiiiecieec e 14,000 15,819 6,160
WENDEL EURA......ciiiiee e 1,398 132,915 103,396
WENDYS CO...ooiiiiiiiiii e 46,461 195,811 219,296
WESCO INTERNATIONAL INC.....coooiiiiiiiiiiiicc s 7,225 203,999 415,799
WESFARMERS ORD NPV.....ocoiiiiiiiiiiiiee e 48,312 1,474,657 1,480,714
WESSANEN(KON) CVA EURL(POST......coooiiiiiiiiiiecic 914 4,386 2,679
WEST FRASER TIMBER CO LTD.......cooiiiiiiiiiiiiiiieieecee 1,300 55,848 65,494
WEST JAPAN RAILWAY CO JPY50000.........cccceevivirniiniieinnen. 16,518 657,690 679,020
WESTAR ENERGY INC....ccooiiiiiiiiiii s 20,883 454,498 625,446
WESTERN DIGITAL CORP.......coooviiiiiiiiiiiiccieee 65,485 1,903,160 1,995,983
WESTERN FOREST PRODUCTS INC.......ccocoiiiiiiiiiiieeieee 9,000 9,796 7,327
WESTERN UNION CO/THE........coiiiiiiiiiic e 204,444 3,450,148 3,442,837
WESTFIELD GROUP NPV DFD........ccooiiiiiiiiiiiiiciiiiineccs 193,409 1,870,693 1,883,412
WESTFIELD RETAIL TRUST.....oooiiiiiiiiiiiiici s 183,597 495,569 536,359
WESTJIET AIRLINES LTD...ocoiiiiiiiiiiiiie e 300 4,446 4,694
WESTLAKE CHEMICAL CORP..........cociiiiiiiiiiiic s 3,305 168,689 172,719
WESTON (GEORGE) LTD.....ooiiiiiiiiiiiiiciiicee e 1,942 127,930 110,182
WESTPAC BANKING CORP NPV.....cccooiiiiiiiiiiiiiiiec i, 207,549 4,755,672 4,495,367
WEYERHAEUSER CO......oooiiiiiiiiiiiiiiiece e 112,302 2,627,179 2,511,073
WH SMITH PLC GBPO.......coviiiiiiiiiiiiciic e 94,466 704,763 806,760
WHARF HOLDINGS HKS$L.....oeiiiiiiiiiiecninieee e 143,565 893,668 787,522
WHEELOCK & CO LTD HKDO.50.........ccccovviiiiiiiiiiiciiiinciee 34,643 126,581 130,411
WHIRLPOOL CORP......ooiiiiiiiiiiciii s 19,106 1,385,051 1,168,523
WHITBREAD................. e 6,734 183,765 214,196
WHITE MOUNTAINS INS GRP INC.......coeiiiiiiiiiiiiciiee e 976 299,920 509,228
WHITEHAVEN COAL LIMITED NPV... 28,616 155,412 121,731
WHITING PETROLEUM CORP........... 25,206 896,978 1,036,471
WHOLE FOODS MARKET INC........cocoiiiiiiiiiiiiiciiie e 35,355 1,559,923 3,370,039
WILLIAM DEMANT HOL DKKZL......coooiiiiiiiiiiiiiieiee e 996 88,604 89,515
WILLIAM HILL PLC....coiiiiiiiiiieee e 22,403 75,386 99,370
WILLIAMS COS INC/THE ..ottt 144,735 2,713,463 4,171,263
WILLIAMS-SONOMA INC.......cociiiiiiiiiiiiii e 16,195 336,908 566,339
WILMAR INTERNATIONAL LTD....ooiiiiiiiiiiieiiie e 72,897 278,156 207,735
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NUMBER OF
NAME SHARES COST FAIR VALUE
WIN HANVERKY HLDGS LTD HKDO.10........cccveiiiiiiiiiiiineeiinns 54,000 5,239 4,525
WINBOND ELECTRONIC TWDI0.......cooiiiiiiiiiiiiiiiiiiiieeineee 1,367,000 368,113 204,924
WINDSTREAM CORP......ociiiiiiiiiiiii s 112,210 1,173,834 1,083,949
WING HANG BANK HKSL......cooiiiiiiiiieiieeeeee e 18,793 186,843 181,344
WING ON CO HKS2.....oiiiiiiiiiiiiesiet ettt 10,000 15,805 20,936
WING TAI HOLDINGS SG$ 0.25.......ccooiiiiiiiiiiceeceeeeeee 52,000 77,355 54,799
WING TAI PROPERTIES LTD...cvviiiiiiiieiiicccieceee e 16,000 5,235 8,354
WINPAK LTD ..ttt 2,200 12,117 34,054
WIRECARD AG.....ooiiiiiiiiiiic e 2,209 39,112 42,863
WISCONSIN ENERGY CORP........cocciiiiiiiiiiiiiic i 43,872 1,055,804 1,736,015
WISTRON CORP TWDI10.......ocoiiiiiiiiiiiiiiiiieeesiiee e 300,547 488,061 367,073
WMS INDUSTRIES INC......cooiiiiiiiiiiiiiiie s 287,553 7,358,891 5,736,682
WNS HOLDINGS LTD.....cvviiiiiiiiiiiiie e 1,500 18,531 14,595
WOLSELEY ORD GBPO.10.......ccociiiiiiiiiiiiinciec e, 58,371 1,376,974 2,176,191
WOLTERS KLUWERS COM EURO.12........ccccviiiiiiiiiiiceieee 11,422 230,910 181,623
WOLVERINE WORLD WIDE INC.....ccooiiiiiiiiieeeiiiiieeee s 30,000 855,725 1,163,400
WOODSIDE PETROLEUM NPV................... . 40,478 1,663,509 1,287,081
WOODWARD GOVERNOR CO........cooocviiiiiiiiiiiinciiieccieecs 42,000 725,736 1,656,480
WOOLWORTHS HLDGS ZARO0.0015..... 56,480 175,851 346,953
WOOLWORTHS LIMITED ORD A$0.25. 52,168 1,420,337 1,433,125
WOORI FINANCE KRW5000........ e 96,430 1,119,532 1,048,198
WORLD FUEL SERVICES CORP..........cccceiiiiiiiiiiiciiic e 11,944 427,936 454,230
WORLEYPARSONS LTD NPV... 43,735 1,119,658 1,125,247
WPP PLC ORD GBPO.10.......ccciiiiiiiiiiiiinieccc e 133,345 1,502,989 1,616,691
WPX ENERGY INC......oooiiiiiiiiiiii e 32,925 335,132 532,727
WR BERKLEY CORP. ..o 18,397 514,121 716,011
WR GRACE & CO...iiiiiiiiieiiiie e 24,765 1,146,262 1,249,394
WUSTENROT & WURTTE NPV.......ooooiiiiiiiiie, 7 168 128
WW GRAINGER INC.......ociiiiiiiiiiie e 23,674 3,179,535 4,527,416
WYNDHAM WORLDWIDE CORP........ccocoiiiitiiiiiieiiiiiieee e 31,040 714,137 1,637,050
WYNN MACAU LTD....oiiiiiiiiiiiiiesie e 303,928 859,126 706,058
WYNN RESORTS LTD..ccoiiiiiiiiiiiiiiee i 27,533 2,795,301 2,855,723
XCEL ENERGY INC....cooiiiiiiiiiiiii e 92,742 1,907,839 2,634,800
XEROX CORP....cooiiiitiiiic e 223,120 1,941,895 1,755,954
XILINX INC. ..o 64,401 1,675,759 2,161,942
XINGQUAN INTERNATIONAL SPORT.......cccoviiiiiiiiiciiinc i, 32,700 13,836 9,165
XINYUAN REAL ESTATE CO LTD...cooeiiiiiiiiiiieciiiiience s 39,878 125,263 121,229
XL GROUP PLC.....ooiiiiiiiiiiiiiiiicic e 72,476 1,013,988 1,524,895
XSTRATA COM STK USDO0.50.........coiiiuiieiiiiieiiiiie e 230,712 4,252,103 2,889,816
XYLEM INCINY .ottt 42,908 1,196,870 1,079,994
YACHIYO INDUSTRY JPY50......ccoiiiiiiiiiiiiiiiieciiee e 2,200 17,889 12,766
YAGEO CORP.....oooiiiiiiiiiciic e 296,000 43,699 86,567
YAHOO JAPAN CORP NPV....ccciiiiiiiiiiiieiiiieiee e 554 180,399 178,580
YAHOO! INC ..ot 202,340 2,968,051 3,203,042
YAKULT HONSHA Y50......coiiiiiiiiieiiiie e 3,672 107,279 143,585
YAMABIKO CORPORATION NPV.......coociiiiiiiiiiiiiiciiieccieeee 400 6,439 5,189
YAMADA DENKI CO NPV...oooiiiiiiiiiiiiiieie e 3,293 203,646 167,353
YAMAGUCHI FIANCIAL GROUP INC.. e 8,271 72,819 72,665
YAMAHA CORP Y50.....cciiiiiiiiiiiiiiiiiie e 5,980 63,891 61,082
YAMAHA MOTOR CO Y50.. 10,593 156,711 100,235
YAMANA GOLD INC....oooiiiiiiiiiiceciieee e 74,879 1,046,475 1,153,906
YAMATO HOLDINGS CO LTD NPV.... 14,199 220,430 227,604
YAMATO KOGYO NPV.....ooiiiiiiiiiiiciiciece e 18,488 481,369 511,612
YAMAZAKI BAKING CO Y50......ccccuiiiiiiiiiiiiiciiiiccciee e 4,268 53,179 55,791
YANGZIJIANG SHIPBUILDING NPV......cocociiiiiiiiiiiieiiicceen 76,846 92,204 60,662
YARA INTL NOKL.70....ceiiiiiiieiiiiiieieee et 7,084 331,065 308,412
YASKAWA ELECTRIC MFG Y50.......cccciiiiiiiiiiiciiee e 19,913 177,787 149,741
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YC INOX CO LTD TWDIO0......cceviiiiieiiiiiiiieee i 479 378 258
YELLOW HAT JPY50.....coiiiiiiiiiiiiiiiiiiiii e 700 6,617 11,879
YES BANK NPV ..o, 13,730 94,351 83,460
YESCO CO LTD KRWSO0O0.........ccoiiiiiiiiiiiiieciiicciee i 930 21,241 20,299
YIEH PHUI ENTERPRISE TWDI10.......cocoiiiiiiiiiiiieiiiiineeee 3,353 1,236 1,019
YOKOGAWA ELECTRIC CORP Y50.......cccccvvviiiiiiiiciiiieciieee 13,099 104,144 134,290
YOKOHAMA RUBBER CO Y50.......c.cciiiiiieiiiieiiiee e 131,000 596,336 980,160
YONEKYU CORP Y50.......ccciiiiiiiiiiiiiiciiiicicc e 4,600 54,600 45,314
YOUNGONE CORP ..ottt 40 276 1,098
YOUNGONE CORP KRWS500........ccccoiiiiiiiiiiieciiiics e 909 20,976 50,555
YUANDA CHINA HOLDINGS LTD......cooiiiiiiiiiieiiiiie e 30,000 5,849 3,287
YUE YUEN INDL HLDG HKDO.25...........cocoiviiiiiiiiiiiciiecccnen 264,610 837,110 825,536
YUM!I BRANDS INC......oviiiiiiiiiiiice e 108,699 4,472,916 7,002,390
ZAKL AZOT W TARNOWIE-MOSCICACH..........cccoviviiiiiiine 1,873 10,322 21,327
ZAKLADY AZOTOWE PULAWY PLNI1O......cccceeviiiiiiiiiiiiiieee 2,070 63,582 62,708
ZARADOYA-OTIS EURO.L.......cooiiiiiiiiiiiiiiiicce e 5,554 74,858 61,884
ZARDOYA-OTIS EURO0.10... 5,554 3,591 3,010
ZEBRA TECHNOLOGIES CORP.........cocviiiiiiiiiiiiiiciieccne 34,055 1,180,054 1,170,130
ZENITRON CORP TWD10.................. SN 65,000 47,473 48,285
ZENSAR TECHNOLOGIES LTD INR1O.......ccceiiiiiiiiiiiiiiiiiecs 9,687 36,201 45,134
ZIMMER HOLDINGS INC......coiiiiiiiiiie i 55,770 3,093,769 3,589,357
ZIONS BANCORPORATION.......coiiiiiiiiiiiiiiiiciecc e 30,535 686,954 592,990
ZODIAC AEROSPACE NPV... 3,610 311,303 366,914
ZUARI HLDGS LTD INR1O......cooiiiiiiiiiiiiciiiccciecc e 3,581 28,200 22,833
ZUARI INDUSTRIES LIMITED......cccciiiiiiiiiieciieeceee s 3,581 17,033 7,959
ZURICH INSURANCE GROUP AG.........ccoiviiiiiiiiiieciececie 29,857 6,541,303 6,734,780
ZYNGA INC...ooiiiiiii s 21,737 274,117 118,249

TOTAL STOCKS.......oeiiitieiiii i ae s s e s an e s s e s ane s 4,550,656,156 5,177,763,208
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PREFERRED SECURITIES
NAME COST FAIR VALUE
BANCO BRADESCO SA........ccociiiiiiiiiiiceec, 669,319 709,025
BAYERISCHE MOTOREN WERKE AG..............c..... 107,235 97,384
CARLYLE GROUP/THE.......ccoiiiiiiiieieee e 242,000 246,510
CENTRAIS ELETRICAS BRASILEIRAS................... 1,263,934 798,169
CIA ENERGETICA DO CEARA COELCE................. 236,579 244,021
DRAEGERWERK AG & CO KGAA.........ccoeiiiiee 75,815 118,873
ELETROPAULO METROPOLITANA ELET.............. 460,939 301,301
FIAT INDUSTRIAL SP NPV PREF..........cccoeviiiienns 0 1,257
FORJAS TAURUS SA PRF NPV......cccccoiiiiiiiiins 20,705 20,853
HENKEL AG & CO KGAA. ..o 1,226,799 1,195,286
HORNBACH HOLDINGS AG.......ccccooviiiiiiiiiiiine 2,096 5,517
JUNGHEINRICH AG.......coviiiiiiieiieceiee 20,201 25,601
KSB (KLEIN SCH & BCKR NON V......cccoviiiiiinne 9,980 7,271
METALURGICA GERDAU SA......cccccooiiiiiiiiienien, 177,056 156,854
PORSCHE AUTOMOBIL HOLDING SE................... 346,732 288,027
PROSIEBENSAT.1 MEDIA AG.......cccooiiiiiiiiice 84,870 79,447
RWE AG....iiiiie e 148,069 90,730
VOLKSWAGEN AG.......cccoiiiiiiiiiie i 4,324,966 4,217,315
WURTTEMBERGISCHE METALLWARENFA.......... 6,037 6,214
TOTAL PREFERRED SECURITIES........ccccocnmrimnrinen e 9,423,332 8,609,655

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

NET RECEIVABLE/

CURRENCY NAME NET RECEIVABLE NET PAYABLE (PAYABLE)
AUSTRALIAN DOLLAR ... 610,870 (125,215) 485,655
BRAZILIAN REAL.........ovvvorrrreoeeeeeeeeeeeeeenee 855 0 855
BRITISH POUND STERLING.........covvvverrrrrreirrnnrens 221,603 (215,555) 6,048
CANADIAN DOLLAR.........o.comvreemereereeeesrereeneeeeone 363,885 (105,644) 258,242
DANISH KRONE...........coovvooereeeeeeeeeeeeeeeeeeeeee. 52,881 (15,312) 37,570
EURO CURRENCY UNIT......oovvommrerereenereeeneenae 250,429 (308,726) (58,297)
HONG KONG DOLLAR.........ovveorreereereiareeserree. 785 (415) 369
INDIAN RUPEE............ovveoeeeeoeseeeeseeeeeseseeeeeenenes 0 2,939 2,939
INDONESIAN RUPIAH. ........covvoorereoneeeeeeeeeeeee 0 (24) (24)
ISRAELI NEW SHEKEL.......ovvvoereeeeeeeeeeeeeneee. 14,302 (18,769) (4,467)
JAPANESE YEN......ooooioooeooreeeeeseeoeeeeeeeeee e (88,647) 16,350 (72,297)
MALAYSIAN RINGGIT........ooeveorreeeereeeerseser. 0 (63) (63)
NEW TAIWAN DOLLAR........ovvoorreremreesreeserenee 0 24 24
NEW ZEALAND DOLLAR.........o..mrrrerrrrrrerereennnnes 4,968 0 4,968
NORWEGIAN KRONE...........oovveoomeeeeeeeeereeeseeeenn: 30,434 (215) 30,220
SOUTH AFRICAN RAND..........oorrrenrererereeerereonn. 545 0 545
SINGAPORE DOLLAR...........rvveoomreeoereeieseeesenenes 12,033 0 12,033
SOUTH KOREAN WON...........orvrrrreerereeee (18) (1,905) (1,924)
SWEDISH KRONA.........coovveneeeieeeeeeeeeeeeeeeeeeee 262,477 (52,181) 210,296
SWISS FRANC... e 115,252 (168,061) (52,809)
TURKISH LIRA ... 905 0 905
TOTAL FOREIGN CURRENCY CONTRACTS.... 1,853,559 (992,771) 860,788
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OPTION CONTRACTS

COSsT/

NAME MATURITY (PROCEEDS) FAIR VALUE
AIRGAS INCovooooooooooooooooooooooeo oo JUL 12 (545) (225)
BIOGEN IDEC INC....oooveoveeeeee oo JUL 12 (2,245) (2,025)
CARDINAL HEALTH INC.....cvvoreeieeeeeeeeeeeeeeeeeeees e JUL 12 (792) (495)
CF INDUSTRIES HOLDINGS INC........ovvvoveeoeeieeseressreeseeenen. JUL 12 (673) (315)
CLIFFS NATURAL RESOURCES INC........covveiveervesresereenen. JUL 12 (1,120) (462)
CLIFFS NATURAL RESOURCES INC......oo.ovvereeereeesreeneesenene JUL 12 (1,275) (595)
COVIDIEN PLC.....voveeeee oo JUL 12 (858) (770)
El DU PONT DE NEMOURS & CO.....covvvovereeereeeeresereseeereee JAN 13 (1,023) (1,106)
EXPRESS SCRIPTS HLDG CO.......oveoeeoeeeeeeeeeseeeee e JUL 12 (804) (175)
FREEPORT-MCMORAN COPPER & GOLD.........oovovvererenen. JUL 12 (550) (132)
INTUITIVE SURGICAL INC....ooeeeeeeeeeee e, JUL 12 (4,705) (3,180)
LYONDELLBASELL INDU-CL A-W/l...ovvoeveeeeereereeeeeeeeeenene JUL 12 (1,216) (1,188)
LYONDELLBASELL INDU-CL A-W/l....ovvoevoeeeeeeesee e JUL 12 (638) (220)
MONSANTO CO.ooovoveeeeeeeeeseeeeeeee e JUL 12 (830) (715)
(Y 1IN N3 Ko Xlo N JUL 12 (627) (61)
ST JUDE MEDICAL INC....voveeeeeeeesees e JUL 12 (2,908) (550)
UNITED STATES STEEL CORP........covveveeeeeeeeeeseeeseeeseesersenes JUL 12 (330) (83)
UNITEDHEALTH GROUP INC.....ooveoveeeeeeeeeeeeeseeeee e JUL 12 (2,640) (1,232)
WALTER ENERGY INC....oovoveeveeee e JUL 12 - DEC 12 (29,945) (38,842)
WELLPOINT INC..cooeeeeeeeeeeeee e JUL 12 (3,220) (5,184)

TOTAL OPTION CONTRACTS......coumrereesneeseessansssrssssssssssssssassssssssssssssssssssssssssasssnns (56,944) (57,553)
FUTURES CONTRACTS
NAME MATURITY FAIR VALUE
DJ EURO STOXX 50 vvvoovvoovoooocooooo oo SEP 12 260,009
DOW JONES MINI ... SEP 12 3,050
FTSE 100 INDEX w..ovooveeeeeeeeeeeseeeeeeeeseee e eeeeeseeeneeeseee e SEP 12 72,115
GOLDMAN SACHS INDEX .....ovoovoeeeeeeeoeeeeeeeeeve s JUL 12 6,413
MSCI EAFE INDEX........vvoooveeeeeeeeoseeeeeeeeereeeeeeees s eeeeeesee SEP 12 20,829
RUSSELL 2000 MINI INDEX......coververeeereeeeeeeeeeeeeseeseeeseeeeos SEP 12 2,065,315
S&P 500 EMINI INDEX ... SEP 12 2,961,536
SEP MID 400........ecoeeoeeeeeeeeeeeeeee e eeeeeeeseeseee e SEP 12 283,300
SEPITSE 60 INDEX........veiveeeeeeeeeeeeeeeeeseeseee e eereees e SEP 12 32,459
SP1 200 INDEX...vveeeveeeveeveeeeeeseeeeeeeseeeeseesese e s eseessseessesenen SEP 12 13,018
TOPIX INDEX. ..o s SEP 12 178,719

TOTAL FUTURES CONTRACTS.......ouiuuiesectesssssssssssssass st ssssssssssssssess e s sssssssssbssbsssssssssssssasssassssssssssssansans 5,896,763
EQUITY SHORT SELL OBLIGATIONS

NUMBER OF COST/

NAME SHARES (PROCEEDS) FAIR VALUE
BROWN-FORMAN CORP.......ovoovooooooooooeooeooo oo (100) (8,284) (9,685)
HERSHEY CO/THE.......veiveeeeeeeeeeeeeeeseeeeeeeeeeeseeeseeseee s (220) (14,820) (15,847)

TOTAL EQUITY SHORT SELL OBLIGATIONS..........nvuuetmrassssssssssssssesssssssssssassens (23,103) (25,532)
GRAND TOTAL VARIABLE RETIREMENT INVESTMENT TRUST FUND 4,559,999,441 5,193,047,329

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

RATE or MATURITY BOOK VALUE FAIR
NAME TYPE YIELD DATE RATING (AMORT COST) VALUE
USBANK ..ot DEMAND 0.21 DEMAND NR 1,200,000,000 1,200,000,000

TOTAL BANK DEMAND DEPOSITS........ccciimiiiniiininnsssssisssssssss s sssssss s ssassssssans 1,200,000,000 1,200,000,000

REPURCHASE AGREEMENTS

RATE or MATURITY BOOK VALUE FAIR
NAME TYPE YIELD DATE RATING (AMORT COST) VALUE
JEFFERIES 0.17 07/02/2012.........cccocvviiiiiiiiniis TERM 0.17 07/02/12 NR 200,000,000 200,000,000
JEFFERIES TRI GOVT....ccoiiiiiiiiiieccice TRIPARTY  0.20 07/02/12 NR 175,000,000 175,000,000
MITSUBISHI TRI GOVT.....oocviiiiiiiiiiiiciiiciece TRIPARTY  0.20 07/02/12 NR 528,000,000 528,000,000
MIZUHO TRIAGCY...cciiiiiiiiiiiiciee e TRIPARTY  0.20 07/02/12 NR 132,000,000 132,000,000
MIZUHO TRI GOVT...ccooiiiiiiiiiiiiiiicii e TRIPARTY  0.18 07/02/12 NR 396,000,000 396,000,000
SOC GEN TRIAGCY ..ot TRIPARTY  0.16 07/02/12 NR 50,000,000 50,000,000
SOC GEN TRI GOVT...ccoiiiiiiiiiiiciin e TRIPARTY  0.15 07/02/12 NR 150,000,000 150,000,000

TOTAL REPURCHASE AGREEMENTS.........ccciiiiiiniiiinnnsn s s sssns s 1,631,000,000 1,631,000,000

GOVERNMENTS AND AGENCIES

RATE or MATURITY BOOK VALUE FAIR
NAME TYPE YIELD DATE RATING (AMORT COST) VALUE
UST BILL 0.110 BILL 0.11 08/02/12 A-1+ 229,977,511 229,977,511
UST BILL 0.165 BILL 0.17 05/02/13 A-1+ 99,860,208 99,860,208
UST BILL 0.165.... BILL 0.17 05/02/13 A-1+ 99,860,208 99,860,208
FHLB DN 0.105.... DN 0.11 07/11/12 A-1+ 23,299,320 23,299,320
FHLB DN 0.100.... DN 0.10 08/01/12 A-1+ 249,978,472 249,978,472
FHLB DN 0.110.... DN 0.11 08/01/12 A-1+ 10,998,958 10,998,958
FHLB DN 0.115.... DN 0.12 08/03/12 A-1+ 278,440,645 278,440,645
FHLB DN 0.120.... DN 0.12 08/08/12 A-1+ 24,996,833 24,996,833
FHLB DN 0.130 DN 0.13 08/08/12 A-1+ 24,996,569 24,996,569
FHLB DN 0.130......cccciiiiiiiiiiiiiiiiiccciec e DN 0.13 08/15/12 A-1+ 30,994,963 30,994,963
FHLB DN 0.150........ccciiiiiiiiiiiniicien e DN 0.15 08/15/12 A-1+ 44,991,563 44,991,563
FHLB DN 0.150.......c.ccccoiiiiiiiiiiiiiiicciee e, DN 0.15 08/27/12 A-1+ 10,497,506 10,497,506
FHLB DN 0.120........ccciiiiiiiiiiiniiie e DN 0.12 10/03/12 A-1+ 999,687 999,687
FHLB DN 0.100........cccoiiiiiiiiiiiiiiiecciee e, DN 0.10 10/19/12 A-1+ 3,673,877 3,673,877
FHLB DN 0.100........cccciiiiiiiiiiciiien e DN 0.10 10/22/12 A-1+ 12,496,076 12,496,076
FHLB DN 0.120......cccccciiiiiiiiiiiiiiicciec e, DN 0.12 11/09/12 A-1+ 18,991,703 18,991,703
FHLB DN 0.150........ccciiiiiiiiiiiiiciiii e DN 0.15 12/03/12 A-1+ 17,188,892 17,188,892
FHLB DN 0.140......cccccoiiiiiiiiiciiieciecec DN 0.14 12/11/12 A-1+ 79,949,289 79,949,289
FHLB DN 0.150........ccciiiiiiiiiiiiiniiecsicciee e DN 0.15 12/27/12 A-1+ 61,962,752 61,962,752
FHLB DN 0.180......ccccciiiiiiiiiiiiiiiiiciee i, DN 0.18 03/01/13 A-1+ 149,817,750 149,817,750
FHLB 0.14% 09/10/12..........cccoviiiiiiiiiciiceciecn, NOTE 0.17 09/10/12 AA 49,996,857 49,996,857
FHLB 1.50% 01/16/13.......cccoiiiiiiiiiiiiriieicieene NOTE 0.20 01/16/13 AA 81,569,318 81,569,318
FHLB 0.17% 02/06/13...........cccocviiiiiiiiciiieiecn, NOTE 0.18 02/06/13 AA 49,997,596 49,997,596
FHLMC DN 0.110......ccoiiiiiiiiiiiiiiiie e DN 0.11 07/06/12 A-1+ 11,273,828 11,273,828
FHLMC DN 0.100.......ccccciiiiiiiiiniiicsiieciee s DN 0.10 07/09/12 A-1+ 24,124,464 24,124,464
FHLMC DN 0.090........cccciiiiiiiiiiiiiiiiiiine e, DN 0.09 08/01/12 A-1+ 54,636,765 54,636,765
FHLMC DN 0.170......ccccoiiiiiiiiiniiicieciin e DN 0.17 08/06/12 A-1+ 64,547,025 64,547,025
FHLMC DN 0.115.......ccoiiiiiiiiiiiiiie i, DN 0.12 08/10/12 A-1+ 233,735,130 233,735,130
FHLMC DN 0.150.......ccccciiiiiiiiiiiiiciiccin e DN 0.15 08/27/12 A-1+ 49,988,125 49,988,125
FHLMC DN 0.100.........cccociiiiiiiiiiiiieiiienien e, DN 0.10 10/01/12 A-1+ 239,589,756 239,589,756
FHLMC DN 0.110......ccciiiiiiiiiiiiiic i DN 0.11 10/01/12 A-1+ 49,985,945 49,985,945
FHLMC DN 0.090........cccciiiiiiiiiiiiiiciieniieece, DN 0.09 10/02/12 A-1+ 74,982,563 74,982,563
FHLMC DN 0.110.... DN 0.11 11/01/12 A-1+ 49,981,208 49,981,208
FHLMC DN 0.100.........cccociiiiiiiiiiiiciiiene e, DN 0.10 11/06/12 A-1+ 99,964,444 99,964,444
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GOVERNMENTS AND AGENCIES

RATE or MATURITY BOOK VALUE FAIR
NAME TYPE YIELD DATE RATING (AMORT COST) VALUE
FHLMC DN 0.100.......ccccciiiiiiiiiniiiciinciee s DN 0.10 11/07/12 A-1+ 79,971,333 79,971,333
FHLMC DN 0.120......ccccciiiiiiiiiiniieenieeee e DN 0.12 11/13/12 A-1+ 67,969,400 67,969,400
FHLMC DN 0.130......cccciiiiiiiiiiniiicsieciee e DN 0.13 12/04/12 A-1+ 99,943,667 99,943,667
FNMA DN 0.110......ccciiiiiiiiiiieiieeiee e DN 0.11 07/05/12 A-1+ 45,650,442 45,650,442
FNMA DN 0.130......ccciiiiiiiiiiiniiisien e, DN 0.13 08/15/12 A-1+ 27,463,537 27,463,537
FNMA DN 0.200......cceiiieeiiieiiesieeeee e DN 0.10 08/31/12 A-1+ 1,999,661 1,999,661
FNMA DN 0.100.......ccceiuiiiiiiiiiniiisiin e, DN 0.10 10/01/12 A-1+ 82,670,868 82,670,868
FNMA DN 0.200......cceiiiieiiieiieireeeee e DN 0.10 11/01/12 A-1+ 124,957,292 124,957,292
FNMA DN 0.110......ccciiiiiriiiiiiniiieiin e DN 0.11 11/01/12 A-1+ 79,969,933 79,969,933
FNMA DN 0.120......ccceiiiiiiieiieiiecee e DN 0.12 11/19/12 A-1+ 126,940,310 126,940,310
FNMA DN 0.130......cccciiiiiiiiiiiiniiiniin e DN 0.13 11/19/12 A-1+ 24,987,271 24,987,271
FNMA DN 0.110.....cccciiiiiiiiieiiciieeee e DN 0.11 12/03/12 A-1+ 17,991,475 17,991,475
FNMA DN 0.130......cccciiiiiiiiiiiiniiieiies e DN 0.13 12/03/12 A-1+ 499,720,139 499,720,139
FNMA DN 0.150......cccciiiiiiiieiiiiieee e DN 0.15 12/03/12 A-1+ 2,498,385 2,498,385
FNMA FLOAT 11/23/12.....c.cccciiiiiiiiiiiiiiiiciieenn NOTE 0.29 11/23/12 AA 49,995,940 49,995,940
FNMA FLOAT 11/21/14......ccoiiiiiiiciiieeeee e NOTE 0.48 11/21/14 AA 50,000,000 50,000,000
FNMA 4.625% 05/01/13.......ccccocviiiiiiiiiiiiiieciis NOTE 0.39 05/01/13 A 84,588,764 84,588,764
TOTAL GOVERNMENTS AND AGENCIES.........cccciimiiinininisnnsn s ssssssssssssans 4,075,664,223 4,075,664,223
CERTIFICATES OF DEPOSIT (CDs)
RATE or MATURITY BOOK VALUE FAIR
NAME TYPE YIELD DATE RATING (AMORT COST) VALUE
BANKERS BANK.......ccccociiiiiiiiiniiii e CD 0.20 07/16/12 NR 2,500,000 2,500,000
BANKERS BANK ..ot CD 0.20 09/17/12 NR 7,000,000 7,000,000
BANKERS BANK.......cccoociiiiiiiiiniii e CD 0.30 09/17/12 NR 500,000 500,000
BANKERS BANK.......cccoiiiiiiiincec CD 0.30 12/17/12 NR 9,400,000 9,400,000
BANKERS BANK.......cccoooiiiiiiiiiiiie e CD 1.00 12/17/12 NR 2,500,000 2,500,000
BANKERS BANK .....cccoiiiiiiiii e CD 2.00 12/17/12 NR 250,000 250,000
BANKERS BANK.......cccoiiiiiiiiiiniiie e CD 1.00 06/17/13 NR 2,000,000 2,000,000
TOTAL CERTIFICATES OF DEPOSIT..........ccciiiiiininiinis s sssss s ssssssnns 24,150,000 24,150,000
BANKER'S ACCEPTANCES (BAs)
RATE or MATURITY BOOK VALUE FAIR
NAME TYPE YIELD DATE RATING (AMORT COST) VALUE
US BANK NA BA 0.31 07/09/12 A-1 2,325,790 2,325,790
US BANK NA BA 0.29 07/16/12 A-1 2,450,282 2,450,282
US BANK NA BA 0.30 07/23/12 A-1 2,132,346 2,132,346
US BANK NA BA 0.30 07/26/12 A-1 2,180,920 2,180,920
US BANK NA BA 0.32 07/30/12 A-1 1,428,690 1,428,690
US BANK NA ..o BA 0.51 08/17/12 A-1 999,334 999,334
US BANK NA ..ot BA 0.43 08/28/12 A-1 1,029,855 1,029,855
US BANK NA ..o BA 0.43 08/28/12 A-1 1,998,614 1,998,614
US BANK NA ..ot BA 0.50 11/05/12 A-1 4,991,181 4,991,181
TOTAL BANKER'S ACCEPTANCES...........cccoiiminnininin s ssns s ssssnanas 19,537,012 19,537,012
GRAND TOTAL STATE INVESTMENT FUND.......cccciiiiiinninnninisssnssssn s ssssssssnnns 6,950,351,235 6,950,351,235
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LOCAL GOVERNMENT PROPERTY INSURANCE FUND AS OF JUNE 30, 2012

FIXED INCOME
COUPON MATURITY BOOK VALUE FAIR

NAME RATE DATE RATING (AMORT COST) VALUE
U S TREASURY NOTE.......ccccoiiiiiiiiiiiiii i 4.250 09/30/12 AA 1,005,867 1,010,090
U S TREASURY NOTE.......cciiiiiiiiiiiienicciec e 2.500 03/31/13 AA 1,002,713 1,016,910
FEDERAL HOME LN MTG CORP 4.500 01/15/13 AA 510,693 511,410
FEDERAL HOME LN MTG CORP.... . 0.625 12/28/12 AA 1,000,625 1,002,030
FEDERAL NATL MTG ASSN........... .. 0.500 10/30/12 AA 1,000,243 1,000,820
FEDERAL NATL MTG ASSN........... 4.750 11/19/12 AA 1,016,457 1,017,490

TOTAL FIXED INCOME.........ccoiiiiiiiiniiiienisesss s a e a e s a e a s a e s s b n e ean s an e b e nanenn 5,536,598 5,558,750
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STATE LIFE INSURANCE FUND AS OF JUNE 30, 2012

FIXED INCOME

COUPON MATURITY BOOK VALUE FAIR

NAME RATE DATE RATING (AMORT COST) VALUE

U S TREASURY BOND.......ccciiiiiiiiiiiicciiii i 6.250 08/15/23 AA 5,611,344 7,987,870
U S TREASURY BOND.......coociiiiiiiiiiiiiiciei e 6.000 02/15/26 AA 11,204,226 16,124,791
U S TREASURY BOND.......cccoiiiiiiiiiiiciiii i 6.125 11/15/27 AA 7,767,811 11,331,975
U S TREASURY BOND.......ccoooiiiiiiiiiiiiciiiccie s 5.250 11/15/28 AA 2,025,394 2,814,160
U S TREASURY BOND......ccciiiiiiiiiiiiiieiice e 4.250 05/15/39 AA 561,609 783,000
U S TREASURY BOND.......ccceeiiiiiiiiiiiiiciiicc e 3.875 08/15/40 AA 892,575 1,230,240
US TREAS-CPI INFLATION INDEX.......cccociiiiiiiiiiiciieee, 1.750 01/15/28 AA 1,048,698 1,376,490
US TREAS-CPI INFLATION INDEX........ccoccoiiiiiiiiiiiiiiiecee, 2.125 02/15/40 AA 1,090,349 1,512,292
FEDERAL HOME LN MTG CORP.........cccoviiiiiiiiiiiceieec 4.500 01/15/13 AA 1,000,712 1,022,820
FEDERAL HOME LN MTG CORP..........ccccviiiiiiiiiiiiiciiiics 4.750 11/17/15 AA 997,917 1,138,840
GNMA  POOL #0222010........cccceiiiiiiiiiieesiiee e 8.000 06/15/17 AA 1,236 1,394
ALABAMA POWER CO......oooiiiiiiiiiiiiiiin e 5.875 12/01/22 A 607,142 746,496
ALCATEL-LUCENT USA INC......coiiiiiiiiiiiiiiee e 6.450 03/15/29 B 996,999 680,000
ALCOA INC....ciiiiiiiiiccii s 6.500 06/15/18 BBB 529,078 562,272
AMERICAN INTERNATIONAL GROUP..........cccoviiiiiiiiiiiies 6.400 12/15/20 BBB 564,161 563,895
ANHEUSER-BUSCH COS LLC..........oociiiiiiiiiiiiee 6.500 05/01/42 A 544,846 667,350
APPLIED MATERIALS INC......cooiiiiiiiiieiiiiie e 5.850 06/15/41 A 498,032 603,127
BANK OF AMERICA CORP......c.cccoviiiiiiiiiciiic e, 5.125 11/15/14 BBB 1,000,174 1,047,972
BANK OF NEW YORK MELLON CORP/T.... 4.600 01/15/20 A 499,277 562,184
BARRICK NORTH AMERICA FINANCE.... . 7.500 09/15/38 BBB 498,441 667,048
BEAR STEARNS COS LLC/THE........cccoeviieicrneene 4.650 07/02/18 A 964,486 1,049,072
BELLSOUTH CORP.........ccoviiiiiiiiiiiienen. 6.875 10/15/31 A 567,913 607,416
BERKSHIRE HATHAWAY FINANCE COR..........ccocvieiiiiees 5.750 01/15/40 A 494,502 606,243
BHP BILLITON FINANCE USA LTD.............. 4.800 04/15/13 A 500,285 516,625
BHP BILLITON FINANCE USA LTD.... 4.125 02/24/42 A 491,392 516,100
BOEING CO/THE. ..ottt 5.875 02/15/40 A 539,163 659,944
BP CAPITAL MARKETS AMERICA INC........coccviiiiiiiiiiices 4.200 06/15/18 A 475,379 543,765
BURLINGTON NORTHERN SANTAFE L.....cccccoociiiiiiinnen. 7.000 12/15/25 BBB 507,734 660,378
CANADIAN NATIONAL RAILWAY CO....ccoeveiiiiiiiiiiieiiieeeens 6.375 11/15/37 A 508,600 689,186
CATERPILLAR INC. ...t 6.625 07/15/28 A 597,507 776,260
CHEVRON CORP......ooiiiiiiiiieiice e 4.950 03/03/19 AA 499,897 603,439
CIGNA CORP. ...t 8.300 01/15/33 BBB 495,000 631,900
CISCO SYSTEMS INC....cooiiiiiiiiiiiiiic e 5.500 02/22/16 A 500,031 579,286
CITIGROUP INC......cooiiiiiiiiiciiicci e 6.625 01/15/28 BBB 1,119,357 1,126,607
COMCAST CORP.....ooiiiiiiiiiic s 6.400 03/01/40 BBB 510,006 607,720
CONOCOPHILLIPS.......cooiiiiiiiiiiiiiiiccc e 5.900 10/15/32 A 976,133 1,268,780
DAIMLER FINANCE NORTH AMERICA..........ccccoiiiiiiiiiieee 6.500 11/15/13 A 503,019 536,830
DEUTSCHE TELEKOM INTERNATIONAL.........ccccoeiiiiininenn, 5.750 03/23/16 BBB 491,906 560,697
DOW CHEMICAL CO/THE.......cooiiiiiiiiieiiiieee s 7.375 11/01/29 BBB 490,412 610,661
DUKE ENERGY CAROLINAS LLC........ccocvviiiiiiiiiiciiiecc, 6.100 06/01/37 A 499,946 654,251
DUKE ENERGY CAROLINAS LLC.......cocoiiiiiiiiiiiiec e 6.050 04/15/38 A 498,818 662,993
ElI DU PONT DE NEMOURS & CO.......cccoeiviiiiiiiiiciiiecin 6.500 01/15/28 A 488,347 656,648
ELILILLY & CO.oiiiiiiiiiie e 6.770 01/01/36 A 551,459 699,237
EMERSON ELECTRIC CO.....ooocviiiiiiiiiiiiiicicc i 6.000 08/15/32 A 522,941 652,919
ENTERPRISE PRODUCTS OPERATING...........cceeiviiieen. 6.875 03/01/33 BBB 611,974 611,804
EXELON GENERATION CO LLC.........cocviiiiiiiiiiiicieece, 6.200 10/01/17 BBB 472,960 578,999
GENERAL ELECTRIC CAPITAL CORP........ccoeiiiiiiiiiiiiiecs 6.750 03/15/32 A 1,035,146 1,230,608
GENERAL MILLS INC.....cooiiiiiiiiiiiiii 5.400 06/15/40 BBB 491,573 588,078
GOLDMAN SACHS GROUP INC/THE.... 5.125 01/15/15 A 496,239 521,989
HISTORIC TW INC.......coooviiiiiiiiin, 6.625 05/15/29 BBB 347,465 418,310
HOME DEPOT INC/THE........coooiiiiiiiiiiee e 5.875 12/16/36 A 528,274 635,354
HSBC HOLDINGS PLC.. 7.350 11/27/32 A 830,668 784,798
IBM..ooiiiii 5.875 11/29/32 A 976,926 1,316,545
JOHNSON & JOHNSON......... B 4.950 05/15/33 AAA 970,229 1,220,195
JOHNSON CONTROLS INC.....ccoiiiiiiiiiiieiiiciee e 5.250 12/01/41 BBB 634,679 638,973
KELLOGG CO...cvviiiiiiiiiiiiiicc i 7.450 04/01/31 BBB 567,689 680,791
KIMBERLY-CLARK CORP.......ccctiiiiiiiiiiiiccciiiin s 6.625 08/01/37 A 495,595 718,833
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COUPON MATURITY BOOK VALUE FAIR

NAME RATE DATE RATING (AMORT COST) VALUE
KINDER MORGAN ENERGY PARTNERS..........ccoccceiiiiiiiis 6.950 01/15/38 BBB 500,397 590,366
KOHL'S CORP.....ceviiiiiiiiiiii 6.000 01/15/33 BBB 536,031 552,815
KROGER CO/THE.......ciciiiiiiiiieiie et 8.000 09/15/29 BBB 543,379 660,613
LOCKHEED MARTIN CORP.......ccccoiiiiiiiiiiiic i 5.500 11/15/39 BBB 497,406 586,135
LOWE'S COS INC.......oiiiiiiiiiiiiiiincc s 5.500 10/15/35 A 752,485 942,053
MACY'S RETAIL HOLDINGS INC........ccooiviiiiiiiiieiiiencin 6.650 07/15/24 BBB 554,013 674,199
MARATHON OIL CORP.....ocoiiiiiiiiiiciieeice e 6.800 03/15/32 BBB 1,054,533 1,258,918
MERCK & CO INC......coooiiiiiiiiiiiiiiii e 6.400 03/01/28 A 970,125 1,331,392
MORGAN STANLEY ...ttt 6.625 04/01/18 BBB 474,985 524,094
NATIONAL RURAL UTILITIES COOP........ccccceeviiiiiiiiiciinn 10.375 11/01/18 A 497,584 720,902
NORFOLK SOUTHERN CORP........ccccciiiiiiiiiiiii i 5.640 05/17/29 BBB 452,218 606,143
NORTHERN STATES POWER CO/MN........ccccoeniiiiiiiineiins 7.125 07/01/25 A 1,062,027 1,409,220
NORTHROP GRUMMAN SYSTEMS CORP...........ccocvvviiieenn 7.750 02/15/31 BBB 566,997 722,770
PACIFIC BELL TELEPHONE CO......cccccocviiiiiiiiiiiiiiciiee 6.625 10/15/34 A 1,022,135 1,060,000
PARKER HANNIFIN CORP........coccoiiiiiiiiiiiici e 6.550 07/15/18 A 1,000,000 1,247,440
PEPSI BOTTLING GROUP INC/THE.........cocoviiiiiiciici 7.000 03/01/29 A 553,386 687,889
PETRO-CANADA. ..ottt 7.875 06/15/26 BBB 496,338 682,206
PETRO-CANADA ..ottt 7.000 11/15/28 BBB 498,244 607,089
PHARMACIA CORP... 6.600 12/01/28 A 1,057,195 1,345,549
PPG INDUSTRIES INC.. 5.500 11/15/40 BBB 248,213 293,867
PRAXAIR INC......cooiiiiiiiiiie e 3.950 06/01/13 A 499,842 515,508
PROCTER & GAMBLE ESOP DEB SR-A......c...coociiiiiiiein, 9.360 01/01/21 AA 567,750 763,867
RIO TINTO ALCAN INC . 6.125 12/15/33 A 860,392 1,064,591
SAFEWAY INC.......oociiiiiiiiiiiinis . 7.450 09/15/27 BBB 515,803 571,555
SOUTH CAROLINA ELECTRIC & GAS.. 5.800 01/15/33 A 994,234 1,202,090
SOUTHWEST AIRLINES CO.......coociiiiiiiiiiiiiiciiene, 5.750 12/15/16 BBB 493,219 560,707
TARGET CORP....oviiiiiiiiiii i 7.000 07/15/31 A 582,321 689,549
TELEFONICA EMISIONES SAU.......cccooiiiiiiiiiiiiies 7.045 06/20/36 BBB 533,941 438,750
TIME WARNER CABLE INC.......cooiiiiiiiiiiiei e, 8.750 02/14/19 BBB 536,505 660,431
TRANSCANADA PIPELINES LTD......ccoociiiiiiiiiiiiiniieeee, 6.200 10/15/37 A 521,158 655,799
UNILEVER CAPITAL CORP....ccvvviiiiiiiiiiiceie e 5.900 11/15/32 A 1,001,550 1,381,607
UNION ELECTRIC CO.....ooiiiiiiiiiiiiiiiiiiiec e 5.300 08/01/37 BBB 439,241 605,930
UNION PACIFIC CORP......oeiiiiiiiiiiiiiiccee e 6.250 05/01/34 BBB 573,148 624,059
US BANCORP.......ooiiiiiiiiiiiiii e 3.000 03/15/22 A 501,450 512,236
VERIZON GLOBAL FUNDING CORP..........cccceiriiriiiiieeen, 7.750 12/01/30 A 1,040,092 1,402,416
VIRGINIA ELECTRIC AND POWER CO.........cccoeiiiiiiniiiinens 6.350 11/30/37 A 499,046 680,482
VODAFONE GROUP PLC......ccciiiiiiiiiiiicei e 4.625 07/15/18 A 489,054 569,425
WAL-MART STORES INC......cccooiviiiiiiiiiiii e 5.875 04/05/27 AA 499,310 635,212
WAL-MART STORES INC......ccoooiiiiiiiiiieee e 5.625 04/15/41 AA 522,202 649,449
WELLS FARGO & CO.....oooviiiiiiiiiciiiiecc i 5.375 02/07/35 A 478,730 564,724
WELLS FARGO & CO...ooooiiiiiiiiiiciiie e 5.625 12/11/17 A 517,621 576,864
WEYERHAEUSER CO.....ccoooiiiiiiiiiiiiiii e 7.375 03/15/32 BB 533,151 558,465
WISCONSIN ELECTRIC POWER CO......ccceoviiiiiiiiiiiiieee 5.625 05/15/33 A 831,339 981,516
WYETH LLC...oiiiiiiiiiee e 6.500 02/01/34 A 419,727 550,094
ZENECA WILMINGTON INC......oooiiiiiiiiiiiiee e 7.000 11/15/23 A 518,746 678,122

TOTAL FIXED INCOME.........oiiiiiirinn i ss s s s s a e s an e s n s s an e 88,500,934 112,433,558
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U S TREASURY NOTE.......ccoiiiiiiiiiiiiiiii s 4.250 08/15/13 AA 8,513,716 8,669,931
U S TREASURY NOTE.......coiiiiiiiiiiiiiii s 1.500 12/31/13 AA 12,828,323 12,824,911
U S TREASURY NOTE.......ccoiiiiiiiiiiiiiiiii s 4.750 05/15/14 AA 11,545,799 12,447,369
U S TREASURY NOTE.......coiiiiiiiiiiiiiiii i 4.250 08/15/14 AA 10,001,380 10,823,300
U S TREASURY NOTE......coiiiiiiiiiiiiiiie e 2.375 08/31/14 AA 10,435,752 10,436,700
U S TREASURY NOTE........coiiiiiiiiiiiiii s 4.000 02/15/15 AA 10,130,024 11,156,352
U S TREASURY NOTE......coiiiiiiiiiiii e 1.250 10/31/15 AA 10,188,018 10,248,900
U S TREASURY NOTE........coiiiiiiiiiiiiiii s 1.500 07/31/16 AA 10,102,436 10,360,599
U S TREASURY NOTE......coiiiiiiiiiiii e 4.875 08/15/16 AA 10,093,765 11,733,100
U S TREASURY NOTE........coiiiiiiiiiiiii s 1.000 08/31/16 AA 7,517,205 7,618,276
U S TREASURY NOTE......coiiiiiiiiiiiieiie e 1.875 10/31/17 AA 4,144,091 4,220,560
U S TREASURY NOTE........ooiiiiiiiiiiiii e 2.250 07/31/18 AA 5,133,482 5,382,550
U S TREASURY NOTE......ciiiiiiiiiiiiiiiii s 1.500 08/31/18 AA 10,063,282 10,318,300
U S TREASURY NOTE........ooiiiiiiiiiiiiii s 2.750 02/15/19 AA 10,481,356 11,099,299
U S TREASURY NOTE......coiiiiiiiiiiiiiie s 2.625 08/15/20 AA 6,026,504 6,602,340
U S TREASURY NOTE........ciiiiiiiiiiiiiii s 3.125 05/15/21 AA 17,969,643 19,920,252
U S TREASURY BOND......cciiiiiiiiiiiieiiiiceciee e 7.500 11/15/16 AA 11,374,175 13,711,313
U S TREASURY BOND.......coociiiiiiiiiiiiiciccinc e 8.125 08/15/19 AA 8,192,863 11,868,800
U S TREASURY BOND.... 6.250 08/15/23 AA 9,719,207 14,523,399
U S TREASURY BOND.... 6.125 11/15/27 AA 9,603,240 15,109,300
U S TREASURY BOND.... 5.250 11/15/28 AA 4,810,786 7,035,400
U S TREASURY BOND.........cccceuue. 3.500 02/15/39 AA 13,529,508 17,339,251
FEDERAL HOME LN BK CONS BD. 4.500 11/15/12 AA 12,015,733 12,189,120
FEDERAL HOME LN BK CONS BD. 5.125 08/14/13 AA 10,000,000 10,534,618
FEDERAL HOME LN BK CONS BD. 5.375 06/13/14 AA 4,988,917 5,482,945
FEDERAL HOME LN BK CONS BD 4.875 09/08/17 AA 4,939,849 5,930,510
FEDERAL HOME LN MTG CORP........ccoociiiiiiieiiiiieece 4.500 01/15/13 AA 4,997,289 5,114,100
FEDERAL HOME LN MTG CORP..........ocoiiiiiiiiiiiiiie, 5.500 08/23/17 AA 9,995,573 12,241,621
ALCATEL-LUCENT USA INC.....oooiiiiiiiiiiiceiie e 6.500 01/15/28 B 4,743,481 3,375,000
ALCOA INC.....ooiiiiiiii i 5.720 02/23/19 BBB 3,808,365 3,941,962
ALCOA INC....ciiiiiii e 5.870 02/23/22 BBB 1,286,835 1,283,931
AMERICAN EXPRESS CREDIT CORP.......cccccooviiiiiiiiiiiiiee 2.750 09/15/15 A 5,048,239 5,194,148
AMERICAN INTERNATIONAL GROUP.........ccocoviiiiiiiiiiiccs 8.250 08/15/18 BBB 4,215,826 4,220,235
ANHEUSER-BUSCH COS LLC..........cociiiiiiiiiiiiicicis 4.375 01/15/13 A 5,002,281 5,085,750
APPLIED MATERIALS INC......cooiiiiiiiiiiiiiiee e, 4.300 06/15/21 A 4,990,383 5,564,753
ATET INC...ooiiiiii 5.800 02/15/19 A 4,575,586 4,824,956
ATET INC..oiii e 3.875 08/15/21 A 997,266 1,079,200
AVON PRODUCTS INC......ocoiiiiiiiiiiiiiii i 4.200 07/15/18 BBB 4,988,049 5,125,954
BANK OF AMERICA CORP........cooiiiiiiiiiiiiiie e 5.700 01/24/22 BBB 5,293,157 5,506,435
BANK OF NEW YORK MELLON CORP.......c..ccccvvriiiiiiiiiiinnns 2.300 07/28/16 A 6,822,772 6,978,391
BARRICK NORTH AMERICA FINANCE...........ccccoiiiiiiiiiies 4.400 05/30/21 BBB 5,276,880 5,409,104
BAXTER INTERNATIONAL INC.......cocooiiiiiiiiiiiin i 5.375 06/01/18 A 5,605,260 5,912,630
BERKSHIRE HATHAWAY FINANCE COR..........ccoceiiiiieiien, 1.500 01/10/14 A 5,063,711 5,055,774
BERKSHIRE HATHAWAY INC........ooooiiiiiiiiiiiieniecs 3.750 08/15/21 A 4,999,630 5,325,509
BHP BILLITON FINANCE USA LTD......ccoiiiiiiiiiiiiiieeeeee, 8.500 12/01/12 A 5,000,000 5,162,000
BOEING CO/THE......ciiiiiiiiiieieeee e 4.875 02/15/20 A 5,315,132 6,007,103
BOTTLING GROUP LLC........ooiiiiiiieciiiiiecciii s 4.625 11/15/12 A 4,998,316 5,073,100
BP CAPITAL MARKETS PLC..... 4.500 10/01/20 A 5,002,941 5,625,549
BURLINGTON NORTHERN SANTA FE.. - 5.900 07/01/12 BBB 5,000,000 5,000,000
CAMPBELL SOUP CO.......c..ceevvvvirinnnn. N 5.000 12/03/12 A 5,003,270 5,093,000
CANADIAN NATIONAL RAILWAY CO. [ 5.850 11/15/17 A 1,497,256 1,791,890
CANADIAN NATIONAL RAILWAY CO. [, 5.550 05/15/18 A 1,511,131 1,553,668
CATERPILLAR INC.......ccoviiiiiiiiien, 3.900 05/27/21 A 5,020,879 5,550,968
CHEVRON CORP....... . 3.950 03/03/14 AA 5,278,958 5,277,144
CISCO SYSTEMS INC.....coiiiiiiiiiiieiiiee e 4.450 01/15/20 A 5,400,305 5,773,358
CITIGROUP INC......ooiiiiiiiiiiiiic i 4.700 05/29/15 BBB 5,000,722 5,220,316
CLEVELAND ELECTRIC ILLUMINATING.......cccccoeiiiiiiiiiiieee 5.500 08/15/24 BBB 5,719,206 5,893,362
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COMCAST CORP.....cttiiiiiiitii e 5.300 01/15/14 BBB 4,966,817 5,314,568
CONOCOPHILLIPS.......ooiiiiiiiiiiiiiii i 5.750 02/01/19 A 5,899,251 6,112,698
DOW CHEMICAL CO/THE.......cociiiiiiiieiiieeee e 4.250 11/15/20 BBB 5,140,345 5,405,916
DUKE ENERGY CAROLINAS LLC.......ccociiiiiiiiiiiiiciiieecieee 3.900 06/15/21 A 1,961,552 2,009,089
El DU PONT DE NEMOURS & CO.......ccccviiiiiiiiiiiiiicceiins 4.250 04/01/21 A 5,410,193 5,678,987
ELILILLY & CO.oiiiiiiiiicciici e 5.200 03/15/17 A 4,998,158 5,805,258
EMERSON ELECTRIC CO....cocviiiiiiiiiiiiiceiicceiee e 5.250 10/15/18 A 5,627,780 5,978,502
EMERSON ELECTRIC CO.....cccvvviiiiiiiiiiiiciiiccec e 4.875 10/15/19 A 3,518,876 3,635,716
ENTERPRISE PRODUCTS OPERATING.........cccciiiiiiieiiene 5.200 09/01/20 BBB 5,511,366 5,670,724
EXELON GENERATION CO LLC.....ccooiiiiiiiiiiiiciiicec, 6.200 10/01/17 BBB 2,995,667 3,473,995
GENERAL ELECTRIC CAPITAL CORP.......ccociiiiiiiieiiiee 6.750 03/15/32 A 4,956,444 6,153,041
GENERAL ELECTRIC CO.....cvviiiiiiiiiiiiic s 5.000 02/01/13 AA 4,998,899 5,127,850
GENERAL MILLS INC....oiiiiiiiiiiii e 5.700 02/15/17 BBB 3,958,423 4,721,936
GEORGIA POWER CO.....oooiiiiiiiiiiiiiiiiicicccc i 5.700 06/01/17 A 4,994,071 5,892,899
GOLDMAN SACHS GROUP INC/THE........cccccoiiiiiiiiiiieeiene 5.350 01/15/16 A 4,940,235 5,240,776
GOLDMAN SACHS GROUP INC/THE........ccccoviiiiiiieiieeen 6.150 04/01/18 A 3,165,668 3,227,643
HOME DEPOT INC/THE........cocoiiiiiiiiiee e 5.400 03/01/16 A 4,917,532 5,745,188
HSBC HOLDINGS PLC.......ooiiiiiiiiiiiiiii i 4.875 01/14/22 A 4,995,696 5,484,703
IBM..o 6.500 01/15/28 A 5,096,603 6,728,634
JOHNSON & JOHNSON...... . 2.950 09/01/20 AAA 4,854,576 5,371,338
JOHNSON CONTROLS INC... . 5.500 01/15/16 BBB 4,942,570 5,589,532
JPMORGAN CHASE & CO.........ccceevvnnenne . 4.650 06/01/14 A 5,257,954 5,265,970
JPMORGAN CHASE & CO..... . 4.750 03/01/15 A 4,989,256 5,341,166
7.450 04/01/31 BBB 5,704,366 6,807,911
4.875 01/17/17 AAA 4,983,481 5,850,734
2.625 01/25/22 AAA 5,005,846 5,164,185
6.250 07/15/18 A 4,982,277 6,225,636
KINDER MORGAN ENERGY PARTNERS............cccceiiiiniinn. 3.950 09/01/22 BBB 5,046,669 5,056,874
KINDER MORGAN KANSAS INC.......oooiiiiiiiiiieeiiiie e 6.500 09/01/12 BB 4,075,000 4,089,466
KOHL'S CORP.....coviiiiiiiiiitiic i 6.250 12/15/17 BBB 5,910,472 5,970,318
LOWE'S COS INC....ooiiiiiiiiiiie e e 6.100 09/15/17 A 4,997,624 6,000,289
MACY'S RETAIL HOLDINGS INC........cccooiiiiiiiiiiiiiieciees 6.700 09/15/28 BBB 5,053,168 5,633,250
MARATHON OIL CORP.....oooiiiiiiiiee it 6.600 10/01/37 BBB 6,039,010 6,131,685
MERCK & CO INC......ocoiiiiiiiiiiiiiiii i 6.400 03/01/28 A 5,512,129 6,656,958
MOBIL CORP 1996-A.......oiiiiiiiiiiiiiie e 0.736 07/02/17 AAA 2,308,202 2,651,940
MORGAN STANLEY .....cooiiiiiiiiiiiiii i 5.450 01/09/17 BBB 4,991,785 5,033,726
MORGAN STANLEY ..ottt 5.500 07/24/20 BBB 3,042,512 2,912,299
NATIONAL RURAL UTILITIES COOP.......ccccceviviiiiiiiiiiiiiieens 3.875 09/16/15 A 7,524,891 7,575,407
NATIONAL RURAL UTILITIES COOP.......cccceiiiiiiiiiiieesiiees 6.550 11/01/18 A 1,234,588 1,225,343
NORTHERN STATES POWER CO/MN........ccccocoviiiiniiininen, 7.125 07/01/25 A 9,770,567 12,682,980
PEPSIAMERICAS INC......ooiiiiiiiiiiieii s 4.875 01/15/15 A 4,863,826 5,437,853
PHARMACIA CORP.......ooiiiiiiiiiiiccii 6.750 12/15/27 A 2,990,934 3,919,140
PRAXAIR INC....cooiiiiiiii e 3.950 06/01/13 A 4,977,313 5,155,077
PROCTER & GAMBLE CO/THE.......cccccciiiiiiiiiiciie e, 0.700 08/15/14 AA 2,991,253 3,005,503
PROCTER & GAMBLE CO/THE........cccociiiieiiieee e 4.850 12/15/15 AA 4,981,676 5,678,831
RIO TINTO FINANCE USA LTD.....coooiiiiiiiiiiiiiecccice e 6.500 07/15/18 A 3,595,371 3,706,603
RIO TINTO FINANCE USA LTD....ooooiiiiiiiiiieiiiiieece i, 9.000 05/01/19 A 5,321,755 5,463,342
SOUTH CAROLINA ELECTRIC & GAS.. 7.125 06/15/13 A 3,055,353 3,171,630
SOUTH CAROLINA ELECTRIC & GAS.. 5.300 05/15/33 A 2,737,532 3,497,031
SOUTHWEST AIRLINES CO.................. 5.750 12/15/16 BBB 4,950,175 5,607,069
TARGET CORP.......cccvviiriiiiee, 4.000 06/15/13 A 4,956,161 5,166,467
TELEFONICA EMISIONES SAU... 4.949 01/15/15 BBB 5,169,420 4,725,000
TRANSCANADA PIPELINES LTD. 7.625 01/15/39 A 6,205,766 7,468,598
UNION ELECTRIC CO.....vviiiiiiiiiiiiicccii e 6.400 06/15/17 BBB 4,997,504 5,985,974
UNION PACIFIC CORP......cvviiiiiiiiiiie e 4.750 09/15/41 BBB 4,902,906 5,363,485
US BANCORP.......ooiiiiiiiiiiiciii 2.450 07/27/15 A 3,117,294 3,162,711
VERIZON GLOBAL FUNDING CORP...........coiviiiiiiiieciii, 7.750 12/01/30 A 9,479,366 12,621,747
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INJURED PATIENTS AND FAMILIES COMPENSATION FUND AS OF JUNE 30, 2012

FIXED INCOME

COUPON MATURITY BOOK VALUE FAIR
NAME RATE DATE RATING (AMORT COST) VALUE
VIRGINIA ELECTRIC AND POWER CO..........cccovviiiiiiinn 6.000 05/15/37 A 6,160,739 6,509,979
VODAFONE GROUP PLC.........cooviiiiiiiiiieeiiccieie e 5.000 09/15/15 A 4,863,199 5,589,899
WACHOVIA CORP.....ooiiiiiiiitini i 5.500 05/01/13 A 4,136,605 4,156,320
WACHOVIA CORP....oeiiiiiiiiticce e 5.750 02/01/18 A 5,236,422 5,762,955
WAL-MART STORES INC.....ccoooiiiiiiiiniii i 3.625 07/08/20 AA 3,196,270 3,310,116
WAL-MART STORES INC.......ccooiiiiiiiiiiiiii e 5.000 10/25/40 AA 4,657,888 5,880,554
WASHINGTON MUTUAL BANK / DEBT.......cccociiiiiiiiiiiins 6.875 06/15/11 NR 5,000,000 10,000
WEYERHAEUSER CO.....ccccooiiiiiiiiiiiiie e, 7.125 07/15/23 BB 4,634,532 5,440,450
ZENECA WILMINGTON INC......oooiiiiiiiiiiiiiic e 7.000 11/15/23 A 4,411,850 6,781,224
TOTAL FIXED INCOME..........o oottt s s a s e n s 707,679,382 779,070,994
EQUITY FUNDS
NO. OF FAIR
NAME SHARES COST VALUE
BLACKROCK EQ INDEX FD B LENDABLE 2,882,036 103,832,024 119,290,322
BLACKROCK MID CAP EQ INDEX FUND B LENDABLE 156,797 7,480,059 11,282,621
BLACKROCK RUSSELL 2000 INDEX FUND B 530,310 8,493,682 13,495,673
BLACKROCK MSCI WORLD EX - US INDEX FUND B 1,465,828 16,635,009 21,153,299

TOTAL EQUITY FUNDS.... oot s s n s s a s an s an s a s an e
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136,440,774 165,221,915
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HISTORICAL SOCIETY TRUST FUND AS OF JUNE 30, 2012

FIXED INCOME & EQUITY FUNDS

NAME

BLACKROCK GOV/CREDIT BOND FD B..........cccccuveennnen.

BLACKROCK RUSSELL 3000 EQUITY INDEX FD B

TOTAL FIXED INCOME & EQUITY FUNDS................

NO. OF
SHARES COST FAIR VALUE
.............................................. 60,398 1,569,365 2,502,510
565,328 5,289,882 8,718,366

6,859,247 11,220,876
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EDVEST TUITION TRUST FUND AS OF JUNE 30, 2012

FIXED INCOME
COUPON MATURITY BOOK VALUE FAIR

NAME RATE DATE RATING (AMORT COST) VALUE
RESOLUTION FDG CORP STRIP 0.000 10/15/12 AA 468,879 474,696
RESOLUTION FDG CORP STRIP.... 0.000 10/15/13 AA 491,282 515,386
RESOLUTION FDG CORP STRIP.... 0.000 04/15/14 AA 277,765 294,630
RESOLUTION FDG CORP STRIP.... 0.000 10/15/14 AA 770,591 829,557
RESOLUTION FDG CORP STRIP.... 0.000 10/15/16 AA 643,666 743,089
RESOLUTION FDG CORP STRIP.... 0.000 10/15/17 AA 802,063 944,750
RESOLUTION FDG CORP STRIP 0.000 10/15/18 AA 460,789 550,470
RESOLUTION FDG CORP STRIP........ccociiiiiiiiiiiiiice, 0.000 07/15/12 AA 499,213 499,915
RESOLUTION FDG CORP STRIP........cooviiiiiiiiiiiiice, 0.000 07/15/13 AA 95,775 99,353
RESOLUTION FDG CORP STRIP......cccccoviiiiiiiiiiiiiicce, 0.000 07/15/15 AA 88,018 97,502
RESOLUTION FDG CORP STRIP......ocoviiiiiiiiiiiicce 0.000 07/15/17 AA 81,144 94,449
RESOLUTION FDG CORP STRIP.......cccviiiiiiiiiiciiiicce 0.000 01/15/19 AA 377,922 455,940
ALLTEL CORP ...ttt 7.000 03/15/16 A 151,375 179,744
ASSOCIATES CORP OF N.A.......oiiiiiiiiiiic e 6.950 11/01/18 BBB 101,776 112,019
CONOCOPHILLIPS......ocoiiiiiiiii e 6.650 07/15/18 A 100,543 124,203
MACY'S RETAIL HOLDINGS INC.......ccccooviiiiiiiiiiiiece, 7.450 10/15/16 BBB 101,816 116,116
MEAD CORP/THE........ciiiiiiiiiiiiiie e 7.350 03/01/17 BB 102,402 111,527
ONTARIO ELECTRICITY FINANCIAL.........coooviiiiiiiiiiiiene 7.450 03/31/13 AA 100,496 105,012

TOTAL FIXED INCOME........cooiiiimnirininsniissssssss s sss s ssan s s s s asssas s ssansssnsssanesanesns 5,715,515 6,348,358
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KEY TO
BOND RATINGS

MOODY’S LONG TERM DEBT RATINGS

Aaa

Bonds which are rated ‘Aaa’ are judged to be of the best
quality. They carry the smallest degree of investment risk and
are generally referred to as “gilt edged.” Interest payments
are protected by a large or by an exceptionally stable margin
and principal is secure. While the various protective elements
are likely to change, such changes as can be visualized are
most unlikely to impair the fundamentally strong position of
such issues.

Aa

Bonds which are rated ‘Aa’ are judged to be of high quality
by all standards. Together with the Aaa group they comprise
whatare generally known as high grade bonds. They are rated
lower than the best bonds because margins of protection
may not be as large as in Aaa securities or fluctuation of
protective elements may be of greater amplitude or there
may be other elements present which make the long-term
risk appear somewhat larger than the Aaa securities.

A

Bonds which are rated ‘A’ possess many favorable investment
attributes and are to be considered as upper-medium-grade
obligations. Factors giving security to principal and interest
are considered adequate, but elements may be present which
suggest a susceptibility to impairment some time in the future.

Baa

Bonds rated ‘Baa’ are considered as medium-grade
obligations (i.e., they are neither highly protected nor poorly
secured). Interest payments and principal security appear
adequate for the present but certain protective elements
may be lacking or may be characteristically unreliable over
any great length of time. Such bonds lack outstanding
investment characteristics and in fact have speculative
characteristics as well.

Ba

Bonds which are rated ‘Ba’ are judged to have speculative
elements; their future cannot be considered as well-assured.
Often the protection of interest and principal payments may
be very moderate, and thereby not well safeguarded during
both good and bad times over the future. Uncertainty of
position characterizes bonds in this class.

B

Bonds which are rated ‘B’ generally lack characteristics of
the desirable investment. Assurance of interest and principal
payments or of maintenance of other terms of the contract
over any long period of time may be small.

Caa

Bonds which are rated ‘Caa’ are of poor standing. Such
issues may be in default or there may be present elements
of danger with respect to principal or interest.
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Ca

Bonds which are rated ‘Ca’ represent obligations that are
speculative in a high degree. Such issues are often in default
or have other marked shortcomings.

C

Bonds which are rated ‘C’ are the lowest rated class of
bonds, and issues so rated can be regarded as having
extremely poor prospects of ever attaining any real
investment standing.

Issuers rated Prime-1 (or supporting institutions)
have a superior ability of repayment of senior short-term
debt obligations. Prime—1 repayment ability will often be
evidenced by many of the following characteristics:

* Leading market positions in well-established industries.

*  High rates of return on funds employed.

* Conservative capitalization structure with moderate
reliance on debt and ample asset protection.

*  Broad margins in earnings coverage of fixed financial
charges and high internal cash generation.

*  Well-established access to a range of financial markets
and assured sources of alternate liquidity.

Issuers rated Prime-2 (or supporting institutions) have
a strong ability for repayment of senior short-term debt
obligations. This will normally be evidenced by many of the
characteristics cited above but to a lesser degree. Earnings
trends and coverage ratios, while sound, may be more
subject to variation. Capitalization characteristics, while still
appropriate, may be more affected by external conditions.
Ample alternate liquidity is maintained.

Issuers rated Prime-3 (or supporting institutions) have
an acceptable ability for repayment of senior short-term
obligations. The effect of industry characteristics and market
compositions may be more pronounced. Variability in
earnings and profitability may result in changes in the level
of debt protection measurements and may require relatively
high financial leverage. Adequate alternate liquidity is
maintained.

STANDARD & POOR’S DEBT RATINGS

AAA

Debt rated ‘AAA has the highest rating assigned by Standard
& Poor’s. Capacity to pay interest and repay principal is
extremely strong.

AA

Debt rated ‘AA’ has a very strong capacity to pay interest and
repay principal and differs from the highest rated issues only
in a small degree.

A

Debt rated ‘A’ has a strong capacity to pay interest and repay
principal although it is somewhat more susceptible to the
adverse effects of changes in circumstances and economic
conditions than debt in higher related categories.

BBB

Debt rated ‘BBB’ is regarded as having an adequate capacity
to pay interest and repay principal. Whereas it normally
exhibits adequate protection parameters, adverse economic
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conditions or charging circumstances are more likely to lead
to a weakened capacity to pay interest and repay principal for
debt in this category than in higher rated categories.

BB

Debt rated ‘BB’ has less near-term vulnerability to default than
other speculative issues. However, it faces major ongoing
uncertainties or exposure to adverse business, financial, or
economic conditions which could lead to inadequate capacity
to meet timely interest and principal payments. The ‘BB’ rating
category is also used for debt subordinated to senior debt that
is assigned an actual or implied ‘BBB-' rating.

B

Debt rated ‘B’ gas a greater vulnerability to default but
currently has the capacity to meet interest payments and
principal repayments. Adverse business, financial, or
economic conditions will likely impair capacity or willingness
to pay interest and repay principal. The ‘B’ rating category is
also used for debt subordinated to senior debt that is assigned
an actual or implied ‘BB’ or ‘BB-' rating.

cccC

Debt rated ‘CCC’ has a currently identifiable vulnerability to
default, and is dependent upon favorable business, financial,
and economic conditions to meet timely payment of interest
and repayment of principal. In the event of adverse business,
financial, and economic conditions to meet timely payment of
interest and repayment of principal. In the event of adverse
business, financial, or economic conditions, it is not likely to
have the capacity to pay interest and repay principal. The
‘CCC'’ rating category is also used for debt subordinated to
senior debt that is assigned an actual or implied ‘B’ or ‘B~
rating.

cC

The rating ‘CC’ typically is applied to debt subordinated
to senior debt that is assigned an actual or implied ‘CCC’
rating.

C

The rating ‘C’ typically is applied to debt subordinated to
senior debt which is assigned an actual or implied ‘CCC—’ debt
rating. The ‘C’ rating may also be used to cover a situation
where a bankruptcy petition has been filed, but debt service
payments are continued.

Cl
The rating ‘Cl’ is reserved for income bonds which no interest
is being paid.

D

Debt rated ‘D’ is in payment default. The ‘D’ rating category
is used when interest payments or principal payments are
not made on the date due even if the applicable grace period
has not expired, unless Standard & Poor’s believes that such
payments will be made during such grace period. The ‘D’
rating also will be used upon the filing of a bankruptcy petition
if debt service payments are jeopardized.

Plus (+) or minus (-): The ratings from ‘AA’ to ‘CCC’ may
be modified by the addition of a plus or minus sign to show
relative standing within the major rating categories.
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NR
The security is not rated.

STANDARD & POOR’S COMMERCIAL PAPER
RATINGS

A Standard & Poor’s commercial paper rating is a current
assessment of the likelihood of timely payment of debt
considered short-term in the relevant market.

Ratings are graded into several categories, ranging from ‘A-1’
for the highest quality obligations to ‘D’ for the lowest. These
categories are as follows:

A-1

This highest category indicates that the degree of safety
regarding timely payment is strong. Those issues determined
to possess extremely strong characteristics are denoted with
a plus sign (+) designation.

A-3

Issues carrying this designation have adequate capacity for
timely payment. They are, however, more vulnerable to the
adverse effects of changes in circumstances than obligations
carrying the higher designations.

B
Issues rated ‘B’ are regarded as having only speculative
capacity for timely payment.

C
This rating is assigned to short-term debt obligations with a
doubtful capacity for payment.

D

Debt rated ‘D’ is in payment default. The ‘D’ rating category is
used when interest payments or principal payments are not
made on the date due, even if the applicable grace period
has not expired, unless Standard & Poor’s believes that such
payments will be made during such a grace period.

A commercial paper rating is not a recommendation to
purchase, sell, or hold a security inasmuch as it does not
comment as to market price or suitability for a particular
investor. The ratings are based on current information
furnished to Standard & Poor’s by the issuer or obtained by
Standard & Poor’s from other sources it considers reliable.
Standard & Poor’s does not perform an audit in connection with
any rating and may, on occasion, rely on unaudited financial
information. The ratings may be changed, suspended, or
withdrawn as a result of changes in, or unavailability of, such
information, or based on other circumstances.

KEY TO
BOND TYPE OF CLASSIFICATION
ABS

Asset Backed Securities - securities collateralized by assets
that are not mortgage loans.

AGY
Agency Securities - securities issued by federally related
institutions and U.S. government-sponsored entities.
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BA

Bankers’ Acceptance - A bankers’ acceptance is a credit
instrument used to finance both domestic and international
self-liquidating transactions. By definition it is “. . . a draft or
bill of exchange, whether payable in the United States or
abroad and whether payable in dollars or some other money,
accepted by a bank or trust company, or a firm, company, or
corporation engaged generally in the business of granting
Bankers’ acceptance credits.”

BILL

Bill - A Treasury bill is an obligation of the United States
Government to pay the bearer a fixed sum after a specific
number of days from the date of issue. These debt instruments
are sold by the U.S. Treasury at a discount through competitive
bidding, and the return to the investor is the difference
between the purchase price and the face or par value.

BOND

Bond - A bond is a creditor instrument, a corporate or
governmental obligation to repay the loan at some future
maturity date.

CD

Certificate of Deposit - A negotiable certificate of deposit, or
CD, is a marketable receipt for funds deposited in a bank for
a specific period at a specific rate of interest. The owner of
the CD at the time of its maturity receives both principal and
interest, while its readily salable feature enables the original
purchaser to retrieve his funds before maturity by selling the
instrument to another holder.

CBO
Collateralized Bond Obligation - Notes which are secured by
a pool of corporate bonds.

CcMo

Collateralized Mortgage Obligation - Bonds which are secured
by a pool of residential mortgages or mortgage pass-through
securities. The cash flows generated by the mortgages in
the collateral pool are used to pay principal and interest to
bondholders.

CP

Commercial Paper - Commercial Paper refers to short-term
unsecured promissory notes sold by large businesses at
a discount to dealers, institutional investors, and other
corporations. Since the notes are unsecured and bear only
the name of the borrower, the market has generally been
dominated by large corporations with impeccable credit
ratings. Notes are issued in multiples of $1,000, ranging
upward to $5.0 million or more. Maturities may vary from
30 to 270 days. Paper maturing beyond 270 days must be
registered with the Securities and Exchange Commission.
This requirement excludes the use of maturities greater than
270 days.

CONV

Convertible - Under the terms of the bond indenture, the
holder may exchange the bonds for stock of the corporation
issuing the bond.

DEB
Debenture - Debentures are unsecured bonds protected only
by the general credit of the borrowing company.
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DEMAND
Demand - an account from which deposited funds can be
withdrawn at any time without any notice to the depository
institution.

DN

Discount Note - Discount Notes are noninterest-bearing
money market instruments that are issued at a discount and
redeemed at maturity for full face value.

FRN

Floating Rate Note - Interest-bearing debt security, issued
both in the U.S. and the Euromarket, on which the interest
rate is indexed to a short-term instrument, generally three- or
six-month LIBOR or Treasury bills.

GA
Government Agency - See AGY (Agency Securities).

GOVT
Government - Direct obligations of the federal government.
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Interest Only - Bonds that receive some or all of the interest
portion of the underlying collateral and little or no principal.
I/0 bonds have either a notional or nominal amount of
principal.

MBS

Mortgage Backed Security - Bonds backed by an undivided
interest in a pool of mortgages or trust deeds. Income from
the underlying mortgages is used to pay off the securities.

NOTE

Note - Coupon issues with a relatively short original maturity
are often called notes. Treasury notes are coupon securities
that have an original maturity of up to 10 years. (Also see
"Commercial Paper”)

OPTION

Option - A contract in which the seller of the option grants the
buyer of the option the right to purchase from, or sell to, the
seller a designated instrument at a specified price within a
specified period of time.

REPO

Repurchase Agreement - A repurchase agreement consists
of two simultaneous transactions. One is the purchase of
securities (collateral) by an investor from a bank or dealer. The
other is the commitment by the bank or dealer to repurchase
the securities at the same price at some mutually agreed
future date. The collateral most frequently used is Treasury,
GNMA or other agency securities, but may include any of the
better-known money market instruments.

STEPPED RATE
Stepped Rate - an interest rate that increases to predetermined
levels on specific dates as stated in the bond indenture.

STRIP
Zero Coupon Bond - see Zero Coupon Bon

SWAP

Swap - an agreement whereby two parties agree to exchange
periodic payments. The dollar amount of the payments is
based on a notional principal amount. The dollar amount each
counterparty pays to the other is the agreed upon periodic
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factor multiplied by the notional principal amount. The factor
may be based on interest rates, currency, or other economic
indicators.

TRIPARTY

Triparty - a repurchase agreement (See REPO) in which a
custodian bank acts as an intermediary between the two
parties to the repo.

UST
United States Treasury obligation.

VARIABLE RATE
Variable Rate - a floating interest rate that is reset at specified
intervals according to a predetermined formula.

VRN
See FRN (floating rate note).

ZERO COUPON BOND

Zero Coupon Bond - a Debt obligation issued without coupons
at a substantial discount from its maturity value. The interest
received by the investor is the difference between the
purchase price and the redemption value.
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Mailing Address: PO Box 7842, Madison WI 53707
Office Location: 121 E. Wilson Street, Madison W1 53703
General Telephone: (608) 266-2381  Beneficiary Hotline: (800) 424-7942

Email: info@swib.state.wi.us  Website: www.swib.state.wi.us
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