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The State of Wisconsin Investment Board (SWIB) is a state agency
responsiblefor investing the assets of the Wisconsin Retirement System
(WRS), the State Investment Fund (SIF) and five smaller trust funds
established by the State. Investments are made according to the purpose
and risk profile of each trust.

Thisdocument includes abrief overview of the assets under management
by the Investment Board and a complete listing of the investments as of
June 30, 2001. The 2001 Annua Report, which provides additional
financia information, isavailable on the Internet at www.swib.statewi.us
or by contacting the Investment Board at 800-424-7942.

Celebrating 50 Years of Serviceto Wisconsin

SWIB proudly celebrated its 50th anniversary in 2001. Thefirst public
pension program was established in 1921, however, the Investment Board
aswe know it today was created by the Wisconsin Legidaturein 1951 to
invest both public pension funds and the state cash balances. It became
one of the first public pension funds to invest in common stocks. Total
assets under management 50 years ago were $349 million.
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Assets Under Management

WRS at a Glance... As of June 30, 2001, SWIB managed atotal of $66.2 billion in invest-
ments. The largest portion represents the assets of the Wisconsin Re-
* Participants are current tirement System (WRS), the public pension funds for over 478,000
and former employees of current or former employees of the state and most local governments.
state agencies and local The WRS includes the Fixed (balanced) Trust Fund and the Variable
governments. Trust Fund, which was reopened to active WRS participants in 2001
after being closed since 1980. It isthe tenth largest public pension fund
* Most receive a pension in the United States and the 19th largest pension fund in the world.
annuity initially set by a
formula using years of The State Investment Fund (SIF), which offers shorter-term investments
service, salary and job for state and local governments, totaled $6.1 billion of the assets. The
type. remaining assets are managed within five various funds.

* WRS is comprised of the
Fixed Trust Fund, a
balanced fund, and the
Variable Trust Fund, a

Assets Under M anagement
June 30, 2001

stock fund.
Fund $in Millions % of Total
Wisconsin Retirement System $ 60,174 91%
Fixed Retirement Trust Fund 53,414 81
WRS Participants Variable Retirement Trust Fund 6,760 10
B Lctive Buaployees State Investment Fund* 5,374 8
. Inacrive Emplovees Various Funds
[] Annuitants Patients Compensation Fund 576 1
State Life Insurance Fund 71 -
Loca Gov't Property Insurance Fund31 -
Historical Society Trust Fund 12 -
Tuition Trust Fund 10 -
0 233,000  470.000 Total $ 66,248 100%

* Excludes deposits from Fixed Retirement Trust Fund, Variable Retirement Trust
Fund and Various Funds.
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WRS Investment Results

Annualized Performance Ending 6/30/01

Retirement Funds I-year retuin | S-year retuin | 10-year return
Fixed Fund -5.4% 10.3% 11.4%
Benchmark -3.9 9.6 16
Variable Fund -13.5% 12.1% 13.3%
Equity Benchmark -15.7 103 126
S&P 500 -14.8 145 151

Total Rate of Return - Asof June 30, 2001

Tota rate of return (time-weighted) is widely accepted for comparing
investment results. It combines current yield plus changes in current

market value.

Fiscal Year Fixed Trust Funds Variable Trug Fund
1992 13.2% 13.0%
1993 14.2 15.0
1994 3.8 6.1
1995 16.7 19.6
1996 14.8 20.1
1997 18.9 25.0
1998 17.6 20.6
1999 9.8 15.1
2000 12.5 17.8
2001 -54 -13.5

10Yr. Avg. 11.4% 13.3%

Year (Ended 12/31) Fixed Trus Fund*

Annual Income Credits

Variable Trugt Fund

1991
1992
1993
1994
1995
1996
1997
1998
1999
2000

12.1%
10.2
11.0
7.7
11.3
125
12.8
13.1
24.1**
10.9**

*Historical data based upon results for the Wisconsin Retirement System.
**Results impacted by the 1999 Wisconsin Act 11 benefit improvements.
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28.0%
11.0
17.0
0.0
27.0
20.0
23.0
18.0
28.0
-7.0

WRS at a Glance...

* The Wisconsin Retirement
System includes about
478,000 participants.

* Participants are current and
former employees of state
agencies and local govern-
ments.

* Most receive a pension
annuity set by a formula
using years of service,
salary and job type.

* WRS is comprised of the
Fixed Trust Fund, a
balanced fund, and the
Variable Trust Fund, a
stock fund.

Annual Income Credits

* Credit or income paid at the
end of each year, is a
percentage of the
participant’s beginning
balance.

* The Fixed Trust Fund
capital gains and losses are
spread over several years to
smooth account returns.

¢ Trust Fund income credits
are based on an established
formula.

¢ Variable Trust Fund income
credit consists of income
plus capital gains and losses.



Cash 2%

Alternative Investments 5%
Real Estate 4%

International/Global Bonds 6%

Private Placements 6%

International Stocks 16%

Cash 2%

International Stocks 24%

Note: Percentages might not add due to rounding.

\

Wisconsin Retirement System

More than 478,000 people participate in the WRS, including current and
former employees of Wisconsin's state agencies and most local
governments. Contributions made to the WRS by these employees and
their employersareinvested by the Investment Board to finance retirement
benefits. Most employees who retire receive a pension annuity initially
determined by a formula utilizing years of service, salary, and job type.
The WRS is comprised of the Fixed Trust Fund and the Variable Trust
Fund. As of June 30, 2001, the total assets of the WRS were $60.2
billion.

FIXED TRUST FUND

______ _Thelarger of the two trust funds comprising the
Wisconsin Retirement System is the Fixed
. Trust Fund totaling $53.4 billion. All WRS
SO, membershave at least half — if not all —
S8 of their pension account in the Fixed
Trust Fund. It is a fully diversified,
balanced fund invested for the long-term
needs of the WRS. It includes a mixture
—— of holdings, such as stocks, bonds, and real
estate. Diversification helpsto stabilize the
effects of market changes. The basic investment
objective of this trust fund is to achieve an average 8% annual return
over the long-term and a rate of return of 3.2% a year above wage-rate
growth. This objective is based on market rate of return and actuarial
assumptions needed to meet obligations of the pension system.

VARIABLE TRUST FUND

In 2001, the Variable Fund was reopened to active employees participating
“1the WRS who wish to put half of their pension
fund contributions into this stock fund, after
being closed since 1980. The Wisconsin
Legidature passed alaw to reopentheVarigble
Fund effective January 1, 2001.
Approximately 22% of WRS members
Domestic Stocks participate in the Fund, which totaled $6.8
4% billion at the end of fiscal year 2001. It is
98% invested in equities with the remaining in
cash. The Variable Fund annuities fully reflect
the gains and losses of the investments. Employees who choose this fund
accept ahigher degree of risk for the potential of greater long-run returns.
The investment objective of the Variable Trust Fund is to exceed similar
equity-oriented portfolios over afull market cycle.
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State Investment Fund

The State Investment Fund (SIF) is a pool of cash balances of various
state and local governmental units. The objectives of this fund are to
provide liquidity, safety of principal, and a reasonable rate of return.
The Public Fixed Income Group manages the State Investment Fund.

SIF at a Glance:

¢ SIF provided a superior
rate of return, ranking 1st
out of 235 government
money market funds.

¢ SIF also ranked 47th out of

The State Investment Fund includes retirement trust funds cash balances
pending longer-term investment by SWIB’s other investment divisions.
This fund also functions as the State's cash management fund. By 1140 money market funds
pooling the idle cash balances of all state funds, it provides the State's (top 5%).
general fund with the needed liquidity for operating expenses.

. _ Distribution of Investments
Over 1,100 local units of government also deposit
revenues in the SIF until they are needed.
These funds are commingled in the Local
Government Investment Pool (LGIP). In Governmen'F &

Agency Holdings

addition, there are 47 participating state 81%
agenciesin the State Investment Fund.

— Repurchase Agreements 12.5%
The cash balances available for
investment vary daily as cash is
accumulated or withdrawn from the
various funds. It is invested primarily in
obligations of the US government and its

agencies, and high quality commercia bank and corporate debt obligations.
Tota investments of the State Investment Fund as of June 30, 2001
were $6.3 billion.

—— Certificates of Deposit 6.0%
_ Asset Backed Securities 0.2%

State Investment Fund
Annualized Time-

Weighted Returns
To achieve safety of principa and liquidity, the SIF adheres to rigorous

quality standards, careful attention to maturity schedules and emphasis Fiscal Year Return
on high marketability. Enhanced return is sought through intensive 1992 6.2%
portfolio management, which considers probable changes in the genera ggi g é
structure of interest rates. 1995 54
1996 5.4
Earnings for the State Investment Fund are calculated and distributed 1997 53
monthly, based on the participant’ s average daily balance as a percent of 1998 5.4
the total pool. 1999 5.0
poo 2000 55
2001 6.0

Note: Percentages might not add due to rounding.
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Historical Society
Trust Fund
For more information about the
State Historical Society, contact
the Society at:

+ (608) 264-6400 (Madison)

Local Government Prop-
erty Insurance Fund
For more information about
Local Government Property
Insurance contact the Office of
the Commissioner of Insurance

at:

« information@oci.state.wi.us

« (608) 266-3585 (Madison)

* (800) 236-8517 (toll-free)

State Life Insurance
Fund
For more information about the
State Life Insurance Fund,
contact the Office of the
Commissioner of Insurance at:

« slif@oci.state.wi.us

« (608) 266-0107 (Madison)

* (800) 562-5558 (toll-free)

Various Funds

HISTORICAL SOCIETY TRUST FUND

The State Historical Society of Wisconsin is both a state agency and a
private membership organization. SWIB is responsible for investing the
endowment funds of the Saciety to help with its goal to promote awider
appreciation of the American heritage, with an emphasis on the collection,
advancement, and dissemination of knowledge of the history of Wisconsin
and the region.

TheHistorical Society’ sinvestment portfolio, managed by William
McCorkle, invests the endowment funds with atotal return objective
and emphasizes common stock investments. As of June 30, 2001, the
market value of the portfolio was $11.4 million. The website addressfor
the State Historical Society is http://www.shsw.wisc.edu/.

LOCAL GOVERNMENT PROPERTY INSURANCE FUND
The purpose of the Fund isto make reasonably priced property insurance
availablefor tax-supported local government property such as government
buildings, schoals, libraries, and motor vehicles. The Fund provides policy
and claim service to the policyholders.

The Local Government Property |nsuranceinvestment portfolio,
managed by Laure Butler, has a total return objective, emphasizing
fixed income instruments. As of June 30, 2001, the market value was
$31.2 million. The website address for the Local Government Property
Insurance Fund is http://oci.wi.gov/lgpif.htm.

STATE LIFE INSURANCE FUND

The State Life Insurance Fund is astate-sponsored life insurance program
for the benefit of residents of Wisconsin. The applicant must be a state
resident at the time of application for coverage through the Fund. The
Fund operates on a nonprofit basis and receives no subsidies from the
State.

The State Life Insurance portfolio, managed by Daryl Moe, hasan
objective of earning, with ahigh degree of reliability, arate of return that
will meet policy and reserve requirements while preserving the principal
of the Fund. As of June 30, 2001, the market value was $71.1 million.
Thewebsite addressfor the State Life Insurance Fund is http://oci.wi.gov/
dif.htm.
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Various Funds

PATIENTSCOMPENSATION FUND

The Patients Compensation Fund was created by statute in 1975 to
provide excess medical malpractice coverage for Wisconsin health care
providers. Health care providers obtain primary medical malpractice
insurance from private insurance companies in an amount required by
statute. Coverage in excess of the primary insurance is provided by the
Fund. The program is administered by the Office of the Commissioner
of Insurance.

The Patients Compensation portfolio, managed by Dan Jenkins, is
invested in stocks and long-term and short-term fixed income investments.
Asof June 30, 2001, the market value was $576.1 million. The website
addressfor the Patients Compensation Fund is http://oci.wi.gov/pcf.htm.

TUITION TRUST FUND

The Tuition Trust Fund was created to invest the funds for EdVest
Wisconsin, astate-sponsored way to save for the cost of college expenses.
It offers an investment opportunity designed to help families keep up
with rising college tuition expenses. Participants purchase “ tuition units’
which can be redeemed and applied toward undergraduate tuition and
feesat most public and private schools nationwide. SWIB isresponsible
for investing assets of the program, which are managed in the Tuition
Trust Fund.

The Tuition Trust Fund portfolio, managed by John Zwadzich, is
invested in afixed income portfolio that matchesthe assetsand liabilities
of the Fund. As of June 30, 2001, the market value was $9.8 million.
The website address for EdVest is http://www.edvest.com.
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Patients Compensation
Fund

For more information about the
Patients Compensation Fund,
contact the Office of the
Commissioner of Insurance at:

« information@oci.state.wi.us
* (608) 266-6830 (Madison)
* (800) 562-5558 (toll-free)

Tuition Trust Fund

For more information about
EDVEsT, contact the Office of
the State Treasurer at;

* edvest@ost.state.wi.us
* (608) 264-7899 (Madison)
* (888) 338-3789 (toll-free)
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STATE INVESTMENT FUND

REPURCHASE AGREEMENTS
RATEor MATURITY FAIR BOOK VALUE
SECURITY NAME TYPE YIELD DATE RATING VALUE (AMORT COST)
TRIPARTY 4.11 07/02/01 NR 25,000,000 25,000,000
TRIPARTY 3.93 07/02/01 NR 75,000,000 75,000,000
TRIPARTY 3.99 07/02/01 NR 28,000,000 28,000,000
TRIPARTY 3.97 07/02/01 NR 370,000,000 370,000,000
TRIPARTY 4.08 07/02/01 NR 75,000,000 75,000,000
TRIPARTY 3.98 07/02/01 NR 225,000,000 225,000,000
..................................................................................................... 798,000,000 798,000,000
GOVERNMENTSAND AGENCIES
RATEor MATURITY FAIR BOOK VALUE
SECURITY NAME TYPE YIELD DATE RATING VALUE (AMORT COST)
DN 4.08 10/03/01 AAA/Aaa 20,193,369 20,170,568
DN 4.11 09/28/01 AAA/Aaa 6,082,546 6,075,705
DN 3.52 09/21/01 AAA/Aaa 49,591,600 49,602,528
DN 3.57 09/19/01 AAA/Aaa 49,601,700 49,606,667
DN 3.59 09/14/01 AAA/Aaa 19,850,760 19,851,667
DN 4.76 08/31/01 AAA/Aaa 49,691,650 49,606,042
DN 4.75 08/30/01 AAA/Aaa 21,471,999 21,435,577
DN 3.55 08/24/01 AAA/Aaa 43,429,146 43,435,783
DN 3.62 08/22/01 AAA/Aaa 18,900,402 18,901,200
DN 3.62 08/22/01 AAA/Aaa 49,737,900 49,740,000
DN 3.74 08/01/01 AAA/Aaa 48,353,465 48,347,629
DN 3.95 08/01/01 AAA/Aaa 16,530,878 16,526,169
DN 4.19 07/25/01 AAA/Aaa 93,815,694 93,777,828
DN 4.17 07/25/01 AAA/Aaa 69,834,520 69,807,267
DN 3.90 07/23/01 AAA/Aaa 79,827,360 79,810,800
DN 4.18 07/20/01 AAA/Aaa 16,955,574 16,949,883
DN 4.19 07/20/01 AAA/Aaa 49,907,500 49,890,486
DN 4.19 07/18/01 AAA/Aaa 45,181,599 45,167,311
DN 4.18 07/18/01 AAA/Aaa 59,612,835 59,594,265
DN 4.71 07/18/01 AAA/Aaa 59,901,360 59,868,250
DN 4.64 07/18/01 AAA/Aaa 44,926,020 44,902,463
DN 5.39 07/18/01 AAA/Aaa 99,835,600 99,752,083
DN 4.64 07/13/01 AAA/Aaa 49,943,450 49,923,500
DN 4.62 07/13/01 AAA/Aaa 17,316,393 17,309,591
DN 4.62 07/13/01 AAA/Aaa 13,220,031 13,214,839
DN 5.38 07/13/01 AAA/Aaa 99,886,900 99,825,333
DN 4.62 07/02/01 AAA/Aaa 101,705,000 101,692,089
DN 4.74 09/28/01 AAA/Aaa 24,778,175 24,714,458
DN 3.75 08/02/01 AAA/Aaa 91,776,665 91,764,737
DN 4.16 08/02/01 AAA/Aaa 34,888,490 34,871,822
DN 4.82 07/23/01 AAA/Aaa 20,139,445 20,124,537
DN 4.85 07/23/01 AAA/Aaa 49,892,100 49,854,250
DN 3.95 07/20/01 AAA/Aaa 23,325,767 23,320,652
DN 4.74 07/20/01 AAA/Aaa 77,855,700 77,808,163
DN 4.85 07/20/01 AAA/Aaa 47,412,125 47,380,419
DN 3.93 07/17/01 AAA/Aaa 99,845,800 99,826,222
DN 3.94 07/17/01 AAA/Aaa 49,922,900 49,912,889
DN 4.63 07/05/01 AAA/Aaa 99,969,200 99,949,111
DN 3.74 08/16/01 AAA/Aaa 47,941,697 47,956,956
DN 3.88 08/16/01 AAA/Aaa 34,250,854 34,240,722
DN 391 08/16/01 AAA/Aaa 39,971,274 39,958,424
DN 3.94 08/16/01 AAA/Aaa 24,884,375 24,875,417
DN 4.18 07/19/01 AAA/Aaa 99,825,300 99,793,000
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STATE INVESTMENT FUND
GOVERNMENTSAND AGENCIES

RATEor MATURITY FAIR BOOK VALUE

SECURITY NAME TYPE YIELD DATE RATING VALUE (AMORT COST)
DN 5.40 07/19/01 AAA/Aaa 49,912,650 49,868,500
DN 3.55 11/01/01 AAA/Aaa 29,631,960 29,641,250
DN 3.90 11/01/01 AAA/Aaa 24,693,300 24,672,854
DN 3.57 09/20/01 AAA/Aaa 88,742,294 88,751,419
DN 3.68 09/06/01 AAA/Aaa 198,669,000 198,641,389
DN 4.66 08/30/01 AAA/Aaa 99,393,600 99,240,000
DN 4.66 08/30/01 AAA/Aaa 69,575,520 69,468,000
DN 4.68 08/30/01 AAA/Aaa 39,757,440 39,694,667
DN 4.69 08/15/01 AAA/Aaa 52,967,393 52,902,054
DN 4.75 08/15/01 AAA/Aaa 149,321,700 149,127,188
DN 4.75 08/15/01 AAA/Aaa 49,773,900 49,709,063
DN 4.75 08/15/01 AAA/Aaa 49,773,900 49,708,750
DN 3.67 08/10/01 AAA/Aaa 99,599,200 99,594,444
DN 3.89 08/09/01 AAA/Aaa 55,802,182 55,786,739
DN 3.75 08/03/01 AAA/Aaa 42,219,414 42,221,144
DN 3.92 08/02/01 AAA/Aaa 24,920,350 24,913,778
DN 3.70 07/31/01 AAA/Aaa 99,701,900 99,693,333
DN 3.80 07/27/01 AAA/Aaa 184,524,735 184,494,950
DN 4.18 07/26/01 AAA/Aaa 74,814,975 74,784,375
DN 3.93 07/23/01 AAA/Aaa 249,460,500 249,404,167
DN 421 07/19/01 AAA/Aaa 74,868,975 74,843,625
DN 421 07/19/01 AAA/Aaa 99,825,300 99,791,500
DN 4.64 07/19/01 AAA/Aaa 49,912,650 49,885,250
DN 4.63 07/12/01 AAA/Aaa 49,948,600 49,930,028
DN 4.63 07/05/01 AAA/Aaa 195,739,694 195,700,360
DN 4.82 07/03/01 AAA/Aaa 69,853,804 69,842,564
DN 4.61 07/02/01 AAA/Aaa 67,935,000 67,926,414
DN 4.06 07/25/01 AAA/Aaa 149,645,400 149,609,000
NOTE 5.82 07/06/01 AAA/Aaa 25,005,800 25,000,366
NOTE 6.91 02/01/02 AAA/Aaa 25,417,700 24,978,292
NOTE 6.90 11/15/01 AAA/Aaa 25,187,500 24,920,721
VRN 4.00 10/05/01 AAA/Aaa 90,000,000 90,000,000
NOTE 6.19 09/14/01 AAA/Aaa 25,092,525 24,995,793
VRN 3.97 03/21/03 AAA/Aaa 200,163,200 200,000,000
NOTE 7.02 02/15/05 AAA/Aaa 152,401,901 141,480,016
............................................................................................... 5,196,239,080 5,182,359,295

CERTIFICATES OF DEPOSIT
RATEor MATURITY FAIR BOOK VALUE

SECURITY NAME TYPE YIELD DATE RATING VALUE (AMORT COST)
BANKERS BANK CD......ccovririririiicieieninennes CD 4.70 07/16/01 NR 470,000 470,000
BANKERS BANK CD.......coeiiiniiiiiinciies CD 5.40 07/16/01 NR 39,950,000 39,950,000
BANKERS BANK CD......ccovriririniiicierennneees CD 7.05 07/16/01 NR 14,995,000 14,995,000
BANKERS BANK CD.......coeiiiniiiiincsnsinies CD 5.97 07/16/01 NR 1,950,000 1,950,000
BANKERS BANK CD......ccovririniiiicieiesnnennes CD 4.00 08/15/01 NR 4,800,000 4,800,000
BANKERS BANK CD......cccoeiiiniiiiiincnicies CD 5.20 08/15/01 NR 6,305,000 6,305,000
BANKERS BANK CD......ccooovririniniiinieieisseseennes CD 6.81 08/15/01 NR 11,120,000 11,120,000
BANKERS BANK CD CD 6.26 08/15/01 NR 750,000 750,000
BANKERS BANK CD... CD 3.80 09/17/01 NR 150,000 150,000
BANKERS BANK CD... CD 4.85 09/17/01 NR 10,535,000 10,535,000
BANKERS BANK CD... CD 6.80 09/17/01 NR 14,880,000 14,880,000
BANKERS BANK CD... CD 6.23 09/17/01 NR 100,000 100,000
BANKERS BANK CD... CD 4.60 10/15/01 NR 11,550,000 11,550,000
BANKERS BANK CD CD 6.75 10/15/01 NR 18,000,000 18,000,000
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STATE INVESTMENT FUND
CERTIFICATES OF DEPOSIT

RATEor MATURITY FAIR BOOK VALUE
SECURITY NAME TYPE YIELD DATE RATING VALUE (AMORT COST)
BANKERS BANK CD......cccovriniriiiineiessseennes CD 6.42 10/15/01 NR 500,000 500,000
BANKERS BANK CD CD 4.00 11/15/01 NR 7,410,000 7,410,000
BANKERS BANK CD... CD 6.46 11/15/01 NR 32,840,000 32,840,000
BANKERS BANK CD... CD 3.80 12/17/01 NR 1,865,000 1,865,000
BANKERS BANK CD... CD 6.30 12/17/01 NR 23,715,000 23,715,000
BANKERS BANK CD... CD 5.40 01/15/02 NR 16,140,000 16,140,000
BANKERS BANK CD... CD 513 02/15/02 NR 21,105,000 21,105,000
BANKERS BANK CD... CD 4.78 03/15/02 NR 34,405,000 34,405,000
BANKERS BANK CD... CD 4.65 04/15/02 NR 19,655,000 19,655,000
BANKERS BANK CD CD 4.14 05/15/02 NR 44,995,000 44,995,000
BANKERS BANK CD......coovririniniiinieiesseseennes CD 7.41 05/15/02 NR 1,375,000 1,375,000
BANKERS BANK CD.......cccoviiininiiiinciniies CD 4.00 06/17/02 NR 25,755,000 25,755,000
BANKERS BANK CD......coovriririniiicieiessenenes CD 722 06/17/02 NR 5,560,000 5,560,000
BANKERS BANK CD.......ccoeviininiiiceiiies CD 7.21 07/15/02 NR 1,640,000 1,640,000
BANKERS BANK CD......ccoovriririiiicieessseennes CD 6.96 08/15/02 NR 2,980,000 2,980,000
BANKERS BANK CD......cccoviiininiiincinisiciies CD 6.99 09/16/02 NR 400,000 400,000
BANKERS BANK CD......coovririniiiinieiensseenees CD 6.88 10/15/02 NR 2,050,000 2,050,000
BANKERS BANK CD.......ccoeviininiiiinnninces CD 6.74 11/15/02 NR 4,325,000 4,325,000
BANKERS BANK CD......ccccovririririiicieiesneneaes CD 6.38 12/16/02 NR 350,000 350,000
BANKERS BANK CD.......cccovvnniniiiinesnsiies CD 5.69 01/15/03 NR 670,000 670,000
BANKERS BANK CD......ccccovriniriniiiceiennennes CD 5.67 02/18/03 NR 1,225,000 1,225,000
BANKERS BANK CD.......ccovvininiiiieinniciens CD 5.62 03/17/03 NR 1,150,000 1,150,000
BANKERS BANK CD......cccovriririiiceiesseennes CD 7.08 04/15/03 NR 1,000,000 1,000,000
BANKERS BANK CD.......cccovvnininiiinninnsies CD 7.42 05/15/03 NR 3,020,000 3,020,000
BANKERS BANK CD......ccovriririiiicieissineneeees CD 7.28 06/16/03 NR 1,200,000 1,200,000
BANKERS BANK CD.......cccoeviininiiiicciniisnines CD 7.27 07/15/03 NR 100,000 100,000
BANKERS BANK CD......cocovrininiiiicieiesseeeees CD 7.02 08/15/03 NR 1,230,000 1,230,000
BANKERS BANK CD.......ccovvnininiinciniiens CD 7.04 09/15/03 NR 665,000 665,000
BANKERS BANK CD......coovririniniiicieissneeenes CD 6.94 10/15/03 NR 590,000 590,000
BANKERS BANK CD.......ccovvnininiiiiieiinnes CD 6.74 11/17/03 NR 1,360,000 1,360,000
BANKERS BANK CD......ccovririniiicieiesneneneees CD 6.39 12/15/03 NR 1,070,000 1,070,000
BANKERS BANK CD......cccoviiiniviiiiccines CD 5.89 01/15/04 NR 550,000 550,000
BANKERS BANK CD CD 5.89 02/17/04 NR 500,000 500,000
BANKERS BANK CD... CD 6.08 05/17/04 NR 500,000 500,000
BANKERS BANK CD... CD 5.93 07/16/01 NR 100,000 100,000
BANKERS BANK CD... CD 5.59 09/17/01 NR 300,000 300,000
BANKERS BANK CD... CD 5.44 10/15/01 NR 500,000 500,000
BANKERS BANK CD... CD 5.44 10/15/01 NR 600,000 600,000
BANKERS BANK CD... CD 5.49 01/15/02 NR 950,000 950,000
BANKERS BANK CD CD 5.58 04/15/02 NR 100,000 100,000
TOTAL CERTIFICATES OF DEPOSI T ..ottt 400,000,000 400,000,000
ASSET BACKED SECURITIES
RATEor MATURITY FAIR BOOK VALUE

SECURITY NAME TYPE YIELD DATE RATING VALUE (AMORT COST)
WHEAL 1994 SER A VRN.......ccevivivniiiicii VRN 4.20 04/01/03 NR 220,000 220,000
SLMA 96-2A1 FLT 10/25/04........cccovvrivreiirnriinrenes VRN 3.96 10/25/01 AAA/Aaa 1,604,619 1,605,075
SLMA 1997-2 VIR 10/25/05..........cccoovvererireriirirines VRN 3.99 01/25/02 AAA/Aaa 6,701,715 6,695,258
SLMA 96-1A1 FLT 07/26/04... VRN 4.01 07/25/01 AAA/Aaa 2,174,007 2,175,834
TOTAL ASSET BACKED SECURITIES.......ccooiiiiiiiiiiini e 10,700,341 10,696,167
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STATE INVESTMENT FUND
MORTGAGED BACKED SECURITIES

RATEor MATURITY FAIR BOOK VALUE
SECURITY NAME TYPE YIELD DATE RATING VALUE (AMORT COST)
WISCONSIN VETERANS VRN.......covverririricrrinne VRN 4.75 04/27/02 NR 2,593,857 2,593,857
TOTAL MORTGAGE BACKED SECURITIES.......ccciiiiiii s 2,593,857 2,593,857
SWAPS

RATEor MATURITY FAIR BOOK VALUE
SECURITY NAME TYPE YIELD DATE RATING VALUE (AMORT COST)
SWAP OLD MEX 3/16/05 #11.........ccoovvermriinnrininnnns SWAP 0.00 03/16/05 NA (25,889,413) 0
TOTAL SWAPS. ..o bbb (25,889,413) 0
GRAND TOTAL STATE INVESTMENT FUND......coeitiiicr s 6,381,643,865 6,393,649,319
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FIXED RETIREMENT TRUST FUND

BONDS
COUPON MATURITY

NAME RATE DATE RATING COST FAIR VALUE
AIG SUNAMERICA GBL FINANCINGL................. 5.850 02/01/06 AAA 10,107,500 9,986,700
ALCAN ALUMINUM.....cccoviiiiiniinsnss 6.250 11/01/08 A2 27,470,050 29,226,460
ALCOA INC NT..oviriericne s 7.375 08/01/10 Al 34,952,700 36,953,634
ALLTEL CORPDEB........ccoeoviviiiiinninicnce 6.750 09/15/05 A2 18,196,560 18,361,594
ALLTEL CORPDEB.......ccoeiviiiirnnnneeiie e 7.250 04/01/04 A2 24,729,631 25,780,279
ALUMINUM CO AMER BDS SER B... . 6.500 06/15/18 Al 33,539,550 33,073,486
ALUMINUM COAMER SHELFS........cociirine 6.750 01/15/28 Al 33,661,550 33,298,298
AMERICAN AIRLSINC EQUIP TR.......cccoeeviriininen 10.500 09/15/11 BAA1 3,789,000 4,256,297
AMERICAN AIRLSINCEQUIP TR B.....cccoevunee. 10.480 09/15/10 BAA1 3,569,980 3,857,083
AMERICAN AIRLSINC EQUIP TR B......cccccevuunee. 10.500 09/15/11 BAA1L 3,789,000 4,256,297
AMERICAN AIRLSINCEQUIP TR C......ccovvrrnnee. 10.480 09/15/10 BAA1 3,569,980 3,857,083
AMERICAN AIRLSINCEQUIPTRC 10.500 09/15/11 BAA1L 3,789,000 4,256,297
AMERICAN AIRLSINC EQUIP TR D. . 10.480 09/15/10 BAA1 3,569,980 3,857,083
APPLIED MATERIALS........ccoevninice 7.125 10/15/17 A3 22,100,000 23,759,785
APPLIED MATLSINC SRNTS......ccovieiriicrniinns 6.750 10/15/07 A3 28,726,412 30,318,681
ARGENTINA (REPUBLIC OF) BDS...........cccceuenee 8.375 12/20/03 B2 1,780,000 1,756,800
ARGENTINA REP BD.......ccceoevviiiciriisieieeee 11.375 03/15/10 B2 3,610,376 3,028,813
ARGENTINA REPBDS..........cccoovniiiniiiciciinn 0.000 10/15/03 B1 791,313 874,500
ARGENTINA REPBDS..........cooviicrnincieienns 9.750 09/19/27 B2 3,788,605 3,473,355
ARGENTINA REPNTS... . 11.725 04/10/05 B2 2,382,457 2,235,519
ARGENTINA REPOF........cccoviicntniiieeieneennns 7.000 12/19/08 B2 7,342,238 6,787,191
ARGENTINA REPOF BDSREG S........cccooconeiiinns 11.750 02/12/07 B2 1,288,125 975,098
ARGENTINA REPOF BDS SERL....ccovcvveriiniinne 6.000 03/31/23 B2 3,313,660 3,224,930
ARGENTINA REP OF NT CL D....cocovviviininiiininins 0.000 10/15/02 B1 387,125 410,661
ARGENTINA REP OF NTS......coooeireerieeiei 8.750 07/10/02 B1 497,439 568,632
ARGENTINA REPUBLIC OF.........ccoovvnininiiirininns 12.250 06/19/18 B2 3,765,750 3,575,000
ARGENTINA REPUBLIC OF BDS.........cccocovueininnen 12.375 02/21/12 B2 1,700,315 1,452,258
ARGENTINA(REP OF)NTS.......ccooiiiniiiiiiiniins 5.563 03/31/05 B2 2,707,200 2,636,000
ARGENTINA(REPUBLIC OF)DISBDS..........ccc...... 4.813 03/31/23 B2 1,616,875 1,383,800

6.500 10/15/02 AA3 18,777,400 19,487,802

5.550 04/15/03 AA2 20,664,274 21,879,615

5.750 06/15/11 AAA 7,778,406 7,504,555
AUSTRALIA COMWLTH OF BDS........ccccovvvennne 6.750 11/15/06 AAA 15,565,123 15,368,678
AUSTRALIA COMWLTH OF LN STK.......ccoeviunne 9.500 08/15/03 AAA 12,532,661 12,092,107
AUSTRIA REPBDS.........ccoviiirncie e 3.900 10/20/05 AAA 4,337,849 4,260,962
AUSTRIA REPBDS.........cccooviiiinicce 5.500 01/15/10 AAA 6,228,179 5,972,149
AUSTRIA REPBDS SER 97 6.......ocovvvrrieieiriinninns 6.250 07/15/27 WR 2,735,703 2,514,606
AUSTRIA REPBDSSER 98 2.... . 4.300 07/15/03 AAA 5,485,765 5,323,980
AUSTRIA REP OF BDSEUROL SRS 7........cccouevnnee 5.875 07/15/06 AAA 18,332,869 18,580,059
AUSTRIA REPOF MTN BDSEUR........cccoeuvirnnn 5.500 10/20/07 AAA 3,019,988 2,862,814
BADEN-WURTTEMBERG L-FIN BDS................... 5.125 03/05/04 AAA 6,589,668 4,794,533
BANK NEDERLANDSE GEMEENTEN NTS.......... 5.875 05/06/03 AAA 11,604,120 12,186,000
BARRICK GOLD CORPDEBS.........cccovvviniriiinnnns 7.500 05/01/07 A3 29,970,000 30,777,882
BELGIUM (KINGDOM OF) BDS..........cccoevururuinne 7.000 05/15/06 AAl 18,415,269 18,497,363
BELGIUM KINGDOM OF 6.250 03/28/07 AAl 21,686,890 20,502,901
BELGIUM KINGDOM OF BDS, 5.000 09/28/11 AAl 16,568,065 15,005,708
BGI INTERMEDIATE CORP BD INDEX................ 0.000 NA A2 2,133,621,150 2,202,330,883
BGI INTERMEDIATE GOVT BOND........cccoovueinee 0.000 NA NA 1,324,031,653 1,385,631,083
BGI LONG CORP BD INDEX FD.......ccoeivirinrrnienee 0.000 NA A2 1,027,633,125 1,046,578,294
BGI LONG GOVT BD INDEX FD.......cccocoeuviniueiinne 0.000 NA A2 345,918,926 364,920,076
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FIXED RETIREMENT TRUST FUND

BONDS
COUPON MATURITY

NAME RATE DATE RATING COST FAIR VALUE
BGI USHIGH YIELD BOND INDEX........ccccovuuunee. 0.000 NA NA 256,853,302 239,203,403
BGI WGBI INDEX FUND........cocovniiiininciiieies 0.000 NA NA 543,238,738 509,219,674
BHPFIN USA LTD DEB.......ccooiircrieceenes 6.750 11/01/13 A3 11,746,185 13,022,974
BHPFIN USA LTD GTD DEB........ccccoevinirciriinen 8.500 12/01/12 A3 29,900,100 32,154,769
BOEING CAPCORP SR NT.....ccooeminiiinierniniennes 6.100 03/01/11 A2 14,000,000 13,651,463
BOEING CAPCORP SR NT....... . 7.100 09/27/05 A2 30,264,985 30,923,117
BRAZIL FED REP$ GLBL BD.......cccccovveviiiicicrinnn. 12.250 03/06/30 B1 3,409,929 3,082,815
BRAZIL FED REP OF BDS..........cccoevniiiciiiine 8.875 04/15/24 B1 1,623,716 1,575,963
BRAZIL FEDERAL REPUBLIC OF BDS................. 9.625 07/15/05 B1 2,186,715 2,170,938
BRAZIL FEDT REP OF NTS.......cocoovimnnininiciinn, 6.000 04/15/24 B1 1,881,375 1,914,000
BRAZIL(FED REP OF).....ccoecoumiminininininicinicinnes 5.438 04/15/24 B1 1,562,290 1,543,920
BRAZIL(FED REP OF) NOTES.........ccooeisniniiininen. 5.500 04/15/12 B1 1,027,303 992,320
BRAZIL(FED REPUBLIC OF) SERL... . 5.500 04/15/09 B1 2,354,118 2,322,352
BRAZIL(REPUBLIC OF) BDS.........ccooeviniicininne 8.000 04/15/14 B1 5,267,497 5,179,838
BULGARIA (NATIONAL REP OF) BDS................. 3.000 07/28/12 B2 5,472,000 6,327,750
BULGARIA(NATIONAL REPUBLIC OF)............... 6.313 07/28/11 B2 2,562,582 2,686,000
BULGARIA(NATIONAL REPUBLIC OF)............... 6.313 07/28/24 B2 1,836,000 1,893,000
BUNDESREPUBLIK DEUTSCHLAND BDS.......... 5.250 01/04/11 AAA 17,184,809 15,419,349
BURLINGTON NORTH SANTA FE98-C............... 6.230 07/02/18 AA3 18,868,350 17,698,801
BURLINGTON NORTHN RR CO 92-A... . 7.250 06/28/12 AA3 16,976,110 17,282,869
BURLINGTON NORTHN RR CO 95-A.........cceeuue. 7.970 01/01/15 AA3 7,497,233 8,382,439
BURLINGTON NORTHN SER 1996-C...........c...... 6.880 11/25/09 AA3 6,039,499 5,974,333
BURLINGTON NORTHN TR 1997-A........cccovvnnee. 7.420 03/23/10 AA3 8,035,844 8,199,052
CAISSE DAMORT DETTE CADESBDS................ 5.250 10/25/12 AAA 5,421,442 4,135,853
CANADA (GOVERNMENT OF).....cccoevmuriininininnns 6.000 09/01/05 AAl 33,978,472 33,408,013
CANADIAN PACRY CO SER 1997-Al.................. 7.480 01/13/14 A3 18,000,000 18,070,740
CAPITAL ONE BK MTN #TR 00112........cccevvrrunen 6.875 02/01/06 BAA2 9,152,409 9,078,430
CARGILL INC144A.........cooviicncncce 7.280 06/30/23 NA 18,000,000 16,965,180
CENTRAL BANK PHILIPPINES SER B.................. 4.813 06/01/08 BA1 968,333 1,056,417
CENTRAL BK OF THE PHILIPPINES...........ccccco.... 4.750 01/05/05 BA1 409,600 410,197
CHUGACH ELEC ASSN INC91 SERA.. . 9.140 03/15/22 A2 31,064,100 30,635,584
CIT GROUPHLDGSINC SR NT.....coovrririririniiiinns 7.250 08/15/05 A2 29,690,314 31,600,843
CIT GROUPINC NT...oovririeiriiniciesisiseiesesssenanes 7.125 10/15/04 A2 34,651,233 36,681,567
CITIGROUP INC MTN #SR 00003..........ccooerrurunnne 7.450 06/06/02 AA2 2,568,329 2,562,607
CLEVELAND ELECILLUM CO SERD.........c....... 7.880 11/01/17 BAA3 14,500,000 14,588,393
CLEVELAND ELEC ILLUM SECD NTS.........cc.c.... 7.430 11/01/09 BAA3 21,089,423 21,942,206
CLEVELAND ELECILLUM SERB......cccovuvvurrnnee. 7.670 07/01/04 BAA3 10,037,943 10,548,206
COASTAL CORP NT.....covvvrrrrirenen . 7.500 08/15/06 BAA2 39,985,400 40,973,602
COLOMBIA REPBDS, 8.375 02/15/27 BA2 489,375 475,268
COLOMBIA REPBDS........ccoovniiininicniinns 8.700 02/15/16 BA2 242,350 279,350
COLOMBIA REPBDS........ccooeiiiiieesneiinns 9.750 04/23/09 BA2 898,750 952,400
COLUMBIA REPBDS........ccoovviviiiiinnniinns 11.750 02/25/20 BA2 338,188 336,420
COMMERCIAL CRGROUPINC........cceovrvrirrernne 7.875 07/15/04 AA3 10,120,850 10,685,768
COMMERCIAL CREDIT CONT.....coovvvierririiininne 6.625 11/15/06 AA3 9,649,900 10,251,814
COMMERCIAL CREDIT MTN . 6.250 01/01/08 AA3 7,698,250 8,170,426
COMMERCIAL CREDIT NTS.....ccccoovniniininininns 5.875 01/15/03 AA3 14,936,100 15,215,417
COMMONWEALTH EDISON CO 1ST MTG.......... 8.625 02/01/22 A3 29,715,000 29,749,850
COMMUNITY PROGRAM LN TR 87 A-4.............. 4.500 10/01/18 NA 10,465,103 18,448,881
COMPANIA SUD AMERICANA NT 144A............. 7.375 12/08/03 NA 24,835,000 25,385,000
COMSAT CORPDEB.......ccccoeiviviiiiics 8.125 04/01/04 BAA3 19,390,800 20,009,044
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FIXED RETIREMENT TRUST FUND

BONDS
COUPON MATURITY

NAME RATE DATE RATING COST FAIR VALUE
CONSOLIDATED RAIL 93A SER 93A2.................. 6.860 12/31/07 Al 1,850,000 1,988,540
CONSOLIDATED RAIL CORP 1993-A.........ccoouuue. 5.710 06/30/02 Al 2,566,979 2,712,427
COSTA RICA REPNT 144A.........covivimrniinenininns 9.995 08/01/20 BA1 150,000 163,500
COSTA-RICA REPBDS.........ccoocviviiiisiniiiinne 9.335 05/15/09 BA1 600,000 648,000
COX COMMUNICATION INC NEW NT.....cccoevunne 7.875 08/15/09 BAA2 24,338,370 24,171,701
COX COMMUNICATIONS INC NEW NT.. . 7.500 08/15/04 BAA2 20,974,154 21,844,332
CSX TRANSN INC 1991 EQUIP TR.......ccovrirrcrnne 8.410 03/01/06 Al 13,543,361 14,442,024
DAIMLER CHRYSLER NORTH AMER.................. 6.900 09/01/04 A3 31,828,885 32,233,376
DELTA AIRLINESDEL EQTR144A.........cccoeunue. 10.790 03/26/14 BAA1 24,264,000 26,341,043
DENMARK (KINGDOM OF) BDS..........ccoeosurinnunne 8.000 05/15/03 AAA 5,979,634 5,401,341
DENMARK KINGDOM NTS......ccoeinrinrninrriienienes 5.000 08/15/05 AAA 27,485,791 26,194,003
DENMARK KINGDOM OF BDS.........cccccocoreininnne 8.000 03/15/06 AAA 6,812,559 6,121,818
DEPFA DEUTSCHE PFANDBRIEF BDS.... . 5.500 01/15/10 AAA 10,214,260 7,835,984
DEPFA DEUTSCHE PFANDBRIEFBK AG............. 5.500 01/15/10 AAA 821,326 804,978
DEUTSCHE PFAND HYPO PMTG BD.................. 5.000 06/26/06 AAA 7,226,134 6,523,514
DOLE FOOD INC DEB.........cceoeuviniiiieinisiicniiis 7.875 07/15/13 BA1 25,898,274 30,078,125
DOMINION RESINC SRNT SERA......cccovvrrrrenee. 6.000 01/31/03 BAAL 19,985,400 20,180,406
DOMINION RESINC VA NEW SR NT......ccceueunnee 7.600 07/15/03 BAA1L 29,996,400 31,179,424
DOMINION RESINC VA NEW SR NT......cccevevenes 7.625 07/15/05 BAA1 5,296,600 5,224,398
DOW CHEM CO DEB 8.625 04/01/06 Al 6,434,326 6,748,655
DOW CHEMICAL CO......ccoovrrieiiniinieiersseseennes 9.420 12/31/04 Al 3,862,319 4,203,825
ECUADOR REPUBLIC OF........cccoovviniiciniiiiiinns 12.000 11/15/12 CAA2 429,100 424,260
ECUADOR REPUBLIC OF BDS STEP.................... 4.000 08/15/30 CAA2 6,630,641 6,805,575
ECUADOR REPUBLIC OF STEP UP..........ccccouuueee. 4.000 08/15/30 CAA2 1,347,880 513,000
ELI LILLY DEBS.....coiiiiireceeeie s 6.770 01/01/36 AA3 11,485,500 13,014,745
ENRON CORP.......c.coviiinnii s 7.125 05/15/07 BAA1L 19,771,800 20,256,824
ENRON CORP NT.....ooovrriririninininssseie e 7.625 09/10/04 BAA1L 5,889,712 6,010,390
ENRON CORP NT....covviirricniniiissscees 9.125 04/01/03 BAA1l 8,222,086 8,315,195
ENRON CORP SR NT.....oooovriririisisiiiscsieieseseis 6.875 10/15/07 BAA1 12,455,550 12,587,625
ERAC USA FIN COGTD NT 144A.......ccccvrriiinns 7.350 06/15/08 BAA1L 14,974,800 14,991,150
ERAC USA FIN CO REG NOTES..... . 8.250 05/01/05 NA 5,767,905 5,725,775
EUROPEAN INVESTMENT BANK BDS................ 5.625 01/24/06 AAA 10,072,000 10,039,700
EUROPEAN INVT BK BDS.......ccovveienirirnicinine, 5.000 04/15/08 AAA 5,910,151 5,479,735
EUROPEAN INVT BK BDS........ccovviiiniiniciiiene, 5.500 12/07/09 AAA 4,025,675 3,756,716
EUROPEAN INVT BK BDS.......ccovvvieninirnicininne, 6.250 12/07/08 AAA 1,067,754 963,190
FED REPUBLIC OF BRAZIL BDS..........cccoeoeuvinunnee 11.000 08/17/40 B1 9,324,413 8,908,583
FEDERAL HOME LN MTG CORPDEBS............... 5.000 05/15/04 AGY 104,826,672 104,987,399
FEDERAL HOME LN MTG CORP MTN.... . 4.750 03/15/03 AGY 30,145,313 30,133,198
FEDERAL HOME LN MTG CORP MTN................. 5.875 03/21/11 AA2 11,801,530 11,372,791
FEDERAL HOME LN MTG DEBS.........ccccoeeuvinnne. 6.875 09/15/10 AGY 11,986,927 11,856,638
FEDERAL NATL MTG ASSN DEBS..........ccevevenee 5.500 03/15/11 AGY 10,555,831 10,205,470
FEDERAL NATL MTG ASSN DEBS..........ccccovueee 5.750 06/15/05 AGY 10,200,400 10,145,200
FEDERATED DEPT STORESINC DEL.................. 8.500 06/15/03 BAA1L 30,664,800 31,553,311
FINLAND(REPUBLIC OF) #1000..........cccocerueunirenne 9.375 02/03/10 AAA 8,841,262 8,543,880
FLUOR CORPNTS 6.950 03/01/07 BAA2 23,346,543 24,103,239
FORD MOTOR CR CONT 6.750 05/15/05 A2 26,088,159 27,366,040
FORD MOTOR CR CONTS........ccovmminrrisirininininns 6.375 11/05/08 A2 4,537,000 4,825,439
FORD MOTOR CREDIT CO.......cccoeovvnirrciriiinnns 6.125 04/28/03 A2 9,640,800 10,155,915
FORD MTR CO DEL BD.......cccovrinininiininieieinineenns 6.375 02/01/29 A2 4,092,150 4,181,422
FORD MTR CR CO GLOBAL NT.....cccoocoverririrnnns 7.600 08/01/05 A2 14,137,587 14,710,096
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NAME RATE DATE RATING COST FAIR VALUE
FORT JAMES CORP NT....ccoeviviirinininisinieeneieienns 6.700 11/15/03 BAA3 7,847,268 8,012,278
FORT JAMES CORP SRNTS........coovminiiniinn 6.625 09/15/04 BAA3 14,877,368 14,678,975
FRANCE GOVT QAT 5.250 04/25/08 AAA 4,275,114 3,890,460
FRANCE GOVT OF BDS.......cccocoviiiiiiieieiienns 5.500 10/25/10 AAA 12,426,935 11,225,542
FRANCE GOVT OF BTAN.....coviiererniireieiniennes 5.000 01/12/06 WR 49,850,155 45,129,692
FRANCE GOVT OF OAT.... . 6.500 04/25/11 AAA 11,221,192 10,381,223
FRANCE REP OAT DEB........cccovvviiriniceceienns 4.000 10/25/09 AAA 16,994,443 17,182,362
FRANCE REP OF OAT ... 5.500 04/25/10 usT 36,245,975 32,853,239
FRANCE TELECOM BDS.........ccoovninninieirineennees 7.750 03/01/11 A3 5,975,160 6,104,100
FRANCE(GOVT OF)....ccciiiiiiiiiisiniicenniias 6.000 10/25/25 AAA 9,126,261 8,775,233
FRANCE(GOVT OF)....covuiiiciiiniiniieineisesssieinens 6.750 10/25/04 AAA 13,913,059 9,894,481
FRANCE(GOVT OF) BDS.......cccooviviniinieiniiiniiins 6.750 10/25/03 AAA 12,094,621 8,548,273
FRANCE(GOVTOF)BDS SER'3' 8.500 11/25/02 AAA 10,849,316 8,209,654
GATX CAP CORP NT.....coovviirciniiiisesnsies 8.250 09/01/03 BAA2 34,912,500 35,454,633
GENERAL AMERN MTN # TR 00134.................... 8.235 02/24/05 BAAL 25,000,000 26,680,250
GENERAL AMERN TRANSN CORP 92-1.............. 7.800 02/11/13 BAA1L 16,181,642 16,706,898
GENERAL ELEC CAPCORPNTS......cccoevirnrinnen. 7.375 01/19/10 AAA 3,225,138 3,469,066
GENERAL ELEC CAPMTN #TR 00462................. 6.750 09/11/03 AAA 24,944,500 25,905,096
GENERAL ELEC CAP MTN #TR00482.................. 6.125 02/22/11 AAA 49,874,500 49,197,438
GENERAL MTRS ACCEP CORPNT . 7.500 07/15/05 A2 10,161,571 10,623,301
GENERAL MTRS ACCEP CORPN BDS................. 5.500 02/02/05 A2 4,818,658 4,253,826
GERMANY FED REPBDS.........cccoovviiiiiiiine, 3.750 01/04/09 AAA 16,219,115 15,205,401
GERMANY FED REPBDS........ccooovniicieieine, 4.500 07/04/09 AAA 49,792,979 40,985,621
GERMANY FED REPBDS.........cccoovniiiiiiiinn, 4.750 07/04/08 AAA 10,341,133 8,392,261
GERMANY FED REPBDS........ccocovninniereine, 5.250 01/04/08 AAA 6,228,827 6,103,777
GERMANY FED REPBDS.........ccccvvinciiiiine, 6.250 01/04/24 AAA 15,088,614 12,630,282
GERMANY FED REPBDS........ccccoovnvirnieinirine, 6.250 01/04/30 AAA 21,834,827 18,754,061
GERMANY FED REPBDS.........cccoovviiiiiiine, 6.500 07/15/03 AAA 44,459,131 31,081,245
GERMANY FED REPNTS.......cccoviieinrninecieinns 4.500 05/17/02 AAA 9,906,306 9,326,569
GERMANY FED REPNTS.......cccoviiiniiinci 4.750 11/20/01 AAA 1,768,625 1,589,216
GERMANY FEDERAL REPUBLIC BDS. . 6.000 01/04/07 AAA 27,050,122 24,865,580
GERMANY FEDL REPBDS.........cccocvviiiciciiinne 5.625 01/04/28 AAA 37,235,990 33,382,454
GERMANY (FEDERAL REPUBLIC).........ccceevunnne 6.000 01/05/06 AAA 29,787,238 21,439,163
GERMANY (FEDERAL REPUBLIC) BDS............... 6.875 05/12/05 AAA 8,337,305 6,384,366
GMAC NTS.....cooirrr s 5.875 01/22/03 A2 6,729,310 7,089,104
GMAC NTS.....ciiii s 6.625 10/15/05 A2 7,921,120 8,111,364
GMAC NTS.....cooie s 6.850 06/17/04 A2 24,326,000 25,726,799
GNMA  POOL #0486873..........ccovvmmmrereriininiinnns 6.500 01/15/29 AGY 1,196,691 1,282,313
GOVERNMENT OF CANADA ..ot 5.250 09/01/03 AAl 19,293,485 19,806,405
GOVERNMENT OF CANADA......ccccociirriiiiiins 5.500 09/01/02 AAl 2,946,506 2,891,248
GOVERNMENT OF CANADA ..., 5.500 06/01/10 AAl 20,379,185 19,871,376
GOVERNMENT OF CANADA ..o 5.750 06/01/29 AAl 4,736,878 4,292,139
GOVERNMENT OF CANADA ...t 6.500 06/01/04 AAl 4,326,605 3,999,178
GOVERNMENT OF CANADA 7.000 12/01/06 AAl 7,930,381 7,598,397
GOVERNMENT OF CANADA 7.500 12/01/03 AAl 6,695,390 6,075,947
GOVERNMENT OF CANADA 8.000 06/01/23 AAl 19,168,787 18,727,357
GOVERNMENT OF CANADA BDS.........cccevuvinnes 6.000 06/01/11 AAl 14,162,791 13,923,847
GOVT OF CANADA.......cooriss 5.750 06/01/02 AAl 23,339,650 23,126,661
GREECE REPBDS.........covieeeennccceiene 6.600 01/15/04 A2 9,279,629 7,884,323
GREECE REP OF BDS........cccocviviiiiiccns 6.000 05/19/10 NA 15,201,695 15,383,757
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GTE CALIFINCDEB SER Ci.....covvereierireieinienns 8.070 04/15/24 AA3 38,720,480 38,726,881
GTE CORP.......cooviriitnrii s 6.940 04/15/28 A2 7,610,645 7,895,719
GTE CORP DEB........cootvirririeininnincsseeses s 7.830 05/01/23 A2 16,500,000 16,107,769
GTE CORPDEBS.........cccooiirsiiiiiniins 6.360 04/15/06 A2 30,543,900 30,084,673
HANSON OVERSEASB.V. GTD SR NT......ccccoeuue. 7.375 01/15/03 BAA1 40,685,030 42,178,503
HEARTLAND BOND FUND . 0.000 09/30/02 NA 8,347,085 8,457,851
HILLENBRAD INDSINC DEB........ccoecvvvniniririinnn. 7.000 02/15/24 A2 9,142,875 9,545,025
HOUSEHOLD FIN CORP NT......cccooviiniiiiiiciciiins 7.875 03/01/07 A2 49,859,500 53,424,423
HOUSEHOLD FINANCE CORP.........cccovnrrrerrirnee. 5.875 03/31/08 A2 4,281,983 4,189,315
HOUSEHOLD FINANCE CORP NTS.......ccoovvnunne 6.500 11/15/08 A2 11,801,247 12,771,265
IBM CORP MTN....oiiririnriniienecccicie i 0.900 04/14/03 Al 4,767,286 4,056,551
IKON OFFICE SOLUTIONSINC BD.......ccccovuueunane 6.750 12/01/25 BAA2 24,620,000 17,000,000
INTER AMERN DEV BK 5.375 01/18/06 AAA 9,958,500 9,944,400
INTER AMERN DEV BK BDS.........cccoovniiiiniinns 6.375 10/22/07 AAA 9,799,910 10,012,520
INTERNATIONAL BANK FOR REC&DEV............ 6.750 03/06/02 AAA 14,666,773 14,957,250
INTERNATIONAL BK REC & DEV.......ccccoeuvurnnnee 6.500 01/07/03 AAA 10,463,290 9,080,799
IRISH LIFE & PERMANENT BDS..........cccoevviiunne. 6.250 02/15/11 A2 7,211,391 6,564,512
ISRAEL ST DLRBD......coviiiiiiiiccicies 8.000 01/31/08 usT 10,000,000 10,000,000
ITALY (REPUBLIC OF).....cooviiriiininiciieicieienns 8.750 07/01/06 AA3 12,040,944 10,480,373
ITALY (REPUBLIC OF) BDS..... . 11.000 06/01/03 AA3 7 5
ITALY (REPUBLIC OF) BTP.....ccccoeviririiicicrinnne 6.000 05/01/31 AA3 7,013,277 6,343,722
ITALY REPBDS.........coiiirriciiiiciine 4.000 09/01/01 AA3 28,798,854 23,680,621
ITALY REPBDS........covirrriencceiiine 5.250 11/01/29 AA3 30,288,913 27,411,858
ITALY REPOF BDS........ccccoiiiiniiiccss 5.750 09/15/02 AA3 33,581,931 28,404,082
ITALY REPOF BDS........ccoooveeiiciesceie e 6.750 02/01/07 AA3 12,011,461 10,851,707
ITALY REPOF BDS........ccccoviiiviiicnise e 6.750 07/01/07 AA3 16,601,662 14,338,652
ITALY REPOF BDS.........cooveieiriceisceie s 7.750 11/01/06 AA3 7,087,291 5,749,752
ITALY REPTREASBDS.........coooeiviiiiniiniinns 4.000 10/01/03 AA3 13,914,020 12,592,455
ITALY REPTREASBDS.........coooviiireieneiinns 5.000 05/01/08 AA3 13,627,471 12,367,239
ITALY REPTREASBDS.........coooevviiiiiiniiins 6.500 1vov27 AA3 2,110,191 1,582,073
ITALY REPUBLIC OF..... . 4.750 03/15/06 AA3 7,591,835 7,598,218
ITALY REPUBLIC OF BDS.........ccovivinirciciiinien 5.250 12/15/05 AA3 16,143,414 14,742,366
ITALY REPUBLIC OF BDS........ccocoveieriricieienines 5.250 08/01/11 AA3 12,642,408 12,530,332
IVORY COAST FLIRB SER YR20.........cccoeuvuriurnnne 2.000 03/29/18 NA 874,775 901,320
IVORY COAST INCPDI BDS20 YR......cocevrvennnn 2.000 03/29/18 NA 384,750 305,187
JAMAICA GOVT NT 144A.......ccoiiiniiniiniins 12.750 09/01/07 BA3 786,528 878,000
JAPAN #200 NOV JPY (VAR)....coeimiirrnircinicininns 2.000 12/20/07 AA2 35,896,029 34,025,560
JAPAN (GOVT OF).....cccounrunee . 1.800 06/21/10 AAl 130,179,521 124,817,588
JAPAN (GOVT OF) BDS.......covriniriiniiciins 0.500 04/22/02 AAl 16,143,328 14,263,236
JAPAN BDS#184.......ccciriiiiiiiiss 2.900 12/20/05 AA2 16,324,161 15,627,786
JAPAN BDS 212.......oiiciiiriice s 1.500 06/22/09 AAl 8,585,134 8,409,958
JAPAN BDS JPY 50000 SER '179........ccovviererninne 4.000 06/20/05 AA2 5,192,685 4,873,688
JAPAN GOVERNMENT OF ..ot 0.500 06/20/06 AA2 25,257,108 24,480,820
JAPAN GOVERNMENT OF.......cccooviiiniiiinicinns 1.300 06/20/11 AA2 15,650,765 15,249,899
JAPAN GOVERNMENT OF BDS.........cccoeivviinninnne 0.100 06/20/03 AAl 52,838,765 51,024,070
JAPAN GOVERNMENT OF BDS.........ccocivvininnnnne 1.900 12/20/10 AAl 33,032,479 31,809,556
JAPAN GOVT BDS......cooiiirririnncsneee e, 1.800 12/20/10 AAl 49,127,957 46,885,382
JAPAN GOVT OF BDS........ccoeviviviiiciiniiiins 2.200 06/22/20 AAl 10,072,102 9,431,935
JAPAN GOVT OF CNV BDS........ccoovmieiriinricieienes 2.500 12/21/20 AAl 6,156,106 6,005,159
JAPAN GOVT OF CONV BDS 187 MAY ................ 3.300 06/20/06 AA2 12,695,318 11,914,199
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K MART CORP NT.....covrrrinininiiisccieesseenes 8.375 12/01/04 BAA3 29,323,969 29,400,000
K N ENERGY INCDEB........ccccouvminniiiirncinn 8.350 09/15/22 BAA2 25,000,000 25,854,500
K N ENERGY INC SRNTS.......cooeviviinnrniiinininns 6.650 03/01/05 BAA2 10,092,700 10,032,018
KFW INTERNATIONAL FINANCE........cocviine. 5.625 12/07/09 AAA 3,248,834 3,038,935
KFW INTERNATIONAL FINANCE INC................. 6.250 10/15/03 AAA 4,229,464 2,831,768
KFW INTL FIN INC GTD GLOBAL NT . 7.125 02/15/05 AAA 49,856,500 52,754,326
KIMBERLY CLARK TISSUE SER PRQOJ................. 9.500 07/15/08 AA3 2,107,000 2,358,302
KOHLS CORPDEB........cccoeviviiiiines 7.250 06/01/29 A3 24,657,250 24,669,483
LANDESBANK BAD-WURTTEM........ccccovurinrunne. 6.000 03/23/05 AAA 6,643,350 7,082,180
LILLY ELI & CO...cvvviiiriciiiccsciie 7.125 06/01/25 AA3 28,254,710 30,238,969
LLOYDSTSB BK NTSCALL 09.......ccocovrevrinrrernee 5.625 07/15/49 AAl 10,804,250 9,681,210
LUCENT TECHNOLOGIESBDS...........ccoovueiriinne 6.450 03/15/29 BA1 47,274,000 28,000,000
LUCENT TECHNOLOGIESINC NTS.. . 6.900 07/15/01 BA1 7,900,674 7,895,213
MALLINCKRODT GROUP INC NT......ccccovururinnn 6.500 11/15/07 BAA2 9,911,700 9,871,900
MERCH & CO INC BDSUSD1000..........cocovvueuernnne 6.750 09/19/05 AAA 5,201,500 5,171,550
MERCK & COINC GLOBAL NT.....cccovvviririrrrienne 5.250 07/01/06 AAA 19,919,400 19,725,600
MEXICO (UNITED MEX STATES) BDS................ 8.375 01/14/11 BAA3 1,416,165 1,439,749
MEXICO GOVERNMENT OF BDS..........cccocovueuenee 8.125 12/30/19 BAA3 1,172,972 1,183,438
MEXICO UNITED MEXICAN STSBDS 9.875 02/01/10 BAA3 1,631,250 1,646,475
MEXICO UTD MEXICAN STSBDS....... . 9.875 01/15/07 BAA3 1,103,960 1,213,575
MEXICO UTD MEXICAN STSVAL RTS............... 0.000 06/30/03 BAA3 97,953 144,666
MEXICO(UNITED MEX STS)BDS-A'........cccouue. 6.250 12/31/19 BAA3 4,905,613 5,194,126
MEXICO(UNITED MEXICAN STATES).........cc..... 11.375 09/15/16 BAA3 6,127,714 6,465,881
MEXICO(UNITED MEXICAN STATES).........c....... 11.500 05/15/26 BAA3 1,834,664 1,959,975
MEXICO(UNT MEX ST)GTD BDS 'B'........cccccuvunue. 6.250 12/31/19 BAA3 3,785,447 3,804,469
MINISTRY OF FIN RUSSIA BDS..........cccovniniinee 10.000 06/26/07 BA2 2,298,940 2,658,835
MOBIL CORP 1996-A........ccoorvrririnisisiniesnieseseins 6.970 07/02/17 AAA 36,234,342 37,680,454
MOBIL CORP PIT CTF 95-B6........cocervriniiricnin 6.150 07/02/08 AAA 20,000,000 20,328,800
MOBIL CORP TR PASSTHRU TR 97-C.................. 6.690 01/02/18 AAA 39,091,417 38,664,539
MORGAN GRENFELL INVT TRu....ccoovviiiiciiininne 0.000 NA NA 16,902,810 17,559,128
MOROCCO KINGDOM OF BDS... . 5.094 01/01/09 BA1 383,446 64,627
MOROCCO LOAN......ceviiii s 7.750 01/01/09 BA1l 3,708,992 4,078,872
NEW ZEALAND BDS........ccccooviviicirieieceieien 7.000 07/15/09 AAA 23,842,438 20,489,224
NOBLE AFFILIATESINC SRNT.....ccccovviiiriiinan 7.250 10/15/23 BAA2 24,698,250 23,766,000
NORFOLK SOUTHERN CORP NTS.........cccecvvrunnn 7.350 05/15/07 BAA1L 10,992,410 11,393,257
NORWAY (KINGDOM) BDS NOK10000................. 5.750 11/30/04 AAA 15,932,978 12,197,648
NORWEST FINL INC.....ccoviririinnsnee e 6.375 09/15/02 AA2 4,897,000 5,084,089
NORWEST FINL INC NTS.. . 7.200 04/01/04 AA2 9,946,200 10,402,100
NORWEST FINL INC SR NT.....covetririrnrniricieine, 6.375 07/16/02 AA2 1,960,160 2,030,296
NSM STL INC DEL IMSM 144A DEBS................... 12.750 02/01/09 NA 7,866,083 786,608
NSTARNT ..ot 8.000 02/15/10 A2 36,836,027 38,875,237
ONTARIO PROV CDA BD......ccoovuviicrriiiiiiniciis 6.000 02/21/06 AA3 36,869,450 36,972,382
PACIFIC BELL ..ottt 6.625 10/15/34 AA3 24,130,750 21,757,664
PACIFIC GAS & ELEC CO 1ST MTG........cccoeuvunnee 7.250 03/01/26 B3 24,079,500 20,250,000
PACIFIC GAS & ELEC CO 1ST MTG.. . 7.250 08/01/26 B3 37,408,600 32,400,000
PACIFIC GAS & ELEC SRNT 144A.........ccovvrunne. 7.375 11/01/05 CAA2 998,350 725,000
PANAMA REPBDS.........coeivniniincnniinns 9.375 04/01/29 BA1 98,000 103,125
PANAMA REP OF BDS.........cccooviiminiiiiniinieiins 4.500 07/17/14 BA1l 1,884,860 2,393,010
PARKER HANNIFIN CORP NTS.......ccooveniinriine. 7.300 05/15/11 A2 19,447,350 19,607,835
PARKER-HANNIFIN MTN # 00005...........cocovueuune. 6.550 07/15/18 A2 29,897,775 27,914,985
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PERU REPNTSREGS.........ccoovirreiieieiins 4.000 03/07/17 BA3 3,038,100 3,319,390
PERU REPVARRT NTS......ccocooviiininiicnes 4.500 03/07/17 BA3 2,338,125 2,406,250
PFIZER INC BDS.......cooerreriencce s 0.800 03/18/08 AAA 12,236,781 12,107,929
PRIZER INC NT...coiiiiiiiisiinns 5.625 02/01/06 AAA 29,991,000 30,116,407
PHILIPPINES REP BD.......cccoeviiicirisiiieieinincinns 9.875 01/15/19 BA1 4,614,000 4,728,510
PHILIPPINESREP BDS..........cccoivnniiiicncis 9.500 10/21/24 BA1 378,650 460,184
POLAND (GOVT OF) BDS........cccocovunmninininiiineinnns 3.750 10/27/24 BAA1 322,500 359,000
POLAND GOVERNMENT OF BDS..........ccccosuvinnns 8.500 02/12/06 NA 10,696,796 10,735,320
POLAND(GOVT OF)(RSTA-RG)......cccunniniiiriinninns 4.250 10/27/24 BAAL 593,013 613,007
POLAND(REPUBLIC OF) BDS........cccosvinininiiinns 6.000 10/27/14 BAA1 687,750 692,125
PPG INDSINC NT..cocvoiiicirinineeessessese e 7.050 08/15/09 A2 23,277,488 23,952,490
PPG INDSINC NT..ccviiiiiriiiiisssessc s 7.400 08/15/19 A2 19,120,000 19,489,612
PPG INDUSTRIESINC NTS... . 6.875 02/15/12 A2 10,992,630 10,387,740
RAYTHEON COBDS........ccooiiiiniiics 5.700 11/01/03 BAA3 13,532,400 14,053,667
RAYTHEON CONTS......coeeeeiiceeeseeieiins 6.550 03/15/10 BAA3 6,995,800 6,537,578
REFCO STRIP SR-A PRIN PMT/2030..........ccccuee. 0.000 01/15/30 AGY 38,018,987 44,387,500
RESOLUTION FDG CORP FED STRIPS................. 0.000 10/15/19 AGY 136,049,042 157,030,000
ROHM & HAAS CO NT....ocvviiviiiciss 6.950 07/15/04 A3 27,243,704 28,553,059
RUSSIA FEDN BDS........cocoeviiicienincssieie s 12.750 06/24/28 B3 1,930,548 3,307,187
RUSSIA GOVT OF BDS . 8.250 03/31/10 B3 4,385,726 3,256,310
RUSSIAN FED MINISTRY FIN BDS.........cccoovvunne 8.750 07/24/05 B3 1,816,091 2,445,950
RUSSIAN FEDERATION BDS.........ccocvvniiinicinnnen. 5.000 03/31/30 AAA 4,739,964 4,943,895
RUSSIAN FEDERATION USD1000.........cccccvurueunne 8.250 03/31/10 AAA 1,523,054 1,813,740
RUSSIAN FEDERATIONS STEP 144A................... 5.000 03/31/30 B3 920,230 2,723,417
RUSSIAN FEDN US$ BD 144A.........ccocovvvinicnnnns 5.000 03/31/30 B3 2,036,349 6,503,257
SCOTT PAPER CO SERIAL PROJBD...........cc....... 9.500 07/15/08 AA3 4,864,860 5,400,977
SEARSCRACCT MSTRTR99-3A......ccvveriinn 6.450 11/15/09 AAA 2,970,663 3,093,630
SERVICE CORP INTL NT..ooociiiviiiiiiniieieisns 6.875 10/01/07 B1 5,118,250 4,100,000
SERVICE CORPINTL NT..oooriiiiiceeieieeees 7.200 06/01/06 B1 9,014,360 7,740,000
SERVICE CORP INTL NTS.....cccoviriiiineiinicnns 6.000 12/15/05 B1 5,979,420 4,950,000
SONAT INC NT.....coevevnee . 7.625 07/15/11 BAA2 37,745,820 38,199,448
SONY CORPNTS 6.125 03/04/03 AA3 29,972,189 30,909,723
SOUTHWEST AIRLS CO 95-A CL A-3.......cccevvvueee 7.220 07/01/13 Al 13,251,287 13,535,086
SOUTHWEST AIRLSCO 96-A CL Al.......cceoeuniuuee 7.670 01/02/14 Al 5,798,553 6,095,149
SOUTHWEST AIRLS CO PIT CTF.....cocuiiviiirinns 6.260 09/24/12 Al 26,093,279 25,493,207
SPAIN (GOVT OF) BDS........cccoviviiciiisieiies 3.250 01/31/05 AA2 10,832,837 9,864,873
SPAIN (GOVT OF) BDS.......ccocvieininininiinieinieinns 4.000 01/31/10 AA2 14,284,753 12,319,926
SPAIN (GOVT OF) BDS.. 4.500 07/30/04 AA2 51,802,682 41,420,760
SPAIN (GOVT OF) BDS.......cocvieiiiniiniciininiieieinins 6.000 01/31/08 AA2 25,203,920 23,845,721
SPAIN GOVT BDS.......cooiiirriiissinsiins 6.000 01/31/29 AA2 29,140,942 25,625,566
SPAIN KINGDOM BDS........cocovviniinieininieieinns 6.150 01/31/13 AA2 5,826,815 4,097,412
7.900 02/28/02 AA2 3,418,211 2,962,102
5.700 11/15/03 BAAL 25,252,148 26,507,230
5.000 01/15/04 AAA 10,329,457 9,817,419
5.000 01/28/09 AAA 6,726,752 5,929,782
6.750 05/05/14 AAA 6,690,972 4,889,084
5.500 04/12/02 AAA 2,831,050 2,318,921
6.000 02/09/05 AAA 5,718,071 4,318,821
SWEDEN KINGDOM OF BDS.........ccoeovunieieiniiennns 6.500 05/05/08 AAA 14,653,876 12,894,040
SWEDEN KINGDOM OF BDS.........ccoevniniiiiiinnias 8.000 08/15/07 AAl 5,772,984 5,161,500
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TANGARA PASSTHRU CTFOL 144A...........cccou. 8.900 01/03/08 NA 25,000,000 27,701,000
TARGET CORP NT.....ooouiiiiriiiiiisssiiiins 6.350 01/15/11 A2 15,963,520 15,776,392
TEXACO CAPINCDEBS.........coooviviieieieiniiennnns 8.375 07/15/22 Al 25,731,680 27,500,054
TEXACO CAPINC SHELF 23........cccouviiiiiiiiiinne 7.750 02/15/33 Al 10,000,000 10,163,513
TEXASINSTRSINC SR NT....cocoveiieieneieine 7.000 08/15/04 A2 24,619,750 25,748,707
TIME WARNER ENTMT COLP SR NT.. . 9.625 05/01/02 BAA1L 31,096,342 30,896,795
TIMEWARNER INCBNDS.........ccoovmnirininieieinnns 6.625 05/15/29 BAA1 47,266,250 44,584,202
TIMEWARNER INC DEB.........cooeviviniinieiiiiins 8.110 08/15/06 BAA1L 15,130,632 15,978,018
TIMEWARNER INC DEB.........cooeniniinieinninnins 9.125 01/15/13 BAA1 12,921,468 13,325,034
TOYOTA MTRCR CORPBDS...........coevrciriiiinn 7.000 06/11/07 AAl 8,454,056 8,317,120
TREUHANDANSTALT BDS.....ccovveeiriecieienees 7.750 10/01/02 AAA 1 -
TURKEY (REPUBLIC OF) BDS........ccccoovriciiininnns 11.875 01/15/30 B1 2,784,375 2,809,620
TURKEY REP OF BDS . 11.750 06/15/10 B1 1,561,500 1,587,690
U STREAS STRIP GENERIC TINT.....cccovnicrrinnn 0.000 05/15/15 usT 5,209,650 6,575,850
U STREAS STRIP GENERIC TINT.....coccvvrierrinnen 0.000 05/15/18 usT 109,692,360 177,669,100
U STREASSTRIP GENERIC TINT.....cccovvircirinnan 0.000 08/15/18 usT 113,043,227 182,289,300
U STREASURY BILL...ooorrieiiiiccisecee 0.000 12/06/01 usT 226,066 226,066
U STREASURY BONDS.........ccccoviiiiiiiiniins 6.000 02/15/26 usT 211,165,479 210,041,382
U STREASURY BONDS..........ccocovvvnininininineeiinns 6.500 11/15/26 usT 15,436,425 15,788,306
U STREASURY BONDS.... 6.625 02/15/27 usT 24,134,119 23,751,149
U STREASURY BONDS..........ccocovvimninininiineininns 6.875 08/15/25 usT 7,801,719 7,859,250
U STREASURY BONDS...........coovinniiiniiiiniins 7.250 05/15/16 usT 28,979,875 28,036,374
U STREASURY BONDS..........ccoovvvmninininininininns 7.500 11/15/16 usT 33,051,866 34,976,099
U STREASURY BONDS..........cccoviiininiiiiinns 8.000 11/15/21 usT 68,522,938 69,810,833
U STREASURY BONDS..........ccoovvmrninriininineininns 12.500 08/15/14 usT 6,568,501 6,560,586
U STREASURY NOTES........coeovviiiiiniicninns 5.000 02/15/11 usT 35,071,094 33,960,849
U STREASURY NOTES........coeiiiiicinieinieinns 5.375 06/30/03 usT 122,625,000 122,484,000
U STREASURY NOTES........coeovvviiciiiiininns 5.500 03/31/03 usT 24,940,186 25,526,501
U STREASURY NOTES.......ccoeviviincnieinineeeinns 5.500 05/15/09 usT 108,689,301 115,011,181
U STREASURY NOTES........ccoeovviiiininiiininns 5.625 05/15/08 usT 3,627,136 3,939,052
U STREASURY NOTES. . 5.750 08/15/03 usT 178,662,834 178,841,865
U STREASURY NOTES........cccovviiiniiiiininns 5.875 11/15/04 usT 36,339,844 36,198,049
U STREASURY NOTES........coeviiirceieniiecninns 6.500 05/31/02 usT 18,337,500 18,421,019
U STREASURY NOTES........coeovviiiieiiiiininns 6.500 02/15/10 usT 8,816,576 8,646,747
U STREASURY NOTES........coeiviviiicnnineeninns 6.625 05/15/07 usT 99,708,113 107,367,996
U STREASURY NOTES........coeovviiiiiiiniininns 6.875 05/15/06 usT 76,527,825 80,881,502
U STREASURY NOTES........coeiiiiiieinieinineeninns 7.000 07/15/06 usT 20,585,659 20,439,852
U STREASURY NOTES. . 7.500 02/15/05 usT 94,575,766 99,784,564
U STREASURY NOTES........coeiviiirenininineeninns 7.875 11/15/04 usT 115,022,659 119,915,633
U STREASURY NTS.....c.coiiiirnines 6.250 02/15/07 usT 10,813,281 10,549,700
U SWEST COMMUNICATIONSINC........ccccvvnve. 6.875 09/15/33 A2 54,461,000 47,434,568
UFJHOLDINGS CONV BDS 144A........cocovuvirnnne 0.000 08/01/14 NA 1,678,737 1,664,368
UK TREASURY 6.750 11/26/04 AAA 29,558,334 26,275,355
UK TREASURY 7.250 12/07/07 AAA 12,665,865 11,944,425
UK TREASURY 7.500 12/07/06 AAA 11,404,320 10,766,027
UK TREASURY 8.000 12/07/15 AAA 1,337,245 1,205,002
UK TREASURY ... 8.500 12/07/05 AAA 4,288,902 3,835,286
UK TREASURY ..o, 8.500 07/16/07 AAA 5,394,240 5,109,627
UK TREASURY STK.....covirrciiinceniseeieieinns 6.000 12/07/28 AAA 2,139,155 2,102,296
UKRAINE (REP OF BDS).......cccovnniniiiiiniciciiienes 11.000 03/15/07 AAA 942,598 979,797
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UNILEVER CAP CORP.........ccceetririncinieiinieinieinns 6.750 11/01/03 Al 55,659,550 56,970,646
UNION OIL CO CALIF NT..ccvviiiiiriiieieiicniis 6.375 02/01/04 BAA1L 5,230,610 5,599,993
UNION OIL OF CALIF......cooieiireseeeineieiens 7.200 05/15/05 BAA1 19,885,274 20,645,215
UNITED STATES TREASURY BONDS.................. 6.250 05/15/30 usT 4,368,750 4,243,760
UNITED STATES TREASURY NOTES................... 4.625 02/28/03 usT 19,452,565 19,464,162
UNITED STATES TREASURY NOTES.. 5.125 12/31/02 usT 30,103,418 30,424,800
UNITED STATES TREASURY NOTES 5.750 11/15/05 usT 72,735,156 72,083,199
UNITED STATES TREASURY NOTES................... 6.625 05/31/02 usT 2,037,804 2,059,607
USAIRINCEQUIPTRCTF 1987 A......ccevrerrerne 10.750 01/15/10 BA2 1,978,135 2,230,820
USAIRINCEQUIPTR CTF 1987 B.......ccccovuvrucnnee 10.750 01/15/10 BA2 1,978,135 2,230,820
USAIRINCEQUIPTRCTF 1987 C......ccoevvvrrcrnne 10.750 01/15/10 BA2 1,245,935 1,405,089
USAIRINCEQUIPTR CTF 1987 D......cccoeuvvurunne. 10.750 01/15/10 BA2 1,245,935 1,405,089
USAIRINCEQUIPTR CTF 1987 E. 10.750 01/15/10 BA2 1,865,489 2,103,785
USAIRINCEQUIPTR CTF 1987 F 10.750 01/15/10 BA2 1,967,041 2,218,309
USAIRINCEQUIPTR CTF 1988.........cccovururunrnne 10.900 01/01/09 BA2 2,006,207 2,173,606
USAIRINCEQUIPTRCTF 1988 E..........occeurunnee. 10.900 01/01/09 BA2 2,006,207 2,173,606
USAIRINCEQUIPTRCTF 1988 G......ccoeveurrrrnee 10.900 01/01/08 B1 1,799,002 1,998,205
USAIRINCEQUIPTR CTF 1988 H......cccoeurvurunnne. 10.900 01/01/08 BA2 1,799,002 1,998,205
USAIRINCEQUIPTRCTF 1988 I......covererernnne. 10.900 01/01/08 BA2 1,799,002 1,998,205
USAIRINCEQUIPTR CTF 1988 J.. . 10.900 01/01/08 BA2 1,799,002 1,998,205
USAIRINCEQUIPTRCTF 1988 K......cccevvurrerrnee 10.900 01/01/08 BA2 1,799,002 1,998,205
USAIRINCEQUIPTRCTF 1988 L.....ccccccvururirnee 10.900 01/01/08 BA2 1,799,002 1,998,205
USGOVT GTD SHIPFIN BD PASHA...........cccuuae. 7.125 12/15/27 NA 69,442,000 73,022,430
USTREASBD STRIPPRIN PMT......ccocviiiiiine. 0.000 08/15/27 usT 44,142,750 47,848,500
USTREASURY BDS.......cccooiircieenisieieiinns 6.125 08/15/29 usT 9,762,500 10,374,400
USTREASURY INFLATION INDEX NT.......ccceunue 3.375 01/15/07 usT 11,136,375 11,300,089
USTREASURY INFLATION INDEX NT.......ccc..u. 3.875 01/15/09 usT 37,317,592 38,006,480
VENEZUELA (REP OF) CNV BDS.........ccccoeviniene 4.750 12/18/07 B2 739,148 775,353
VENEZUELA (REPUBLIC OF)US$1000................. 6.750 03/31/20 B2 1,913,770 1,893,750
VENEZUELA REPBDS.........cocovviviiiiiiiniinnns 13.625 08/15/18 B2 635,080 945,750
VENEZUELA REP CNV BDS . 9.250 09/15/27 B2 3,020,681 3,127,906
VENEZUELA(REP OF) SERA'......ccoviieiiiinininne 5.688 03/31/07 B2 703,920 717,848
VENEZUELA(REPUBLIC OF) NTS'A'.......ccceviveue 5.125 03/31/20 B2 2,156,250 2,143,897
VERIZON GLOBAL FGD NT 144A........ccccouvininnne 7.250 12/01/10 Al 30,901,200 30,469,601
WAL MART STORESINC NT.....cooevivrnrririnieinnn 6.875 08/10/09 AA2 59,020,041 62,071,808
WELLSFARGO & CONEW NT....cccovvviriciririnens 6.625 07/15/04 AA2 1,998,900 2,063,999
WESTPAC BANKING CORP.........ccovvrerririnrierinen. 0.875 09/22/03 AA3 5,631,639 4,875,722
WORLDCOM INC GA NEW NT... . 7.500 05/15/11 A3 15,649,104 15,371,527
WORLDCOM INC GA NTS.....covirriininieininininns 6.400 08/15/05 A3 23,188,384 23,998,557
WORLDCOM INC GA SRNTS......ccooviriiiriciines 7.550 04/01/04 A3 10,560,500 10,246,951
ZENECA WILMINGTON INCA GTD NT.....cccouuuee 6.300 06/15/03 AA2 36,684,275 38,338,169
ZENECA WILMINGTON INC GTD DEB................ 7.000 11/15/23 AA2 39,443,387 42,080,936

TOTAL BONDS ...ttt 13,215,477,021 13,399,255,713
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201 NORTH TRYON LLC CL A NTS.....cooiiiiininnscssieeies 6.669 02/29/08 15,000,000 15,171,600
401 NORTH TRYON LLC CL A NT..ortiiiicieineene i 7.221 09/28/07 22,650,000 23,629,613
AARROWCAST INC SECD NTS......cooiiiirniinseeens 10.260 01/0v/12 10,851,762 12,133,681
AARROWCAST INC SR SUB NTS......ccoviirnieneeeieieis 12.000 09/01/07 5,549,530 6,380,849
ADVANCED SEPARATION & PROGRESS.. 12.000 09/01/07 1,000,187 1,000,187
AETNA INC NT ..ot 7.125 08/15/06 15,000,000 15,603,150
AIRPORT CORP NT...ocoiiiiininiiiinisi s 7.520 11/18/13 8,554,616 8,823,402
AK IV PROPERTIES SR SECD NT.....cooeoeieiiiicininiiiseie i 7.750 12/01/06 1,910,560 1,978,480
ALBANY NY INDL DEV AGY REV......cccoevviiiiiicicsnciins 6.813 10/01/15 25,853,285 25,640,771
ALCOA ALUMINIO SED EXPNT 96-1......ccoeuvivirieriiinninssenieinnns 7.500 12/16/08 28,329,411 28,869,936
ALLIANT ENERGY RESINC GTD NT....ccoovivrriiiinciciicis 7.375 11/09/09 10,000,000 10,143,700
AMERICAN AIRLS 01-1 CL A1 144A. 6.977 05/23/21 10,000,000 10,439,300
AMERICAN AIRLS01-1 CL B 144A........coiviiiciiiices 7.377 05/23/19 4,000,000 4,208,720
AMERICAN PUB ENERGY AGY .....ccoeirnniiinninnnsssienneeanens 7.810 06/01/10 6,000,000 6,687,300
AMERICAN PUB ENERGY AGY .....cooeiininiiiinniiseiniins 7.830 06/01/11 6,000,000 6,717,540
AMERICAN PUB ENERGY AGY NEB.......c.ccoocovirniicciein, 7.810 12/01/10 6,000,000 6,698,580
AMERICAN PUB ENERGY AGY NEB.........ccocooviiiiiiiiiciciinn, 7.830 12/01/11 6,000,000 6,725,100
AMERICAN PUB ENERGY AGY NEB.......c.ccoocovireninrciein, 7.850 06/01/12 6,000,000 6,741,240
AMERICAN PUB ENERGY AGY NEB... 7.850 12/07/12 6,000,000 6,741,840
AMERICAN STORESPPTYSINC NT.....coviiririiinieiesneieins 12.950 12/01/04 3,599,022 4,037,167
AMERICAN TV & APPLIANCE OF MAD.......cccoeiviniiiniciiiiinns 8.650 05/10/09 4,456,798 4,808,662
AMERICAN TV & APPLIANCE SECD........ccccovviveiniiiicieiieninns 9.875 05/30/05 2,354,202 2,378,168
APC OPERATING PARTNERSHIP LP.......cccoocviiniiiciicciin, 8.000 12/31/31 1 1
AQUA FINL FDG L POO-1 CL A....ovriiiiniiseeeie et 8.950 06/15/10 13,093,491 13,887,350
AQUA FINL FDG L P0O0-1 CL B....c.coovciriviicicisisiicsisnieeins 9.540 06/15/10 7,050,341 8,202,931
ARIZONA FUELING FACILSSERA.......coriirceneeinns 9.230 03/13/17 25,511,061 29,620,135
ARIZONA FUELING FACS CORPC.......ccccovviririninicnciniies 8.460 03/13/17 3,641,197 4,034,082
ARIZONA FUELING FACSSER B........ccovveiriicinnse i 7.750 03/13/17 3,755,280 3,988,182
BAKER HUGHES INC NET LSE FIN.....ccoouniininiiciciee 8.036 09/28/15 13,005,040 13,931,259
BANDO MCGLOCKLIN CAP CORP PROM. 9.050 11/07/06 3,666,667 3,894,404
BANDO MCGLOCKLIN PART #5......ccooviininiiinsinisesssnniennns 8.260 12/31/09 2,976,035 3,134,390
BANDO MCGLOCKLIN SBIC........cccovmmrniiicisineseeeeiiis 7.190 12/31/09 5,731,951 5,819,363
BANDO MCGLOCKLIN SBIC........ccccoiirniiicnneeins 8.080 12/31/09 1,066,801 1,098,837
BANDO MCGLOCKLIN SBIC........cccovmmririinnesineseeseiis 8.950 12/31/09 1,586,714 1,681,821
BANDO MCGLOCKLIN SBICLP#3.......cccoevniiniiininiciinininns 7.820 12/31/09 908,167 935,176
BANDO MCGLOCKLIN SBLC.......ceovirirrieiiiciesinsssiesseiis 6.980 06/01/13 8,000,000 7,928,000
BANDO MCGLOCKLIN SBLCLN PT #6.. 6.400 12/31/09 4,990,365 4,915,260
BANK AMERN MTG 99-1 CL A-24........ccoovmniiiicnieninneeieiinns 6.500 03/25/29 15,000,000 15,831,150
BANK OF AMERMTG SEC 99-2 A3.......cccovviiiininiicecns 6.500 04/25/29 16,800,000 18,280,248
BANKERS TR CO.....ovriririiininiic s 9.606 01/25/13 16,998 17,284
BAYCARE AURORA LLC SR NT...cccoiiriiiiicniesss 9.870 05/19/10 20,000,000 23,788,000
BEAR STEARNS COML 99-CLF1 A-3......cccoiiviiiriniresieienne 7.000 05/20/30 24,998,654 26,272,085
BELL ATLANTIC CORP SECD NT Q2......ccceviviiinnininicisininiciins 8.530 01/05/06 11,559,858 13,665,370
BLISS COMMUNICATIONS................ 9.600 08/20/09 8,400,819 9,230,904
BRANDON DEVEL ASSOC SECD NT......cccoemniniiininiineninins 7.870 01/01/16 4,129,125 4,349,331
BRENTWOOD INVESTORS THOMASVILL.....ccovetrrierriricrnee 9.350 10/05/06 412,145 425,993
BRENTWOOD INVTS NT GRAND PRAIR.......cccoviriiiriciiiinns 9.350 11/05/06 604,044 624,346
BRENTWOOD INVTS SECD NT WACO.......ccoovieierriininininns 9.350 11/05/06 721,196 745,436
BROOKLYN NAVY YD COGENERATION.......ccoecvuvrcirinirinienne 7.420 10/01/20 11,558,600 11,191,730
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BSMT VERNON LP SR NT KMART.....cccoiiiiniiiiciniiinne 7.650 12/01/06 1,103,840 1,143,391
BURLINGTON NORTHN SANTA FERY ..o 7.908 01/15/20 18,000,000 19,660,680
BUTLER-BATES ASSOCIATESLP.......cccoviniiiiiiininciininns 11.125 10/10/06 566,808 651,506
CASSVILLE ASSOCIATESLP.......oooiviicrcnsee s 11.125 10/10/06 567,607 652,430
CATALYST OLD RIVER LEASE SERB.... 12.010 11/01/10 20,000,000 25,708,200
CE GENERATION LLC SR SECD BDS........ccoovimrinirnieinienninens 7.416 12/15/18 23,956,250 23,419,151
CERRO NEGRO FINL LTD BD 144A........cccoeviviiiiincieis 7.330 12/01/09 26,370,000 26,526,110
CHAPEL VALLEY HOUSING Il LLC.....cooveiirrtircirecieieines 8.291 09/15/17 3,150,000 3,211,677
CHASE MTG FIN CORP 1993H A-6........ccoevvririiirriiisiciins 6.500 07/25/09 8,225,000 8,332,090
CHICAGO SKIL ASSOCIATES NT....oooveiiiersieniesneieseiess 9.250 02/10/10 1,477,537 1,682,900
CHICAGO SKIL ASSOCIATES NT....ocoviviiiiininisieiies 9.250 02/10/10 3,966,358 4,517,642
CIRCUITDIST ILL LP1ST MTG 9.000 11/30/15 8,800,040 10,079,830
CIRCUIT DISTRKY LP1ST MTG.....ccccoviviinniienssieieans 9.000 06/01/15 14,497,946 16,529,688
CIRCUIT DISTRMASSLP 1ST MTG......oociireieieeineeninne 9.000 11/30/15 8,053,440 9,222,719
CITIBANK NA SER 1988 WI-A.......ccoeuviviiiiniiinsiinins 9.448 12/25/03 101,867 106,752
CITICORPMTG SECS94-12 CL A-3......coovireeiieeienneseiennns 6.000 10/25/09 9,239,000 9,128,224
CLARKSON (CHARLESA) SECD NT....cooovviviicisiinisieeenines 8.750 11/30/01 165,651 167,512
CNL FDG 00-A CL A-2 T44A.........oreierereeese s 8.044 04/25/17 21,000,000 24,090,990
COLUMBIA UNIV MTN #TR 00015.... 7.190 10/17/16 13,500,000 14,418,540
COLUMBIA UNIV TRNY MTN #00013.........ccovmrrriirnrnrernnieenns 6.830 12/15/20 15,000,000 15,525,750
CONNECTICUT BANK & TRTERM NT.....ccovviririicniiiininns 14.750 09/19/05 9,030,918 10,696,219
CONNECTICUT NATL BANK CSX TR#8.......cccoevvrrrcrriririninnnn. 9.570 06/15/03 550,908 580,162
CONNECTICUT NATL BANK CXSTRHT ..o 9.570 06/15/03 883,842 930,774
CONNECTICUT NATL BD SERB NTS......ccovireiinieienieninns 9.570 01/01/04 214,670 227,892
CONNECTICUT NATL BK COND SALE.......ccovminrciriiriine 9.070 03/27/09 6,592,944 7,473,233
CONNECTICUT NATL BK COND SALE.......ccouvmmrriniriinciennen, 9.370 01/02/10 6,489,448 7,510,173
CONNECTICUT NATL BK CSX #11.....cccvviiiiiiecisinecins 9.570 06/15/07 1,044,289 1,188,265
CONNECTICUT NATL BK CSX TR#L.....cvviiicieneieeinns 9.570 06/15/03 1,782,411 1,897,565
CONNECTICUT NATL BK CSX TR#10......covcrriiicieinicines 9.570 06/15/07 998,885 1,135,652
CONNECTICUT NATL BK CSX TR #2 9.570 01/01/04 745,546 791,464
CONNECTICUT NATL BK CSX TR #3 9.570 06/15/03 906,528 965,706
CONNECTICUT NATL BK CSX TR#4....covviicieriieeieeeinns 9.570 01/01/04 291,739 306,787
CONNECTICUT NATL BK CSX TR#5.....ccviiciiiiciiis 9.570 01/01/04 551,759 585,741
CONNECTICUT NATL BK CSX TR#7...ocvviiicieriincieeeinns 9.570 06/15/03 410,924 432,321
CONNECTICUT NATL BK CSX TR#9.....ccvvviciiisiiciicine 9.570 06/15/03 479,277 508,609
CONNECTICUT NATL BK DEFENDER..........cocovvmnniricrnirininans 10.000 06/15/06 1,108,460 1,217,000
CONNECTICUT NATL BK DEVELOPER.. 10.000 06/15/08 1,413,025 1,596,534
CONNECTICUT NATL BK ENDURANCE........ccovmririrnieienes 10.000 06/15/08 1,307,972 1,467,452
CONNECTICUT NATL BK EXPLORER.........ccccoevniiciririniiinne 10.000 06/15/08 1,160,250 1,304,561
CONNECTICUT NATL BK EXPRESS.........cccooveeriincieinineinns 10.000 06/15/08 1,293,002 1,450,657
CONNECTICUT NATL BK FREEDOM........ccccoeviviinininiinicinnens 10.000 06/15/08 1,308,329 1,467,841
CONNECTICUT NATL BK INDEPEND........ccccovvimerrienieininiaes 10.000 06/15/06 1,125,880 1,236,114
CONNECTICUT NATL BK INNOVATOR......ccocvviriiniriiniins 10.000 06/15/08 1,445,933 1,633,716
CONNECTICUT NATL BK LIBERATOR... 10.000 06/15/08 1,402,201 1,584,305
CONNECTICUT NATL BK MARINER.........cccovrrininiiiiies 10.000 06/15/06 1,040,066 1,140,151
CONNECTICUT NATL BK NON-REC NT.....cccoovrrrrrirrieirinennns 12.000 06/13/09 11,776,878 14,381,216
CONNECTICUT NATL BK NOTE......ccccoviiiiiiiscseiis 8.740 06/29/12 14,827,753 16,407,650
CONNECTICUT NATL BK PATRIOT......ccovveriirinieinieeieninenns 10.000 06/15/08 1,391,460 1,572,169
CONNECTICUT NATL BK SABINES4-1.......ccccovvvriririiiciniiiiinne 13.950 07/02/04 11,993,861 13,790,661
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CONNECTICUT NATL BK SECD NT....ccoeoviiiiiiiiniieiineniiins 10.300 06/14/09 10,595,101 11,867,574
CONNECTICUT NATL BK SER A #14........coveerrireieiriieeieienns 9.990 09/29/07 4,248,263 4,801,174
CONNECTICUT NATL BK SERA 13......ccviiiriiiccniicnis 9.990 09/29/07 3,965,045 4,458,098
CONNECTICUT NATL BK SERA NT...oveiicriieeecenes 10.250 01/03/11 5,126,987 5,602,990
CONNECTICUT NATL BK SERB NTS 9.570 01/01/04 1,224,401 1,292,842
CONNECTICUT NATL BK TRAGMT C.....coevvvirirrinieiseieienns 8.625 07/30/02 399,137 399,345
CONNECTICUT NATL BK TRAGMT D.....coovvviicrriiiiciiiciiins 8.625 08/05/02 395,035 396,366
CONNECTICUT NATL BK TRANSN A.....cooviriieetneeieinns 10.250 01/03/04 338,927 362,920
CONNECTICUT NATL BK TRANSN A.....cooviiriiieinins 10.250 01/03/11 6,195,829 7,307,361
CONNECTICUT NATL BK VOYAGER......ccccoiieieiiieiniciein 10.000 06/15/06 1,035,788 1,135,462
CONSOLIDATED PAPERS INC.......cooviiiiiiiines 6.820 10/31/07 24,000,000 23,960,640
CONTINENTAL AIRLINESPASSTHRU... 6.545 08/02/20 4,679,696 4,634,256
CONTINENTAL AIRLS 1998-3 CL Al....cccvuviiiisiiiiiersisinicieienns 6.820 05/01/18 8,731,589 8,841,345
CONTINENTAL AIRLS 97-4 CL 4A.......cooeiiiereeteseseines 6.900 01/02/18 22,936,761 23,376,917
CONTINENTAL ILL NATL BK&TR 13.....ctiiiiiciciiiciies 8.500 01/19/03 224,196 225,474
CONTINENTAL ILL NATL BK&TRRR2......coovrvrierririeirinieiinnns 8.500 01/19/03 109,668 110,295
CONVENIENCE STORE INV.....ccoiiiiiiiiiiiii s 7.630 12/15/11 4,059,720 4,907,715
CONVENIENCE STORE INV ... 8.700 07/28/10 4,542,788 5,523,576
CONVENIENCE STORE INV INC 98, 11.680 12/15/11 14,198,884 17,166,025
CONVENIENCE STORE INV INC SECD.......ccoevnirniriiircininnnes 12.000 01/01/07 5,997,801 6,799,947
CONVENIENCE STORE INVTS NT....coviiiiiiniinenises 12.200 12/15/11 5,451,345 6,633,197
CSX TRANSPNC TR#6 SER B NOTE.......ccoooeiiiccences 9.570 01/01/04 113,638 119,500
CVSLEASED-BACK COML MTG 01-A......ccooviiiiiinicines 7.350 01/15/23 25,354,379 25,757,767
DALLASFT WORTH PARTNERSPA........cccooreireeieinns 7.750 12/01/06 1,858,322 1,924,385
DANA CORP NT ...t 6.500 03/01/09 9,200,000 8,937,248
DANA CR CORPMTN TR 00002 144A.........ccceeiirinrnrerninisinienns 8.375 08/15/07 15,000,000 16,210,950
DANBURY BLDGS TR CL A-2 144A.........ccviiiiriiiieieieans 8.373 06/01/06 15,000,000 16,125,300
DEAN HEALTH SYSTEMS SR SECD NT.....coovvvvnieriisicieieiienees 9.120 12/16/14 20,000,000 22,311,000
DIVERSIFIED REIT 00 1 A2 144A.......cccoiiiiiiinissneis 6.971 03/03/12 10,000,000 10,567,500
DIVERSIFIED REIT 2000 1 B 144A. 6.971 03/03/12 7,000,000 7,244,370
DIVERSIFIED REIT 2000 1 C 144A.........cccooiiiiiniicisicniinns 6.971 03/03/12 3,000,000 3,034,590
DIVERSIFIED REIT 99-1 C144A.........ccovvirrieeseese e 6.780 03/18/11 3,000,000 3,003,930
DIVERSIFIED REIT 99-1 CL A-2.....ccooiiiiiiiiriineisseinnns 6.780 03/18/11 18,007,200 18,842,014
DIVERSIFIED REIT 99-1 CL B....coovirieiiicciceeees 6.780 03/18/11 8,000,000 8,193,120
DLIMTG ACCEP CORP 94-3 CL A-T...ccereiviviiicissiiseie 6.500 04/25/24 5,913,000 6,379,122
DONNE CORP SER B NT WALGREEN..........ccoevminininieiiennns 13.375 03/01/03 1,157,353 1,246,782
DR LEASE TR SER 96 P-6.................... 7.840 12/31/18 13,755,638 14,911,112
EDISON MISSION ENERGY FDG 144A.........cccovnrmrnirinicinienns 7.330 09/15/08 14,000,000 14,240,240
EDISON MISSION ENERGY SR NT......ccccoviiniiiiniceieins 9.875 04/15/11 11,000,000 12,709,510
EQUITABLE LIFE ASSURANCE NTS.......coviiirnninienieeienenns 7.700 12/01/15 15,500,000 16,073,500
FEDERAL EXPRESSTR 98-1 CTF 1B......cccccooiiicniiiiiiciciienns 6.845 01/15/19 31,214,276 31,488,650
FFCA SECD LENDING CORP SECD.........cccoviviniirernininisinieinsienans 7.850 05/15/26 22,510,000 25,475,242
FHLMC GROUP #WO-0065..........ccccoemrririniiiiiissssneninns 7.210 08/15/09 11,091,227 11,991,724
FHLMC MULTICL MYG P/C 1354D... 7.500 05/15/09 2,000,000 2,077,120
FIRST NATL BK BOSTON 86-M NB3L1..........cccoeniviniircrririininns 8.950 01/02/04 1,324,206 1,365,164
FIRST NATL BK BOSTON 86-O NG30.........cocovrruriirnrersininieresnnnes 8.950 01/02/04 1,280,228 1,319,723
FIRST NATL BK BOSTON 86N NG32...........ccovvmririiireriiiiininns 8.950 01/02/04 1,324,400 1,365,271
FIRST NATL BK COMM SER A NT....ceviiiiiriiieennceeeenns 10.510 11/01/05 6,445,320 7,276,702
FIRST SECBK (CVS) UT A2 144A.......cocoiiiniinis 9.350 01/10/23 15,000,000 18,319,050
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FIRST SECURITY BK UTAH 32-90-9.........ccovvminiinniicicinns 9.680 02/28/03 366,128 378,606
FIRST SECURITY BK UTAH 32-9010........cccccovvmrnrriniieiernisennnns 9.730 03/20/04 3,247,652 3,430,917
FIRST SECURITY BK UTAH 32-9012..........cccoovmnrniiciniiiiinnns 9.730 04/30/05 589,640 642,271
FIRST SECURITY BK UTAH 32-9012........c.cccovvvereririinreiniennns 10.230 04/30/05 5,283,172 5,813,655
FIRST SECURITY BK UTAH 32-91-1. 9.420 04/05/06 1,383,736 1,521,639
FIRST SECURITY BK UTAH 32-91-2........ccooviririreeniecines 9.420 04/05/06 1,383,736 1,521,625
FIRST SECURITY BK UTAH 32-91-3........cccovrinicinicnins 9.730 06/27/06 4,607,760 5,096,874
FIRST SECURITY BK UTAH 32-92-2.........ccoovvmircenieecienns 8.650 08/27/07 13,270,773 14,379,148
FIRST UNION RESIDENTIAL 98-B.......cccccouovviriniiiiiicciinens 6.750 08/01/25 10,000,000 9,670,000
FIRST UNION/PREFCO V L.P......ccovriririiciriincncccce 10.010 08/31/10 10,433,818 11,778,841
FLORIDA GAS TRANSMISSION SERB.........coeviviciiiniciiiiiniins 9.750 04/01/08 13,580,000 14,888,433
FLORIDA WINDSTORM 144A 97 A... 6.850 08/25/07 29,000,000 29,317,260
FMC CORRP.......oiiiriiiii s 6.850 02/21/19 17,994,103 17,487,929
FMC CORP MTN # TR 00005........ccceommrminininiriiiineeeieiesesesesnsnens 7.000 05/15/08 5,000,000 5,031,150
FMR CORP SR DEB.........cccouviiiii s 7.710 05/01/13 25,000,000 26,478,000
FMR CORP SRDEB SERB.......cccoiiiiirrrccsiins 8.000 02/01/08 6,363,636 6,783,954
FMR CORP SRDEB SER B DTD......ccceceviviiiiiciinnsicciiinas 7.000 12/01/10 10,000,000 10,246,900
FMR CORP SRDEB SER C......ccoviiiiiirrcce i 8.200 02/01/08 10,000,000 10,722,800
FNMA GTD REMIC PIT CTF 92-64J.... 7.500 05/25/07 3,000,000 3,116,460
FORD MTR CO DEL SECD NTS144A.........cccooviiirniniienieiennns 9.220 12/30/03 7,845,509 7,821,737
FORSY TH ASSOCIATESLTD PTNSHP.......ccccoeiiiiicniicins 11.125 07/10/06 715,466 818,121
FPL ENERGY CAITHNESSFDG 144A........cccoovirerreneieieeiins 7.645 12/31/18 35,223,465 33,391,493
GATX RAIL CORP SER 2000 1 PASS........cocviviiiiinineiine 8.100 01/13/20 10,000,000 10,747,800
GE CAPMTG SVCS98-7 CL AB......oovrcreiriiccenceie s 6.750 02/25/28 10,000,000 9,747,000
GE CAPMTG SVCSCTF 96-5 CL AS......cccciviiiciicices 6.750 03/25/11 5,000,000 4,888,650
GE CAPITAL MTG 97-6 CL A-13......cooiiciseeeins 7.500 07/25/27 5,798,799 5,951,656
GENERAC CORP MASTER NT....cooiiiiiiiicnssss 7.875 09/30/03 1,500,000 1,512,165
GENERAL AMERN TRANSN CORP SER........cccocouvmimiininininininen. 9.180 03/11/11 18,789,174 20,674,104
GENERAL ELEC MTG SECS G8703..........ccoovieiririiicreriiisans 8.830 08/01/02 51,533 52,513
GENL AM TRAN/SEQUA CAP CORP. 10.430 03/27/09 9,504,508 10,447,260
GNMA  POOL #0011609..........covuririiriniriniisiiissssssesesiiens 8.500 04/15/05 4,343,349 4,504,314
GREEN BAY PACKAGING TERM NT....ccoviririieeieiceieninns 6.250 11/01/08 12,267,754 12,457,904
HARRISTRUST & SVGSBK EQ TR V... 9.960 08/01/06 3,876,458 4,275,461
HARRISTRUST & SVGSEQ TR U....cooiiriiiiiciciiccciesiinns 9.260 03/01/04 2,108,036 2,220,963
HAZEL HURST ASSOCIATESLP......cccoeviiiriiiciinicce 11.125 10/10/06 632,744 727,302
HD REAL ESTATEFDG SRNTS144A.......ccovineeriecieins 5.950 10/15/08 20,000,000 19,531,400
HEMPSTEAD-WALLER ASSOCIATESLP... 11.125 10/10/06 589,988 678,156
HOUSING HORIZONS LE CLAIRE..........ccovimiinnieeeeieis 6.893 11/15/16 2,909,219 2,806,145
HOUSING HORIZONS MAIN LAKE.......ccccosniiiininiincinininns 6.893 11/15/16 2,651,723 2,557,746
HOUSING HORIZONS NEW GLARUS..........ccooinnneincreienans 6.893 11/15/16 612,160 590,465
HYDRITE CHEMICAL SERA SR NT....coocviiirnnicss 6.710 03/15/04 2,625,000 2,650,489
IEC FDG CORP SR SECD BD......ccccovviririeinininiicciesssssesieseinns 9.320 12/30/07 35,000,000 36,615,950
INDIANTOWN COGENERATIOL P....cooovcviiciiiciciiicicccins 9.260 12/15/10 13,703,220 14,980,771
INDIANTOWN COGENERATION MTG.... 9.770 12/15/20 18,503,000 21,252,916
INTERNATIONAL TRUCK & ENGINE.........cccccovnrriiiciiiniin 9.950 06/15/11 19,000,000 21,763,360
IOWA FALLSPARTNERS NT K MART .......coeinicrnininiennieinns 7.750 12/01/06 1,446,122 1,497,532
JANESVILLE SCH APARTMENTSLLC......ccooviiiriiciciiin 8.291 10/15/17 2,091,744 2,132,407
JET EQUIPTR SRINT 95-B 144A........cooiirrreiiieeieteins 7.630 02/15/15 20,462,829 21,888,474
JOCKEY INTL INC SR NT..cocviiiiiciiiie s 7.970 08/01/03 7,500,000 7,633,125
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JOHNSON BANK SUB NT.....ccoiiiniiiiisss s 9.375 06/30/10 10,000,000 10,976,700
KENBEE MANAGEMENT ANKENY, [A......ccooiirnieienns 11.125 07/10/06 695,539 795,335
KENBEE MANAGEMENT DECORAH IA ..., 11.125 07/10/06 578,658 661,683
KENBEE MANAGEMENT OKAL SECD NT 12.750 04/10/04 401,615 445,010
KENBEE MANAGEMENT OKLA SECD NT.... 12.750 04/10/04 931,975 1,032,673
KENBEE MANAGEMENT OKLA SECD NT 12.750 10/10/05 515,988 599,677
KENBEE MANAGEMENT OKLA SECD NT.....cccccovvniciininininn. 13.000 12/01/03 351,881 386,781
KENBEE MANAGEMENT OKLA SECD NT.....ccocovvrcrrirenrinnnen. 13.000 12/10/03 239,154 262,874
KENBEE MANAGEMENT OKLA SECD NT.....cccocovviniciininininn. 13.000 02/10/04 969,691 1,071,741
KENBEE MANAGEMENT OKLA SECD NT.....ccocovvrerrirenrinnnn. 14.000 12/10/04 790,955 913,925
KENBEE MANAGEMENT SALIDO CO.......cccoeviniininininiciniiinns 11.125 07/10/06 716,616 819,436
KENBEE MANAGEMENT SEWARD NE 11.125 07/10/06 501,250 573,169
KENBEE MANAGEMENT-OKLA SECD NT....ccocoovieiiiniriciiienns 12.750 10/10/05 1,284,549 1,492,906
KENBEE MANAGEMENT-OKLA SECD NT....cccooovmeiriririninienns 13.000 01/10/04 1,310,725 1,444,706
KENBEE MANAGEMENT-OKLA SECD NT....ccocoovieivininiciiienns 13.625 04/10/04 286,092 320,618
KIDDER PEABODY ACCEP 94-C3 A-2.......ccenvviineieiniieenniennns 8.500 04/01/07 1,257,712 1,283,319
KMART CORP SECURED NOTE.......ccoecvniiiiniiiscesiens 12.625 05/01/05 8,127,665 8,498,856
KMSIITREALTY LPDEL SERB.....cvoiiciccnce s 8.160 07/05/11 10,745,964 11,574,585
KOHLS DEPT STORES GTD SR NT... 6.570 03/31/04 11,666,667 11,843,300
LAKE MARY DEV ASSOC SECD NT 7.870 01/01/16 4,104,022 4,322,889
LANG INVESTMENTS LTD....ccciiiiiiiinicsininesssssiieins 8.520 06/20/14 12,960,274 14,095,594
LEGG MASON CAPCORP TR OL CTLS.....ccoeveiiiniereireeneieinnnene 7.560 06/08/21 14,615,000 15,618,027
LEGG MASON MTG CAP 99-CTL-13......cccvviviicrininnnieieans 8.610 08/10/21 9,695,970 10,380,408
LIBERTY MUTUAL 144A.......oooiirneenneeeesssse s 8.200 05/04/07 27,000,000 29,061,720
LINDSAY ASSOCIATESLP.......ccoviiiiiiicnissse s 11.125 10/10/06 446,388 513,097
LOSANGELESCA IMPT 1915 144A........ccovrmrniineienienieieins 8.480 09/02/15 10,452,188 11,007,618
LOSANGELESCNTY CA SERD.....cccccvviiiriniicniee 6.920 06/30/07 15,000,000 15,708,000
LSPWR FDG CORP SR SECD SER A........ccovvriririineeteteeeens 7.190 06/30/10 20,208,300 19,436,949
LSPWR FDG CORP SR SECD SER A........cccoviiririiieiiniicns 8.080 12/30/16 14,500,000 14,043,830
LSPENERGY LTD SRSECD BD A..... 7.164 01/15/14 25,000,000 24,631,250
MANUFACTURESHANOVER TR CALIF......cccccoiiiiiicine, 10.670 09/01/09 6,395,775 7,301,225
MANY ASSOCIATESLP.......covrrrrircese s 11.125 07/10/06 698,221 798,401
MCCULLOCH ASSOCIATESL P.....cocociviiicnicccscccces 11.125 10/10/06 539,121 619,687
MEIJER FIN INC C-1 SR SECD NT.....covrrrriinninnicseie s 8.130 09/01/15 4,336,600 4,689,946
MEIJER FIN INC C-2 SR SECD NT....coeorrriiiiiicnsiisceseins 8.130 09/01/15 4,217,800 4,561,466
MEIJER FIN INC C-3 SR SECD NT.....coerrrriiinininsicsieieseens 8.130 09/01/15 5,153,500 5,573,407
MEIJER INC SENIORMTG NT SERB... 8.620 04/01/10 8,619,227 9,431,676
MERCANTILE SAFEDEP TRAILERS3IA........coeiireeeine 9.480 12/15/09 3,084,908 3,506,429
MERCANTILE SAFE DEP TRAILERS3IB.........ccocivviiciiiicines 9.480 02/14/09 2,587,340 2,905,040
MERCANTILE SAFE DEP TRAILERS3IC.........ccoeivvieiicicinn 9.480 12/15/09 1,218,144 1,384,312
MERCANTILE SAFE DEP TRAILERS3ID........ccocoevininciriiiiee 9.480 02/04/10 1,684,264 1,905,711
MERCANTILE SAFEDEP&TR SER AlL......coovivicreiceecines 9.400 07/02/04 1,961,118 2,095,886
MERCANTILE-SAFE SER& TR AMOCO........ccccouvimmiiiriniciiiiinns 8.810 06/14/09 1,718,655 1,933,573
MERIDIAN TR CO NON-REC SECD NT... 9.390 11/14/14 7,225,386 7,891,422
MERIDIAN TRUST CO EQ TR 30569..........ccccovvivinininisiniinicinns 12.500 12/31/03 1,820,482 2,014,400
MERIDIAN TRUST CO EQ TRNBOIRC.........cccovvvrimrririrrieieinne, 12.500 12/31/03 1,865,686 2,014,287
MERIDIAN TRUST CO SER A 89-2......cccoeviiiiiiiiiiccsiies 9.080 01/02/06 2,524,372 2,595,004
MERIDIAN TRUST CO TRAILER 32 B.......ccovviiereiecienieinns 9.850 01/29/08 6,194,560 6,938,961
MERIDIAN TRUST CO TRAILER 32-A.......cccoviiiicncciine 9.850 01/29/10 5,575,828 6,386,943

Sate of Wisconsin - 27 - Investment Board



PRIVATE PLACEMENTS

FIXED RETIREMENT TRUST FUND

REMAINING
COUPON MATURITY PRINICPAL
NAME RATE DATE BALANCE FAIR VALUE
MERIDIAN TRUST NON-REC SECD NT.....c.ccovvnnininniiiiinns 9.390 11/15/14 7,890,859 8,618,238
MERIDIAN TRUST SER A POLARIS.........ccoeiviiintnincieieninns 9.080 01/02/06 2,524,372 2,595,004
MERRILL LYNCH 01-A2 144A.......ccoooiiiiiinss s 6.504 02/03/16 16,000,000 16,419,040
METROPOLITAN LIFE CO SURPLUS..........cccooeviinrniinnieinininns 7.000 11/01/05 10,000,000 10,282,300
METROPOLITAN LIFE INSNT 144A 7.700 11/01/15 31,000,000 32,150,720
MIDWEST GENERATION CTF SERB......ccoeiiicreiecieeins 8.560 01/02/16 35,000,000 39,225,200
MONTAL ASSOCL PSER A SECD NT....cccovmmniiiniciiincciciins 9.375 06/01/07 4,794,139 5,216,119
MORGANBERRY CORP GTD MTG CL A......ccoeeviirierninienninns 7.802 03/31/19 18,712,796 19,834,628
MORRISFAMILY CORP 1SST MTG NT....ccccoovviriicrsiiniciinns 8.160 09/10/17 1,821,701 2,029,866
MORRISFAMILY CORP 1ST MTG NT....coceviririiiieieineeieienns 8.160 09/10/17 11,697,709 13,034,349
MORRISFAMILY CORPBLYTHEVILLE.......ccccccoviiiiriiininn 8.160 09/10/17 1,300,146 1,448,714
MORRISFAMILY CORPELK GRCA.... 8.160 09/10/17 2,628,415 2,928,764
MOTT (C SHARDING) SECD NT....ccccooviiiiniiinessssiins 8.750 02/28/02 261,591 265,766
MOULTRIE ASSOCIATESLP SECD NT....ooevvviricrriienieineeiciins 11.125 10/10/06 1,031,528 1,185,680
NATIONAL CAR RENT FING96-1 A-4.......cccvviicriininiiiiciins 7.350 10/20/03 11,650,000 12,046,916
NATIONAL GUARDIAN LIFE......cccoiriicniieeeeeese s 9.320 12/15/20 30,000,000 35,186,700
NATIONSBANC FDG 98-3 CL A-10.......ccevuviniiririinininieieininiens 6.500 07/25/28 15,000,000 14,405,100
NATIONSBANC MONTGOMERY 98-1........cccoovvmrnirinnnrcrniniiennnns 6.750 06/25/28 10,000,000 9,738,700
NATIONSBANK LSE 97-A CTF 144A.... 7.442 01/10/11 8,038,128 8,383,044
NATIONSLINK FDG CORP 99-LTLLI D.....cvvvvrrerricierricieinieieine 6.450 04/22/21 9,780,731 8,782,314
NATIONSLINK FDG CORP 99LTLL A2......ccoiririiciriiiieniins 6.867 10/22/12 30,000,000 31,614,300
NATIONWIDE MUT INSCO SURPLUS...........cooovmiirinrninieieienns 6.500 02/15/04 10,000,000 10,151,400
NELSON INDL STEAM SER B SR NT.....ccceovuviviiiiiniieeiiininas 8.650 03/30/08 30,000,000 32,650,500
NOMURA ASSET SECS 94-1 CL A-6......covvvrrriiiicieesenens 6.625 01/25/09 8,900,000 9,109,951
NORTHWEST AIRLS97-1 CTF CL 1A......cccoirriiccnccii 7.068 07/02/17 27,473,105 27,569,810
NORTHWEST AIRLS99-2 CL B.......cooovririiccieceie s 7.950 03/01/15 16,692,584 17,810,987
NORWEST ASSET 1997-2 CL A-O.....cccovvviviiiiiiiisscces 7.500 03/25/27 4,767,367 4,928,552
NORWEST ASSET SECS 97-17 A-10.....ccovvviiirinisnieeeieieienee 7.250 11/25/27 15,000,000 16,952,550
NORWEST ASSET SECS97-8 CL A-8.......ccccoviiiiiiiccicies 7.500 06/25/27 9,067,494 9,894,993
NORWEST ASSET SECS 98-11 CL AS... 6.500 05/25/13 10,717,400 10,320,106
NORWEST BK MN NA 2000-A L-16.......cccccvviiinniinininicieiiiienns 8.130 01/15/16 14,146,562 15,606,345
NRG SOUTH CENT GEN LLC SERA.......coviirreeeiis 8.962 03/15/16 19,050,000 20,549,616
OMI HUDSON TRANSUS GOVT GTD C......cooovrrvvirniririciciins 10.100 09/04/06 3,528,000 3,625,867
PDVSA FINLTD NT..ovieiiriinceessce s 7.400 08/15/16 15,000,000 15,834,900
PDVSA FINLTD NT.ooiiiiiiis s 9.750 02/15/10 15,000,000 15,825,000
PECOS-REEVES ASSOC LP.......coeviiriiiiecicieennce s 11.125 10/10/06 571,718 657,156
PEMEX FINLTD NT 7.330 05/15/12 13,500,000 14,542,740
PEMEX FINLTD NT 9.690 08/15/09 22,500,000 26,214,075
PERRY WM ASSOCIATESLLC.......cccoiiriiiiicnniicecnisninns 6.590 06/15/19 11,071,470 11,065,270
PETROZUATA FINBD SERA 144A.........coooiiieiernnennieneenns 7.630 04/01/09 20,000,000 20,245,000
PHH MTG SVCS CORP........cccoriiiiiiii s 6.900 02/18/28 20,403,168 20,153,637
PHOENIX HOME LIFE MUTUAL 144A.........coooiirrnnneieinns 6.950 12/01/06 29,270,000 29,861,547
PINMAR ASSOCIATESLP SER A NT....ccoiiiicniicces 9.375 06/01/07 1,361,610 1,481,472
PINOLE ASSOCIATESL PSERA....... 9.875 09/01/01 80,980 81,283
POTOMAC CAPINV SER B MTNI44A........ccovmrniniinieins 7.950 11/30/02 30,000,000 31,138,200
PREFCO IX LP CONN SECD NT....coooerieieiniieeisssessiesesssennens 8.970 0vo1/11 8,510,387 9,769,924
PREFCOV LPSER F SECD NT....ccciiiiiiiincsseeeis 10.550 08/31/10 5,000,000 5,858,550
PRUDENTIAL HOMEMTG 96-7 CL A4.......cocoovrviiiererrecieinnen, 6.750 06/25/11 16,180,486 16,321,742
PRUDENTIAL INSI44A.......coiiii s 8.100 07/15/15 10,000,000 10,815,100
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PRUDENTIAL INSURANCE........ccccoiiiicns s 7.650 07/01/07 15,000,000 15,751,650
QUAD/GRAPHICS 01-1 TRANCHE A......cooovviririciicicee 7.460 04/10/16 4,500,000 4,580,775
QUAD/GRAPHICS 01-1 TRANCHE C......ccuviviiicinincii 7.810 04/10/21 10,000,000 10,309,500
RAILCAR LEASING NT CL A-2 144A........cooeieeiereneeies 7.125 01/15/13 25,000,000 26,739,750
RECEIPTS ON CORP SER BLS2 144A... 6.295 01/15/18 22,837,716 22,348,760
RECREATION MTG (CENTURY VILL) 8.200 03/15/07 23,699,377 25,580,397
REINSURANCE GRP SRNTS 144A........cccoviiiininiinieeiis 7.250 04/01/06 8,000,000 8,289,040
RESIDENTIAL FDG 95-S11 CL A-16.....ccceviiieinrininieieiseeieieinns 7.500 09/25/25 8,781,858 8,821,112
RESIDENTIAL FDG 95-S4 CL A-4......cooiiviicniicccnis 8.000 04/25/10 4,522,431 4,652,677
RESIDENTIAL FDG 95-S7 CL A-8......cocoovriiieeineeeneeiens 7.750 05/25/10 6,403,593 6,574,185
RESIDENTIAL FDG 97-S3 CL A-12......cccvviiiriiiieicnieis 7.500 02/25/27 6,000,000 6,862,380
RESIDENTIAL FDG MTG 93-S9 A-6, 7.000 02/25/08 19,842,269 20,281,776
RESIDENTIAL FDG MTG 95518 CLAG........ccoevunirrciiiinieiieiinns 7.000 11/25/10 13,965,000 14,127,413
RESIDENTIAL FDG MTG 96-S10 M1L.......covviiiiciniiccieiccines 7.500 05/25/26 8,694,239 8,896,728
RESIDENTIAL FDG MTG 96-S15 M-1.......ccooviiiiniinrniiiniins 7.750 06/25/26 9,469,182 9,772,006
RESIDENTIAL FDG MTG 96-S2 CLAZ.........oooeviviiereriinicieiinanns 6.750 01/25/11 20,160,303 20,360,697
RESIDENTIAL FDG MTG 96-S20 M1L.......ccoevviicininiiniiiiiiens 7.750 09/25/26 8,520,864 8,673,132
RESIDENTIAL FDG MTG 96S5 CL A2.......covervivecreiriencieeeenaes 6.750 03/25/11 21,274,070 21,428,732
RESIDENTIAL FDG MTG 98-S24 M1 6.500 10/25/28 8,841,827 8,412,645
RESIDENTIAL FDG MTG SEC I INC.......covviircireciecie e 7.250 04/25/26 11,817,321 12,992,080
RESTRUCTURED ASSET CTFS 144A..........ccccoviiiiiiiiceins 6.625 05/15/98 13,795,076 13,407,021
RESTRUCTURED ASSET SECS.......coooviiicnenssse e 6.735 07/15/21 10,557,883 10,520,825
RITE-AID CORPORATION......cooiiiiiriiisssssi s 7.300 03/10/19 13,466,512 13,196,104
SCJOHNSON & SON SER B SR NT.....covvvriririiniineeiesseennes 7.890 12/15/04 13,333,600 13,875,211
SC JOHNSON & SONSINC SR NT....cctviiiiiriiniieessniis 8.010 12/15/07 20,000,000 21,183,600
SALOMON BROS 99-2 CL A-4......coovrririeiiriieeeiesseeeseins 6.500 02/25/29 15,000,000 14,186,400
SALTON SEA FDG CORP SR SER F.......coviiiiiiciciicisiinns 7.475 11/30/18 39,910,035 38,383,077
SCI SYSINC SRNT SER Ao 7.670 03/01/06 30,000,000 31,363,800
SEALED AIR CORP NEW NT 144A.......cccoiiniinnsneies 8.750 07/01/08 25,000,000 27,607,000
SECURITIZED ASSET INC 956 CLAA4.... 7.000 12/25/10 10,000,000 10,157,900
SECURITY HEALTH PLAN WISCONSIN......ccccoovmmirininiiiniciienns 7.270 04/28/19 9,209,137 9,228,568
SECURITY PACIFIC LEASING CTF......coieiiicircereeeieseies 8.950 06/12/04 1,536,293 1,558,154
SELKIRK COGEN FDG CORP 1ST MTG.......ccccovviniriciniiiciienes 8.650 12/26/07 19,202,157 20,424,759
SEQUA CAPITAL CORP SECD NT.....covviirirriieierssiseie s 10.800 03/15/08 12,734,960 14,491,239
SHAWMUT BK CONN NA SECD NT R-4......ccccvviiriiiiciciines 7.770 05/28/12 7,275,514 7,399,707
SHAWMUT BK CONN NA SECD NTS........ccoovmnniniereieenienns 7.770 05/28/12 2,932,425 2,977,673
SHAWMUT BK NA SECD NTSR-5.... 7.770 05/28/12 8,593,896 8,740,594
SHEBOYGAN MEMORIAL HOSPITAL.....coovetriecieneecieienies 8.680 10/01/01 150,876 151,744
SITHENINDEPENDENCE FDG CORP..........cccoevininiiriiiinieiins 9.000 12/30/13 10,000,000 10,432,900
SITHENINDEPENDENCE FDG GTD.....cccoviiviviciiciinisccisie s 8.500 06/30/07 30,000,000 31,809,900
SMALL BUSINESS ADMIN 89-20 B........ccccoeuviviiiinirinincieiiiinnns 9.850 02/01/09 581,129 583,791
SOCIETY NATL BK OHIO COMWLTHED........cocoetviricrniinrieienns 7.340 01/29/12 17,578,558 17,547,795
SOUTHERN ENERGY CTFSERA 144A........ccoovviiiiiinicinns 8.625 06/30/12 9,377,687 9,561,395
SOUTHERN ENERGY CTF SER B 144A... 9.125 06/30/17 8,945,278 9,383,060
SPRINGDALE PARTNERS SR SECD NT......cccoevinininininiiiniciin 7.750 12/01/06 1,289,174 1,335,004
STATE STREET BK & TR CONN CIRC.......ccocovvvrierririenieiniienns 10.070 07/10/11 17,834,727 20,904,083
STRUCTURED PROD 99-1 CL A.....cooiiiiiiiiscss 7.190 04/15/19 22,735,097 22,762,606
SWISS BK STAMFORD 144A SR NTS.......ccooeininineinneniein, 6.740 06/09/17 14,045,433 14,378,029
TEAM CLASSIC GOLF SVCNT 144A........cooiiniiccnes 7.150 12/01/10 13,242,233 13,926,459
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TENASKA WASH PARTNERSLP 144A........cccooinininciiiininns 6.790 09/23/11 8,500,000 8,359,325
TTX COPASSTHRU 144A........coooorririeirniece s 6.610 01/15/15 13,689,107 13,545,098
UNIFI INCNTS SERB.....oooiiiiiinrns s 6.500 02/01/08 30,000,000 29,459,400
UNITED AIRLINES 95-A2.......oooiiviircescsee s 9.560 10/19/18 30,000,000 35,564,100
UNITED STATESTR CONY LN CTF 12.050 12/31/03 2,865,135 2,813,362
USAWYSPASSTHRU 99-1 CL A....cocvrviiicce s 8.360 07/20/20 11,730,613 12,814,991
USAWYSPASSTHRU TRS 00-1 G.....ccoevviiiiiiisieieissniinns 8.110 02/20/17 19,382,273 21,766,874
USAWYSTRSSER 98-1 CL A.....orrriiiiicicecee et 6.850 07/30/19 26,700,676 26,206,980
USGEN NEW ENGLAND INC 144A........ccomiiinniiees 7.459 01/02/15 30,000,000 29,573,700
VEREX MBSFDG MTG PASSTHRU Ci.......cooovviriiininnieieiniennes 8.818 07/01/01 14,348 14,348
VERMONT YANKEE NUCLEAR PWR I....cocociiiniiiiiiiciin 6.480 11/01/09 13,850,000 13,455,691
VF CORPNT 8.500 10/01/10 25,000,000 26,345,250
WALMAD ASSOCIATESLP SECD NT....ccovviinicrriiinicisiciis 9.625 02/28/07 3,097,847 3,405,402
WALMART INC PUEBLO COLORADO.........ccoovmrrrrerrireninienns 7.030 09/01/18 13,264,517 13,613,374
WILIMINGTON TR CO 92-F N326US...........ccoevviininiiiiciniiinns 9.030 11/28/14 2,401,121 2,776,176
WILMINGTON TR AIRBUS A310-324.........cooovveieriinieinieeieinns 9.700 07/11/08 15,745,905 17,623,919
WILMINGTON TR CO 1989L #N36LUA.......ccovvirrririiniriiiiiiins 9.660 07/27/09 2,745,797 3,091,438
WILMINGTON TR CO 737-D N9S4UA ... 6.400 03/21/13 4,060,692 4,132,525
WILMINGTON TR CO 88M-A #N328UA... 10.760 03/27/03 2,175,166 2,325,644
WILMINGTON TR CO 88N-A #N329UA 10.760 03/27/03 2,170,493 2,320,387
WILMINGTON TR CO 89-1 N358UA.......ccooetiriiiiniiiias 9.660 06/28/09 2,500,350 2,817,444
WILMINGTON TR CO 89-JN359UA ... 9.660 06/28/09 2,500,350 2,817,444
WILMINGTON TR CO 89-K N360UA.........ccovvmrriniicriiisniis 9.660 07/27/09 2,745,797 3,091,438
WILMINGTON TR CO 92-B N322US.........cccovvirmrnirinnieieinienens 9.030 11/29/14 2,401,121 2,776,248
WILMINGTON TR CO 92-C N323US.........ccoovivininriisiiniciniieieinins 9.030 11/28/14 2,401,121 2,776,176
WILMINGTON TR CO 92-D N324US.........ccccovvrimrniirnieininienens 9.030 11/29/14 2,401,121 2,776,248
WILMINGTON TR CO 92-E N325US..........ccoomriniinicisiicciias 9.030 11/29/14 2,401,121 2,776,272
WILMINGTON TR CO 92A N321US.........coevviiirnrniineeiesesseenns 9.030 1127114 2,401,121 2,776,080
WILMINGTON TR CO 99-1 SER A.....covciviiiiiiinecsie 7.700 07/15/11 27,827,400 29,259,120
WILMINGTON TR CO 99-1 SER B.. 7.700 07/15/11 9,467,400 9,954,498
WILMINGTON TR CO 99-1 SER C......crvcviviiiiiiiensniies 9.430 07/15/11 1,425,200 1,678,458
WILMINGTON TR CO CTFINT DELTA.....coooirrrereieciieiis 10.330 06/15/04 1,090,190 1,159,003
WILMINGTON TR CO DEL EQ TR 517.....ccoiiiiiiiiicicieiiins 12.375 01/28/03 978,590 1,041,670
WILMINGTON TR CODEL EQTR518.......cooveiieciiieceieienns 12.375 01/28/03 1,035,990 1,100,429
WILMINGTON TR CO DEL EQ TR519.......cccmiiiviiciiiniiciiiinns 12.300 02/19/03 1,254,604 1,336,479
WILMINGTON TR CO DEL EQ TR 520.......ccooevinirrnrnirininieiiinenns 12.300 02/19/03 1,254,604 1,336,479
WILMINGTON TR CO DEL SER B-2 10.211 01/01/09 494,072 554,522
WILMINGTON TR CO DEL SER B-3 10.211 01/01/09 295,422 331,664
WILMINGTON TR CO DEL SER B-4........ccoevviiiirisiiciniiiniins 10.211 01/01/09 427,790 480,271
WILMINGTON TR CO DEL SER B-5.......ccooeviiiicinisinnieineinns 10.211 01/01/09 665,886 747,477
WILMINGTON TR CO DEL SER B-6.......cccoevuniiinirisiiciniiiiniins 10.211 01/01/09 2,831,425 3,182,295
WILMINGTON TR CO DEL SER B-7......coovtiiinniniinnieinieinns 10.211 01/01/09 872,996 984,826
WILMINGTON TR CO DELTA 88-13......cccoviriirineiiiiinieiniens 10.330 06/15/04 1,090,190 1,159,003
WILMINGTON TR CO DELTA SERA... 10.330 06/15/04 3,274,552 3,481,177
WILMINGTON TR CO LN 88L N327UA 10.760 03/27/03 2,175,166 2,325,644
WILMINGTON TR CO LN CTF N330UA.......ccoirririrereeiinne 10.760 03/27/03 2,170,493 2,320,387
WILMINGTON TR CO LN CTF N331UA.......ccvirrieiciniie 10.760 03/27/03 2,170,493 2,320,387
WILMINGTON TR CO SR SECD NT....coooverrrincieinieeieieeeines 8.690 03/01/16 28,327,453 31,294,753
WILMINGTON TRUST 737-B N952UA.........ccccvviiiiiiniians 6.400 03/21/13 4,060,692 4,132,525

Sate of Wisconsin - 30 - Investment Board



PRIVATE PLACEMENTS

FIXED RETIREMENT TRUST FUND

REMAINING
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NAME RATE DATE BALANCE FAIR VALUE
WILMINGTON TRUST 737-C N953UA ..o 6.400 03/23/13 4,061,083 4,132,924
WILMINGTON TRUST CODEL SERBL........cccoeviiiiiiiciien 10.211 01/01/09 954,118 1,071,561
WINN-DIXIE 99-1 CL A-1 144A......cocniiiriieeiecceee s 7.803 09/01/17 31,811,523 33,306,664
WISCONSIN HSG & ECON DEV AUTH........cccooiiiiiiiiiiee 7.646 04/01/02 878,457 885,898
WISCONSIN MICHIGAN INV NTS....coiiiriirnrsssssessnee 6.480 04/01/08 10,000,000 9,928,300
TOTAL PRIVATE PLACEMENTS ... 3,551,766,109 3,757,794,140
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T4TAC INC...oiic 480,000 0.00000 0 0
3COM CORP COM......ouriririrrniniiiinisisssssssssssss s 1,240,322 0.00019 18,431,998 5,891,529
AARROWCAST WTSTO PURCHASE.........cccooiicis 1,562 0.00000 1 1
ABBOTT LABS COM......coiiiiiiiinni s 275,800 0.00043 12,693,692 13,238,400
ABC-NACOINC 1,180,336 0.00004 14,313,812 1,227,549
ABERCROMBIE & FITCHCOCL A....ccooiiiiiiies 247,969 0.00036 6,573,377 11,039,580
ABITIBI-CONSOLIDATED CORP.........cccoeviririiriniciinesiec 233,700 0.00006 1,815,711 1,786,321
ABN AMRO HLDGS NV EURO.56..........ccoccuriiiiniiicnncns 321,599 0.00020 7,075,930 6,041,576
ACCOR EURS.......coiiiii et 45,600 0.00006 1,975,688 1,924,457
ACOM CO YBQ.....oieieeiririsiisieie it 13,200 0.00004 1,106,421 1,165,266
ACT MFG INC COM.....ciiiiiiiiii s 387,310 0.00014 5,690,241 4,237,171
ACTIVE POWER INC.. 177,731 0.00010 3,734,098 2,964,553
ACXIOM CORP COM......cooviriiriiiiinsi s 200,058 0.00009 5,754,323 2,618,759
ADAPTEC INC COM......coiiiiiiiiiii s 2,088,596 0.00067 19,313,469 20,760,644
ADC TELECOMMUNICATIONS INC.......ccoiriiiiiinnice 131,960 0.00003 1,527,234 870,936
ADE CORP MASS COM.......coeiiiiiniiiiisn s 829,036 0.00051 12,004,479 15,751,684
ADOBE SYSINC DEL COM......ccoiiiriiiiniinisessseis 32,980 0.00005 1,694,330 1,550,060
ADVANCED ENERGY INDSINC........cccocoiviiiiiiciiiiinns 432,126 0.00058 7,175,099 17,833,840
ADVANCED FIBER COMMUNICATIONS... 416,115 0.00028 7,184,066 8,738,415
ADVANCED LTG TECHNOLOGIESINC.........cccoovvviniiiniiinnees 804,710 0.00012 5,142,320 3,540,724
ADVANCED MICRO DEVICESINC COM.........ccoeiniiiiniciins 79,480 0.00007 1,856,273 2,296,972
ADVANCED SEP AND PROC SYSPFD.......ccccoevnnniiiiininee, 7,000 0.00011 7,000,000 3,500,000
ADVANCED SEPARATION & PROCESS..........ccccoeiiiinniniiiinns 10,117 0.00000 1,440,491 5
ADVANCED SWITCHING COMMNSINC.......ccoiiiiiinicnnnn 460,132 0.00004 2,417,468 1,334,383
ADVANCED TISSUE SCIENCES INC.......cccooooiiriiiiiiiicce 9,584,289 0.00156 52,717,369 47,921,445
ADVANTEST Y50.....cciiiiiiiiiner s 83,800 0.00023 5,107,242 7,182,665
AEGON NV EUROD.12.......ccooiiiiiiiiii s 2,174,195 0.00199 70,676,520 61,202,394
AEHR TEST SYS COM.....ccoeiiiiiiiiiiii e 917,862 0.00013 6,570,337 4,084,486
AEROFLEX INC.....cciiiiiii s 320,092 0.00011 3,042,313 3,360,966
AES CORP COM.... 73,560 0.00010 3,767,047 3,166,758
AETNA INC COM NEW......cooiiiiiiici s 95,120 0.00008 2,925,329 2,462,657
AFFILIATED COMPUTER SVCSINC.......ccccoeiiiiccie 120,033 0.00028 5,871,415 8,631,573
AFLAC INC COM.....ociiiiiiiiiiini s 108,620 0.00011 3,585,207 3,420,444
AGILE SOFTWARE CORP DEL COM......ccccoeoiiiiiiiisieninnns 240,069 0.00013 5,387,497 4,081,173
AGILENT TECHNOLOGIESINC.........cccocvriininiincce 63,160 0.00007 2,943,806 2,052,700
AHOLD (KON) NV EURO.Z5........covrererererreeee e 1,193,655 0.00121 36,155,434 37,390,288
AIFUL CORP JPYS0............ 39,450 0.00012 3,824,826 3,558,471
AIR PRODS & CHEMSINC COM.......ccooiniiiiiiiieciicininnes 38,780 0.00006 1,581,367 1,774,185
AIRGASINC.. ... 656,187 0.00025 9,461,514 7,808,625
AIXTRON ORD NPV.....cooviiiiiiiiii s 76,000 0.00007 5,054,656 2,181,180
AK STL HLDG CORP COM......ccoiiiiiniirinisnssss s 959,236 0.00039 16,304,691 12,028,819
AKZONOBEL NV EURZ........ccciiiiiiics 1,132,836 0.00156 44,339,718 47,952,947
ALASKA AIR GROUP INC.......ccooiiiiiirircs s 240,069 0.00023 7,764,490 6,937,994
ALBERTA ENERGY CO COM STK NPV.. 45,750 0.00006 1,348,209 1,884,143
ALBERTO CULVER CO CL B COM.......cceoeiiriiriniieinis 7,880 0.00001 329,041 331,275
ALBERTSONSINC COM......cccvuviiiiiiiiiinieccss s 122,920 0.00012 3,765,061 3,686,371
ALCAN INC.....coci s 44,080 0.00006 1,740,482 1,852,242
ALCATEL EUR2 SER'A'.......cciiiiiies 637,616 0.00043 26,010,187 13,333,201
ALCOA INC COM....ootiiiiiiiiii s 147,980 0.00019 5,711,643 5,830,412
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ALLEGHANY CORP DEL......ccoosiiiiininiicis i 4,800 0.00003 995,813 974,400
ALLEGHENY ENERGY INC COM.......ccouvinininininininiiiiines 24,200 0.00004 1,182,484 1,167,650
ALLEGHENY TECHNOLOGIESINC COM........ccceevirriniirinicne 11,020 0.00001 188,423 199,352
ALLEN TELECOM INC COM.......couviiiiiiiririiiiinniens 3,933,923 0.00192 50,060,360 59,008,845
ALLERGAN INC COM 18,200 0.00005 1,568,431 1,529,346
ALLIANCE SEMICONDUCTOR CORP.........ccceoeriiiiiininiinenns 1,377,910 0.00054 12,124,221 16,562,478
ALLIANT ENERGY CORP COM.......ccomiviririinninss s 6,400 0.00001 202,510 186,560
ALLIANZ AG NPV REGD VINKULIERT......ccoivviiiininiiicen 6,700 0.00006 2,509,120 1,955,498
ALLIED DOMECQ GBPO.25..........ccooiiiiiiricinise s 5,642,800 0.00114 28,691,196 35,176,470
ALLIED IRISH BKS EURO.32.......ccconriiiiiiiiics 343,963 0.00012 3,839,451 3,843,828
ALLIED WASTE INDSINC NEW COM.......ccconiiniiiniiisicsins 34,620 0.00002 559,281 646,702
ALLSTATE CORP COM.. 264,320 0.00038 9,339,867 11,627,437
ALLTEL CORPu....cctiiiiicci s 75,220 0.00015 4,431,813 4,607,977
ALPHARMA INC CL A COM....cooiiiiiiriiiieisnnas 320,091 0.00028 7,050,546 8,722,480
ALTERA CORP COM......coeciriiiiiiiis s 105,880 0.00010 2,849,490 3,070,520
AMADEUS GLOBAL TRAVEL DIST.....ccccoovviiniiiiiininiiins 1,040,299 0.00020 9,456,976 6,297,128
AMB PPTYS CORP COM.......coooiiiiiiiiinniini s 24,000 0.00002 584,439 618,240
AMBAC FINANCIAL GROUP INC.......cccovviviriviiniriinininiines 341,793 0.00065 12,704,200 19,892,353
AMERADA HESS CORP COM.. 21,900 0.00006 1,745,670 1,769,520
AMEREN CORP........cooviririrtrinnnrsn s 34,020 0.00005 1,394,878 1,452,654
AMERICA MOVIL SADECYV SPONS........ccooiiiiniiciiins 290,782 0.00020 2,049,731 6,065,713
AMERICAN ELEC PWR INC COM.......ccooviiiiiiinninnes 95,840 0.00014 4,493,984 4,424,932
AMERICAN EXPRESS CO COM.......cocviininiiiininicnenniins 502,836 0.00063 25,655,901 19,510,037
AMERICAN FINL GROUP INC OHIO.........cccovvriririniiiiniiirisiiins 160,044 0.00016 4,423,039 4,801,320
AMERICAN GEN CORP COM.......cccoiiiiriinnininnssenniies 143,460 0.00022 6,056,959 6,663,717
AMERICAN GREETINGS CORPCL A.......cccvviiiiccrcie 8,720 0.00000 91,621 95,920
AMERICAN HOME PRODS CORP COM.........ccoeiinieiinninicnns 186,380 0.00036 11,290,983 10,949,825
AMERICAN INTL GROUP INC COM........cccovririiiiiriisininens 1,336,707 0.00369 82,548,271 113,633,462
AMERICAN PWR CONVERSION CORRP..........ccocsviririininiiiiis 366,917 0.00019 4,812,863 5,778,943
AMERICAN SKIING CO COM 2,415,089 0.00006 29,064,134 1,738,864
AMERICAN SOFTWARE INC 400,114 0.00002 4,349,477 680,194
AMERICAN STD COSINC DEL.......ccooeiiiiiiiiines 360,102 0.00070 17,344,621 21,642,130
AMERICAN SUPERCONDUCTOR CORRP.........cccoviiriiiiiiiis 1,048,299 0.00088 15,430,863 27,046,114
AMERICREDIT CORP COM.......cocciiiiiiincccssnes 120,034 0.00020 5,730,529 6,235,766
AMERISOURCE HEALTH CORP CL A.......cooriiiiiicc 120,034 0.00022 5,195,171 6,643,882
AMGEN INC......cooiiiiiiiii s 144,100 0.00028 9,006,224 8,743,988
AMOY PROPERTIESHK $1.. 1,336,500 0.00005 1,436,094 1,533,568
AMR CORP DEL COM......ccccouviiiiiiiiiiiic s 80,020 0.00009 2,644,157 2,891,123
AMSOUTH BANCORPORATION COM.......cccovminiiiniisniniine 87,120 0.00005 1,427,101 1,610,849
AMVESCAP ORD25P........cccociviiiiiiiiicccrs 522,000 0.00029 6,754,903 9,066,639
ANADARKO PETE CORP COM.......ccooeiiiiiiniissneise s 48,060 0.00008 3,139,146 2,590,915
ANADIGICSINC......ccoiiirii s 108,031 0.00008 2,351,174 2,484,713
ANALOG DEVICESINC COM......c.coeiiiiiinniseisie s 53,700 0.00008 2,642,956 2,322,525
ANDREW CORP COM........cccceceununne 11,220 0.00001 219,501 207,009
ANHEUSER BUSCH COSINC COM........cccceiviiiirinns 124,040 0.00017 5,293,117 5,110,448
ANICOM INC COM....cooiiiiiiriiiiinis s 3,239,416 0.00000 18,872,897 421
ANTEC CORP COM.....ccciiiiniiini s 1,217,957 0.00049 11,000,012 15,102,667
ANTIGENICS INC DEL COM.......cooovuiiiiiiiiininnnnes 366,506 0.00024 6,140,968 7,238,493
AOL TIMEWARNER INC COM.......cconiinriininc s 1,437,804 0.00248 48,688,548 76,203,612
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AON CORP COM.....coiiiiiiiiiisiii s 60,220 0.00007 2,081,845 2,107,700
APACHE CORP COM......cccooiviiiriiiiie s 17,340 0.00003 1,157,454 880,005
APOGENT TECHNOLOGIESINC COM.......cociiriiiceiins 272,077 0.00022 5,830,092 6,693,094
APOLLO GROUPINC CL A....oviiiiiiiiscnns 240,069 0.00033 4,358,717 10,190,929
APPFIN VI MARITIUSLTD LIQUID.. 94,000,000 0.00005 19,198,560 1,410,000
APPLE COMPUTER INC.......cccitiiiiiirins 48,180 0.00004 985,095 1,120,185
APPLERA CORP-APPLIED BIOSY STEM.........ccoocviiiiiiniicine 45,200 0.00004 2,279,314 1,209,100
APPLIED GRAPHICS TECHNOLOGIES..........cccoeoeiiiiiiiiiiniine 1,125,763 0.00004 21,009,903 1,350,916
APPLIED MATLSINC COM.....ccooiiiiiincic s 664,428 0.00106 26,989,426 32,623,415
APPLIED MICRO CIRCUITS CORP CD.......ccocovrririiiriniiiiiniinns 521,578 0.00029 9,821,663 8,971,142
ARCHER DANIELS MIDLAND CO COM......ccccosiiininiiniccinns 100,991 0.00004 1,332,697 1,317,933
ARM HOLDINGS ORD GBP0.0005.. 300,000 0.00004 1,357,097 1,132,855
ARROW ELECTRSINC COM......ccoiiiiiiiiniirsns s 8,000 0.00001 193,178 194,320
ARTESYN TECHNOLOGIES INC COM.......ccoviiiiiiiiiniiieenns 835,440 0.00035 11,667,736 10,777,176
ARTISAN COMPONENTSINC......ccooiiiiiir s 2,181,985 0.00072 15,881,914 22,256,247
ARVINMERITOR INC COM.......cccoviiiiiiiinicncnnnes 80,023 0.00004 1,159,381 1,339,585
ASAHI KASEI CORP JPY50.......coooiiiiiiiins s 1,052,000 0.00014 5,778,670 4,419,884
ASATSU-DK INC Y50......cciiriiiiiciiiinsssns 23,400 0.00002 501,217 474,679
ASHLAND INC 17,600 0.00002 685,110 705,760
ASIA PULP & PAPER COLTD SPON......cccoeiinriiicceicnes 2,417,100 0.00001 17,673,625 290,052
ASML HLDG NV EURO.0Z.........coeooiiiiiiniinncs 644,358 0.00047 12,762,038 14,450,652
ASML HOLDING N.V...ccooiiiiiiiiissnes 132,036 0.00010 1,926,665 2,937,801
ASPECT COMMUNICTIONS INC COM......cccoeiiririiicsiiciiae 80,023 0.00002 1,610,801 559,361
ASSA ABLOY SEKL1 SERB......cciviiiiiiiccre 208,900 0.00010 3,365,482 3,003,367
ASSICURAZIONI GENERALI EURL.......cccooiiiiiiiiicciis 192,600 0.00019 6,786,946 5,816,178
ASSOCIATED BRITISH FOODS ORD.......cccoviiiiniiiniiiiniiienns 1,575,950 0.00033 8,757,013 10,223,219
ASSURANCES GENERALES DE FRANCE..........cccoiiiiiiiiiie 104,730 0.00019 5,658,010 5,825,252
ASTRAZENECA ORD USDO0.25.........cccoviiriininncnes 858,889 0.00130 28,365,822 39,910,537
ASTRAZENECA PLC SPONSORED ADR.......ccccoeiiiiiiiiiciis 14,900 0.00002 549,430 696,575
ASUSTEK COMPUTER INC GDR EACH.. 1,321,490 0.00022 4,611,010 6,713,169
ASYST TECHNOLOGIESINC........ccoooiririiiiniincsse 1,196,342 0.00052 15,990,499 16,150,617
AT&T CORP COM.....oooiiiiiiiiiic s 2,589,493 0.00185 84,388,164 56,968,846
ATI TECHNOLOGIES INC COM NPV......ccoiiiiiiiiiccii 235,700 0.00007 1,861,552 2,202,310
ATLAS AIR WORLDWIDE HLDGSINC.......cccccoviiviiiniiiciee 160,046 0.00007 6,568,428 2,266,251
ATLAS COPCO AB SER'B'SWKRS.......ccooiiiiiiiiinniccis 369,760 0.00023 8,349,230 7,201,308
ATMEL CORP COM......ciiiiiiiiiinin s 1,120,322 0.00049 9,757,991 15,113,144
ATMI INC COM..... 43,932 0.00004 947,226 1,317,960
AUDIO VISUAL SVCS CORP COM.......cccoeriirierirnciiiiniiines 2,256,645 0.00005 16,552,803 1,466,819
AUSPEX SYSINC COM.....cooiiiiiiiiiiiini s 7,099,002 0.00165 54,720,652 50,686,874
AUSTRALIAN & NEW ZEALAND BANK........ccoovniiiiiiiiiine 931,008 0.00026 6,238,598 7,996,355
AUTODESK INC COM.....coooiiiiiiiirii s 7,420 0.00001 230,256 276,766
AUTOLIV INC COM....cooiiiiiiniiiisi s 12,000 0.00001 185,833 207,360
AUTOMATIC DATA PROCESSING INC........ccviiiiiiiiiiins 754,453 0.00122 31,592,688 37,496,314
AUTONOMY CORP ORD GBP0.003333.... 107,200 0.00002 4,084,101 625,679
AUTOZONE INC COM......ccoiiriiiiiniciieisss s 30,315 0.00004 918,409 1,136,813
AVADO BRANDSINC COM.......ccciviiiiiiinininnnens 3,401,771 0.00005 31,890,278 1,666,868
AVAYA INC COM....ciiiiiiiiiici s 39,220 0.00002 495,112 537,314
AVENTISEURSB.82.......cociiiiiiii s 819,530 0.00213 53,457,848 65,426,669
AVERY DENNISON CORP COM.......ccccooeiiiiiiinininci s 15,120 0.00003 838,982 771,876
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AVICI SYSINC COM.....oooiiiiiniiiiieiii s 13,383 0.00000 111,748 114,692
AVNET INC COM.....cooiiiiiiiiiin s 452,369 0.00033 9,444,013 10,142,113
AVON PRODSINC COM.....ccooririiiiiniiii s 32,840 0.00005 1,478,791 1,519,835
AVX CORP.....octtttirii s 488,138 0.00033 9,297,264 10,250,898
AWARE INC MASS.. 260,075 0.00008 2,690,380 2,340,675
AXA EUR2.29.......coiiiii s 1,809,127 0.00167 56,778,690 51,538,573
AXCELISTECHNOLOGIESINC COM.......ccoccivirininiinssisiecinns 2,404,688 0.00116 25,192,370 35,589,382
BAA ORD Ll 1,107,900 0.00033 9,675,581 10,283,794
BAE SYSTEMS ORD GBPO0.025..........cccociiiiriiiinnisns 17,682,037 0.00275 81,365,970 84,675,597
BAKER HUGHES INC COM.......ccccoiiiiiiniiiiniine 60,700 0.00007 2,455,293 2,033,450
BALDWIN PIANO & ORGAN CO.......ccooiviiririissnises 44,012 0.00000 738,118 45,376
BALL CORP COM 3,820 0.00001 175,836 181,679
BANCA INTESA BANCA COMMERCIALE..........cooviiiiiis 5,825,480 0.00067 22,322,415 20,620,071
BANCO SANTANDER CENTRAL.....cccoviiiiccncnes 1,239,862 0.00036 10,292,832 11,231,439
BANK MUT CORP COM.......ccociiiiiiiinsni s 370,761 0.00017 842,074 5,227,730
BANK NEW YORK INC COM.......cccoomiiniiiniinineecesns 101,560 0.00016 5,344,957 4,874,880
BANK OF AMERICA CORP.......ccoecivririiini i 327,458 0.00064 15,863,482 19,657,304
BANK OF EAST ASIA HK$2.50........cccovmnrinnccis 1,088,000 0.00008 2,824,975 2,524,750
BANK OF NOVA SCOTIA COM NPV. 174,047 0.00017 4,583,124 5,206,730
BANK ONE CORP COM.......ccooiiiiiiiiiiinnsis s 243,020 0.00028 8,925,862 8,700,116
BANKINTER SA EURLS REGD.......ccoiiiiiiiriiiciciis 164,600 0.00018 8,713,079 5,504,339
BANKNORTH GROUP INC NEW........ccccooviiiiiiiiies 560,158 0.00041 10,608,903 12,687,579
BARCLAYSORD STK Lo 1,039,100 0.00104 25,895,414 31,858,308
BARD CRINC.....cccoiiiiiiii s 7,000 0.00001 316,749 398,650
BARNES & NOBLE INC COM.......cconiiiiiinisiene 160,046 0.00020 4,382,831 6,297,810
BARRICK GOLD CORP........cccoeciniiiriins s 54,640 0.00003 896,687 827,796
BASF AG NPV ... 221,712 0.00028 6,611,815 8,746,884
BAUSCH & LOMB INC COM.......cccoviriiinis s 7,480 0.00001 311,209 271,075
BAXTER INTL INC COM.....ccoooiiiiiiiinicisenieiniis 97,800 0.00016 4,399,185 4,938,900
BAYER AG ORD NPV..... 562,412 0.00072 16,203,640 22,068,996
BAYERISCHE MOTOREN WERKE AG........cccciiiininiieiiis 1,520,419 0.00164 47,300,990 50,329,001
BB&T CORP COM.......cciiiiiiiciii s 67,760 0.00008 2,461,532 2,486,792
BBVA EURO49.......cooiiiiccc s 394,000 0.00017 5,814,515 5,096,803
BCE INC COM NPV....ccciiiiiiiiin s 855,050 0.00075 26,357,194 22,931,296
BEAR STEARNS COSINC COM......ccciiiiiiicienieis 29,491 0.00006 1,543,762 1,739,085
BECKMAN COULTER INC COM.......cccoeoviiniiiriiiecnines 280,079 0.00037 8,021,682 11,427,223
BECTON DICKINSON & CO COM.. 35,540 0.00004 1,188,922 1,271,977
BED BATH & BEYOND INC COM.......ccccoviiniiiiciiiinsnnes 73,100 0.00007 1,958,874 2,280,720
BELL MICROPRODUCTS INC COM........cccoimiiriiiniriecs 80,023 0.00003 685,797 957,075
BELLSOUTH CORP COM........cccoiiiiiiiiiiiinirnseesnens 320,160 0.00042 13,164,085 12,892,843
BEMISINC COM.....ccoiiiiiiiiiiiii s 7,320 0.00001 260,892 294,044
BERGEN BRUNSWIG CORP CL A.....ccoviviiiiiccincnnns 720,208 0.00045 6,773,153 13,842,398
BERKSHIRE HATHAWAY INC DEL CLA. ... 16 0.00004 1,029,567 1,110,400
BEST BUY INC COM.......ccoovevviririciiiiiiinns 28,960 0.00006 1,237,741 1,839,539
BGI ALPHA TILTSFUND.....coiiiiiiii s 47,743,836 0.17939 6,505,025,591 5,521,403,148
BGI EQUITY INDEX FD.....coviiiiiiiiiininccn s 17,102,274 0.17290 5,821,367,761 5,321,640,629
BGI MID CAP EQUITY FD....cociiiiiiiniiic s 46,694,757 0.02657 931,585,268 817,817,485
BGI MSCI AUSTRALIA EQUITY ..o 1,518,924 0.00232 70,474,951 71,388,102
BGI MSCI AUSTRIA EQUITY INDEX......cooiiiiiciiec 243,504 0.00014 5,004,429 4,393,925
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BGI MSCI BELGIUM EQUITY INDEX.......coonniiinneie 693,121 0.00069 24,006,455 21,369,449
BGI MSCI CANADA EQUITY INDEX.......cccovviiiiiiiicinces 4,658,263 0.00350 126,191,117 107,775,733
BGI MSCI DENMARK EQUITY INDEX......ccoooiniiiiniiciiiis 435,560 0.00071 22,904,166 21,883,705
BGI MSCI FINLAND EQUITY INDEX......ccccovviniiiicicicnnns 559,173 0.00130 55,341,740 39,934,182
BGI MSCI FRANCE EQUITY INDEX 1,172,551 0.00803 272,913,523 247,080,204
BGI MSCI GERMANY EQUITY INDEX......coviivriiiiiiiiine 1,586,954 0.00630 218,612,483 193,874,472
BGI MSCI GREECE EQ IND FD......ccccoeiiiiiiiriiisiiiininciis 926,648 0.00025 8,789,885 7,683,829
BGI MSCI HONG KONG EQUITY ..o 561,110 0.00151 54,695,082 46,540,419
BGI MSCI IRELAND EQUITY INDEX.....ccooiiiiiriiiiciiae 647,950 0.00053 15,627,283 16,233,906
BGI MSCI ITALY EQUITY INDEX FD.....cccoovvriiiiiicicicinns 4,264,900 0.00324 112,847,235 99,572,739
BGI MSCI JAPAN EQUITY INDEX FD.....cccccoeviniriiiniciicc 11,037,060 0.01749 647,862,642 538,310,878
BGI MSCI NETHERLANDS EQUITY .. 493,811 0.00409 137,363,877 125,810,125
BGI MSCI NEW ZEALAND EQUITY ..o 282,303 0.00010 3,660,530 2,926,452
BGI MSCI NORWAY EQUITY INDEX.......cccoovviiiiiiciiee 391,005 0.00036 11,789,916 10,947,420
BGI MSCI PORTUGAL EQUITY INDEX.......ccocoiiiiiiiriniiiece 1,267,465 0.00035 14,587,239 10,687,487
BGI MSCI SINGAPORE EQUITY ... 951,799 0.00066 25,975,071 20,347,307
BGI MSCI SPAIN EQUITY INDEX FD.....ccccoviriiiiniiien 2,369,228 0.00217 77,114,738 66,767,419
BGI MSCI SWEDEN EQUITY INDEX 845,053 0.00159 68,670,432 49,005,098
BGI MSCI SWITZERLAND EQUITY .. 1,126,872 0.00482 160,006,106 148,457,765
BGI MSCI U K EQUITY INDEX FD......ccccovuviviriviniiiiincee 4,077,981 0.01554 538,606,711 478,235,129
BGI RUSSELL 2000 EQUITY INDEX......ccoooiiiiiiiiisisecis 14,561,973 0.00641 169,818,219 197,344,674
BHP BILLITON LIMITED......cccoeiiiiiiiiniinnnnes 1,562,680 0.00027 7,530,824 8,249,636
BHP NPV BONUS DFD......cccociiiiiciii s 1,664,410 0.00029 7,944,687 9,006,566
BIG LOTSINC COM.......cociiiiiiiiniicici s 15,560 0.00001 168,810 212,861
BIOGEN INC COM......cciiiiiriiinii s 20,580 0.00004 1,284,535 1,118,729
BIOMET INC COM.....c.ciiiiiiiiiiiinin s 24,700 0.00004 1,018,771 1,187,082
BIORELIANCE CORP COM.......cccoiiiiiiiniis s 376,667 0.00016 3,782,404 4,896,671
BIOTRANSPLANT INC.....cociiiiiiini s 268,077 0.00007 2,488,432 2,077,597
BISYS GROUP INC COM......cocciiiiiiniinins s 120,035 0.00023 5,716,430 7,082,065
BJSVCSCO COM............ 488,138 0.00046 19,761,823 14,156,002
BISWHSL CLUB INC COM......cciiiiiiiiciis s 500,144 0.00087 14,980,839 26,637,669
BLACK & DECKER CORP COM.......cccouimiiiiiiiniinscnes 11,200 0.00001 442,899 441,952
BLOCK H & RINC COM.......ccooeiiriiiiiiie s 12,700 0.00003 614,025 819,785
BLUE CIRCLE INDUSTRIES ORD 56.........ccccovviiiiiiiniciiiiine 1,816,820 0.00041 10,174,901 12,577,852
BMC SOFTWARE INC COM.......cooeiiiriiniine s 115,760 0.00008 3,242,351 2,609,230
BNP PARIBAS EURA........cccooiiiiiiinne 825,910 0.00234 70,286,375 71,879,344
BOC GROUP ORD 25P.... 880,100 0.00042 13,142,531 12,872,835
BOEING CO COM......ooiviiiiiiiiiiiii s 174,000 0.00031 10,980,476 9,674,400
BOISE CASCADE CORP COM.......cccoriiiiininiss s 15,920 0.00002 515,060 559,906
BOLDER TECHNOLOGY CORP........ccccoririiiiiiiiniens 2,698,080 0.00000 13,107,967 13,490
BOMBARDIER INC CL B....coiiiiiiiini s 648,588 0.00032 1,620,652 9,744,206
BOMBARDIER INC CLASSB'SUBORD.........ccccovvinininiiininiinnen 25,268 0.00001 174,472 379,619
BOMBAY CO.....ooviictiiiiitre s 3,036,303 0.00027 28,746,019 8,228,381
BONE CAREINTL INC.......... 2,161,943 0.00186 21,485,994 57,291,489
BORDERS GROUP INC COM........cccooiiiiiniiiiinsiss s 240,069 0.00017 4,072,056 5,377,546
BORG WARNER INC COM.......cccoeiiiniiiiiniinsscsnnes 88,025 0.00014 3,800,454 4,367,801
BOSTON SCIENTIFIC CORP COM.........ccoviiiiiiiiininssiccis 338,317 0.00019 5,716,908 5,751,389
BOUYGUESEURLL.......ccooiiiiici s 1,284,449 0.00141 71,836,821 43,409,588
BOWATER INC COM......cccoiiiiiininii s 120,033 0.00017 6,037,367 5,370,276
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BPPLC ORD USD.25.........ociiiiiiiiii s 5,194,770 0.00139 42,967,680 42,703,129
BRAMBLESINDS ORD STK NPV ... 749,136 0.00059 13,307,028 18,270,528
BRISA AUTO-ESTRADASDE........ccooiiiiiiis 1,266,002 0.00035 11,463,042 10,717,973
BRISTOL MYERS SQUIBB CO COM........ccccoevmriiiiiniiiiiininnes 500,700 0.00085 30,859,633 26,186,610
BRITISH AMERICAN TOBACCO ORD 2,678,100 0.00066 13,408,172 20,338,991
BRITISH TELECOMMUNICATIONS ORD........ccccovuviririniririniinne 6,585,906 0.00135 86,968,370 41,403,010
BROADCOM CORP CL A COM......coiiiiiiiinsnissssssinins 115,962 0.00016 4,707,792 4,958,535
BROADVISION INC......coiiiiiiiiiiiincissne s 37,760 0.00001 338,269 188,800
BROADWING INC COM......ccooiiiriiriiii s 800,230 0.00064 21,835,083 19,565,624
BROWN FORMAN CORP CL Bi......ccccovviiiiiiincines 9,420 0.00002 598,735 602,315
BRUNSWICK CORP COM.......ccooiiiiiiciiiiinnie s 12,020 0.00001 220,038 288,841
BUNZL ORD 25P 3,365,145 0.00075 13,871,885 23,001,116
BURLINGTON NORTH SANTA FE CORP.........ccoccosiiiiniriiiiiieins 136,333 0.00013 4,022,425 4,130,890
BURLINGTON RESINC COM......cccoviniiiiriiicineniees 354,832 0.00046 15,981,591 14,104,572
C H ROBINSON WORLDWIDE INC........ccocoiiiiinineiieene 160,044 0.00015 4,661,587 4,463,627
CABLE & WIRELESS OPTUS NPV .......coniiiiiiiiiiines 1,303,300 0.00008 2,737,860 2,456,787
CABLE & WIRELESS ORD 25P..........cccoiiniiiiiiicns 4,132,910 0.00079 49,142,014 24,310,884
CABLETRON SYSINC COM......cooiiiiiiniiiinnsinnsenins 26,060 0.00002 401,714 595,471
CABOT CORP COM 240,069 0.00028 3,819,914 8,647,285
CABOT INDL TRCOM SH BEN INT......cccooviiiiiciiciiiine 2,025,834 0.00138 40,518,292 42,542,514
CABOT MICROELECTRONICS CORRP........c.ceoeiininiininiciiiiiins 76,822 0.00015 3,392,334 4,762,964
CADBURY SCHWEPPES ORD 12.5P...........ccccoeoininiiiiiiiiiicicins 15,361,807 0.00337 98,565,687 103,595,234
CADENCE DESIGN SYSINC COM......cccciinriiinisesies 520,149 0.00031 12,698,371 9,690,376
CALIFORNIA AMPLIFIER INC......ccoiviiniiiniices 264,077 0.00003 2,080,913 1,069,512
CALLAWAY GOLF CO COM......ccooiriiririnissisie s 240,069 0.00012 4,967,711 3,793,090
CALPINE CORP COM......ccoiiiiiiiiininiics s 749,405 0.00092 15,872,880 28,327,509
CAMPBELL SOUP CO COM......cocciiriiniiiie i 69,280 0.00006 2,238,652 1,783,960
CANNONDALE CORP COM.......cccciiiiiniircninssinnns 113,392 0.00001 2,102,159 446,764
CANON INC Y50.....ciiiiiiiiii s 1,096,000 0.00144 33,351,584 44,289,929
CAPITAL GUARDIAN EMERGING MKTS... 6,452,910 0.01011 359,615,235 311,094,781
CAPITAL ONE FINL CORRP......cccceiriiiciiss s 28,820 0.00006 1,845,057 1,733,523
CAPSTONE TURBINE CORP COM.......ccoviiiniiirireiciicinisnnes 160,045 0.00011 3,930,609 3,535,394
CAPTARISINC COM......coiiiiniininiin s 1,760,506 0.00012 9,889,453 3,661,852
CARDIAC PATHWAY S CORP.........covviiiriiiiicnncnnnns 751,468 0.00013 12,417,842 3,915,148
CARDIAC PATHWAY S CORP CONV......cocoeiiiiririisssisc 4,800 0.00016 4,791,875 4,791,875
CARDIAC PATHWAYS CORPWTS TO.....cccvviiiiiiiiiiiias 48 0.00000 0 0
CARDINAL HEALTH INC COM............. 85,220 0.00019 5,619,327 5,880,180
CARDIOGENESIS CORP CALIF COM.......cccoovuiiiniiniiiniiine 3,270,878 0.00031 11,222,460 9,616,381
CARNIVAL CORP COM......cooiiiiiiiininins s 80,660 0.00008 2,306,898 2,476,262
CARPENTER TECHNOLOGY CORP COM.........ccooevmmremrinniinnne 97,308 0.00009 3,289,651 2,850,151
CARREFOUR EUR25.........cooiii 44,000 0.00008 3,160,298 2,328,150
CATALYST INTL INC...oooiiiiiiiiiiir s 1,192,818 0.00015 13,933,975 4,604,277
CATERPILLARINC.......coiiiiin s 865,967 0.00141 36,471,995 43,341,648
CBRL GROUP INC COM 480,138 0.00026 6,853,081 8,138,339
CDI CORP COM.......oiuiiiiiiiiien i 211,741 0.00012 3,964,125 3,597,480
CDW COMPUTER CTRSINC COM.......cccoovuriiiniiiicnscines 340,097 0.00044 8,367,221 13,505,252
CEC ENTMT INC COM.....coiiiiiiiiii s 800 0.00000 35,412 39,480
CELERITEK INC COM......cccooiiiiiniiiicii s 1,315,257 0.00064 16,571,763 19,663,092
CENDANT CORP COM......cociiiiiiiiciniin s 117,560 0.00007 1,684,762 2,292,420
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CENTEX CORP COM......cciiiiiiiiiniiis s 8,920 0.00001 359,486 363,490
CENTRICA ORD 55/9P.......cooooiiirereiirrrrneee s 582,200 0.00006 2,200,647 1,860,737
CENTURION WIRELESS TECHNOLOGIE..........ccooosnininiiiinnnns 744,793 0.00033 10,250,000 10,250,000
CENTURYTEL INC COM......ccoiiniiiiiiiiiiinnecsnniins 19,420 0.00002 608,565 588,426
CERIDIAN CORP NEW COM... 12,800 0.00001 220,240 245,376
CGNU ORD GBPO.25........c.cooiiiiiiiiicc s 418,233 0.00019 6,807,979 5,782,034
CHANNELL COML CORP........ccerrirririri s 378,588 0.00007 3,803,445 2,176,881
CHARLEMAGNE CAPITAL LTD...ocoiiiiiceciecies 82,567,940 0.00007 2,119,953 2,117,410
CHARTER COMMUNICATIONS INC DEL......ccccoiiiiiiiiiiiis 16,200 0.00001 372,843 378,270
CHARTER ONE FINL INC....ccoiiiiiiiiiiicncc 44,760 0.00005 1,296,030 1,427,844
CHECKPOINT SOFTWARE TECH......c.cooiiiiiiiiiiice 4,800 0.00001 231,632 242,736
CHEUNG KONG(HLDGS) HK$0.50. 1,698,198 0.00060 18,935,219 18,506,241
CHEVRON CORP COM......ccoiiiiiiiiise s 748,606 0.00220 63,423,121 67,748,843
CHIRON CORP COM.......ccooitiiiiniiiiinss s 186,306 0.00031 8,835,232 9,501,606
CHOICEPOINT INC COM......ccoiiiiriisni s 168,046 0.00023 6,258,308 7,066,334
CHRISTIAN DIOR EURZ..........coouiiiiiiii e 68,000 0.00008 2,103,615 2,446,674
CHUBB CORP COM.......coooinimimiiiininineininiescee e 24,280 0.00006 1,853,810 1,880,000
CHUDENKO CORP Y50......ccccoiiiiiiiirnnsnssnnes 275,619 0.00013 6,769,704 4,145,777
CHUGAI PHARMACEUTL Y50... 371,000 0.00018 5,396,460 5,642,936
CIBER INC COM.......cciiiiiiiniin s 1,976,088 0.00060 23,013,457 18,476,423
CIE DE ST-GOBAIN EURIG........ccocoiiiiiiiiii s 150,441 0.00066 19,125,395 20,441,818
CIENA CORP COM.......cooiiniiiiiciies i 152,044 0.00019 7,249,817 5,777,672
CIGNA CORP COM.......coiiiiiiininni s 42,840 0.00013 4,607,582 4,104,929
CINCINNATI FINL CORP COM......ccciiiiiiiiiinniinncees 22,220 0.00003 865,647 877,690
CINERGY CORP COM.....ccoiiiiiiiiniiinicsie s 52,820 0.00006 1,780,359 1,846,059
CINTAS CORP......ocuiiiirir s 23,363 0.00004 934,255 1,080,539
CIRCOR INTL INC COM.....ccoiiiriiiiiiini s 76,982 0.00005 1,020,012 1,389,525
CIRCUIT CITY GROUP COM.......coeoviiiiiiiiiieinssnnennes 204,706 0.00012 2,610,019 3,684,708
CIRRUS LOGIC INC COM.....coeceiiiiiniiicsisse s 268,318 0.00020 5,274,763 6,179,364
CISCO SYSINC COM......... 4,828,887 0.00286 108,256,814 87,885,743
CITIGROUP INC COM 1,594,878 0.00274 71,729,026 84,273,354
CITIZENS COMMUNICATIONS CO......cccvvviririirciriicrcsieienines 39,380 0.00002 529,824 474,529
CITRIX SYSINC COM......coiiiriiiiiiii s 25,540 0.00003 652,045 891,346
CITY NATL CORP COM......coeiiiiiiiiiinccnnn s 215,794 0.00031 8,639,882 9,557,516
CLARE INC COM......coiiiiiiiii s 1,048,859 0.00008 9,379,390 2,517,262
CLARICA LIFEINS COM NPV ......ccocoiiiiniincsnnns 118,247 0.00011 3,227,188 3,486,790
CLARUS CORP COM............. 560,161 0.00011 5,567,817 3,444,990
CLASSIC COMMNSINCCL A 512,146 0.00001 4,359,246 455,810
CLEAR CHANNEL COMMUNICATIONS.........cccooovivirniiiin 81,160 0.00017 4,238,815 5,088,732
CLOROX CO COM.....ooiiiiriiiiiirci s 32,620 0.00004 1,096,505 1,104,187
CLPHLDGSHKDS........ciiiiiiii s 6,517,600 0.00089 24,868,188 27,324,135
CMG PLC ORD GBPO.025.........covuiiiiiiiiiincnnes s 577,220 0.00009 5,955,334 2,638,842
CMS ENERGY CORP COM......cccoriiiriiiiniiinicss 24,752 0.00002 766,381 689,343
CNA FINL CORP. 8,200 0.00001 319,788 323,490
CNF INC....ci s 400,114 0.00037 12,957,942 11,303,221
COCA COLA CO COM.....cocucrriiiiiiiiicsiiniiiies e 641,272 0.00094 34,750,376 28,857,240
COCA COLA ENTERPRISES INC COM........cccosmirineniinniiine 57,980 0.00003 1,075,344 947,973
COHU INC.....oiiiiiii s 144,042 0.00011 2,384,839 3,240,945
COLE KENNETH PRODTNSINC CL A....ooooiriiiiiniiicnis 160,046 0.00010 2,970,454 3,224,927
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COLGATE PALMOLIVE CO.....ooeiiiiiininiscecnsnisiis 141,460 0.00027 8,236,609 8,344,725
COLLATERAL THERAPEUTICS COM.......ccccoeririniiinieiciniciens 2,091,868 0.00041 31,512,226 12,551,208
COLT TELECOM GROUP ORD.......cccoriiiniiiinininesssesiies 3,373,336 0.00076 44,335,879 23,341,758
COMCAST CORP CL A SPL......coctitiiiiiininsnn e 130,560 0.00018 5,594,876 5,666,304
COMERICA INC COM 40,580 0.00008 2,238,481 2,337,408
COMMIT TO PUR SINGAPORE..........cooinniiniiiicscns 9,924,000 0.00030 9,294,818 9,294,818
COMMSCOPE INC COM......oociiiiiiiiiinisicsi s 240,069 0.00018 5,089,999 5,641,622
COMPAGNIE FINANCIERE RICH AG.......ccocoovvvniniiiniinine 13,291 0.00111 22,236,509 34,013,129
COMPAQ COMPUTER CORP COM........ccoooiiiiinieisicias 292,760 0.00015 5,095,250 4,485,083
COMPASS BANCSHARES INC.......ccovuiiiiiiiiccnas 463,332 0.00040 13,946,199 12,278,298
COMPASS GROUP ORD GBPO.10.........cccomiririiinrisniesisenas 704,000 0.00018 4,913,998 5,633,701
COMPUCREDIT CORP COM 288,082 0.00010 7,141,220 3,183,306
COMPUTER ASSOC INTL INC COM.......cccvmiriniiiiininiesiieins 161,620 0.00019 4,938,985 5,818,320
COMPUTER HORIZONS CORP COM.........coovunniririiiiiiniiinnes 556,158 0.00006 3,097,671 1,729,651
COMPUTER SCIENCES CORP COM.......cccoocininiiiniciieiseis 31,320 0.00004 1,350,384 1,083,672
COMPUWARE CORP..........cccoeiiriiiiiiin s 1,651,238 0.00075 14,832,071 23,100,819
COMVERSE TECHNOLOGY INC.......cccceiiiiriinrcinincs 23,700 0.00004 2,060,531 1,353,270
CONAGRA FOODS INC COM.......ovuiiiriiiiiiininiiiisieessiinens 110,080 0.00007 2,468,429 2,180,685
CONCORD EFSINC COM 69,705 0.00012 3,179,827 3,625,357
CONEXANT SYSTEMSINC.......cooociiiiiiniiinnne 278,130 0.00008 2,463,284 2,489,264
CONMED CORP COM.......coooiiiriniriniiitetcenssis e 840,242 0.00071 12,392,094 21,888,304
CONOCOINC CL Aot 47,400 0.00004 1,270,225 1,336,680
CONOCO INC CL Bt 162,640 0.00015 4,846,020 4,700,296
CONSECO INC COM......oouiiiiiiiiiiisnr s 64,700 0.00003 1,016,309 896,095
CONSOLIDATED EDISON INC COM.......ccccnminiininisicnnieiiens 55,440 0.00007 1,983,344 2,206,512
CONSTELLATION ENGY GRPINC COM.......ccocormrvinnriiinininennns 26,629 0.00004 1,166,542 1,134,395
CONTINENTAL AIRLSINC CL B....cooiiiiiiiirciiciecis 4,000 0.00001 164,062 197,000
CONVERGY S CORP COM.......cooiiiiiiiniinsins s 23,528 0.00002 951,300 711,722
COOPER CAMERON CORP........ccoeiiiiiiii s 160,045 0.00029 12,694,320 8,930,511
COOPER INDS INC COM....... 12,900 0.00002 536,048 510,711
COOPER TIRE & RUBR CO 10,020 0.00000 113,762 142,284
COORSADOLPH CO CL B.....cciciiiiiiciicciiccinnes 13,100 0.00002 744,648 657,358
COR THERAPEUTICSINC.......ccooiiiii s 160,046 0.00016 5,138,241 4,881,403
CORDIANT COMMUNICATIONS GROUP...........cccovviviririniine 120,033 0.00005 983,715 1,542,424
CORNING INC COM......coiiiiiiiiniiis s 164,520 0.00009 5,913,237 2,749,129
COSTCO WHSL CORP NEW COM......cccoouviiiiiiiiiinineeinns 70,160 0.00009 2,601,994 2,882,173
COUNTRYWIDE CR INDS INC COM. 29,120 0.00004 1,290,809 1,336,026
COVANCE INC COM.....ccociiiiiiiiiiiinss s 1,680,481 0.00124 17,389,407 38,062,895
COVANSYS CORP COM......oociiiiiiiisiicsni e 490,381 0.00018 8,343,456 5,541,305
CPB INC.....ooie s 356,101 0.00034 3,902,402 10,533,468
CRANE CO....coiiiiiteiic s 8,240 0.00001 233,070 255,440
CREATIVE TECHNOLOGY .....ccviiiiiiiiiiiinsecnnsnns 57,000 0.00002 1,788,706 482,220
CREATIVE TECHNOLOGY ORD.......cccosiriiiiiniiiienissssiies 46,000 0.00001 1,382,872 386,279
CREDENCE SYS CORRP................. 1,358,789 0.00107 26,809,071 32,937,045
CREDIT SUISSE GROUP........cccoooiiiiiii s 100,137 0.00053 19,841,772 16,462,021
CRH ORD EUROD.32........coiniiirririnieinssns e 1,753,186 0.00097 25,128,995 29,833,370
CRH ORD EURO0.32 DUBLIN LIST .....ccoooiiiiiiiiiiiiiciiis 1,045,350 0.00057 14,918,774 17,522,867
CROMPTON CORP COM......cocviiiiiiiniiiniireees 3,184,816 0.00113 33,348,503 34,714,495
CSG SYSINTL INC...oiiiiii s 149,961 0.00028 7,468,069 8,697,738
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CSM NV CVA PART EXCH EURO.25..........ccooviiiiiciieics 512,410 0.00035 12,648,790 10,693,325
CSX CORP COM.....ouimiriririnininisinisisssss s 55,317 0.00007 1,816,649 2,004,688
CTB INTL CORP COM......cciiiiiininininin s 616,176 0.00018 6,202,596 5,514,775
CTS CORP......oortitrtetettrsrs e 200,057 0.00013 4,443,339 4,101,169
CUMMINSINC COM 605,871 0.00076 21,930,463 23,447,208
CUMULUSMEDIA CL B COM.....cccooiiiiiriiiniciiinnn 3,240,619 0.00136 19,594,122 41,807,226
CVS CORP.......octiiiirtet s 124,280 0.00016 6,845,266 4,797,208
CYBERONICSINC......cooiiiiiiiiiii s 2,202,685 0.00121 33,059,628 37,225,377
CYPRESS SEMICONDUCTOR CORP........cccceoeviriiiiiinssiiciias 336,092 0.00026 12,129,074 8,015,794
CYTEC INDSINC COM.....ccoiiiiiiriiiiniins s 240,068 0.00030 7,598,462 9,122,584
CYTOGEN CORP........coeiriiiriin s 3,823,952 0.00067 14,817,403 20,649,341
DAIBIRU CORP Y50 825,000 0.00018 8,007,339 5,516,757
DAIMLERCHRYSLER AG ORD NPV......cccociiiiiccinc 183,000 0.00027 9,272,104 8,404,833
DAIWA SECS GROUP JPY50.......cccconniiiiiiiiciniiinseerennns 3,213,000 0.00109 32,760,101 33,619,025
DANA CORRP......ciiiiii 36,420 0.00003 682,233 850,043
DANAHER CORP COM.......cccooiimiiiiiininrnsins s 23,900 0.00004 1,472,572 1,338,400
DANISCO A/SDKK20.......cciueieiiiiiiriniseeeeseesis s 334,982 0.00040 14,745,407 12,265,659
DANONE EURL.........coiiiiiiiiii s 261,400 0.00117 26,518,660 35,872,931
DARDEN RESTAURANTSINC.... 16,360 0.00001 411,387 456,444
DATACRAFT ASIA SGDO.10.......cccoeuiiiiiiiiniinreseens 315,104 0.00004 2,237,371 1,285,624
DATATRAK INTL INC COM.....ccciiiiriirneiis s 344,898 0.00002 2,027,476 758,776
DATUM INC....cooiiiiiiii s 654,268 0.00029 9,954,699 8,832,618
DBSHLDGS SGD1......cooiiiiiiiiiiiiii s 4,882,530 0.00117 29,768,844 35,908,838
DEERE & CO COM.....coiiiiiiiiiii s 70,440 0.00009 2,926,420 2,666,154
DELL COMPUTER CORP COM.......cccoiiiirinininiiiieie s 678,420 0.00058 15,240,115 17,740,683
DELPHI AUTOMOTIVE SYSCORP COM.......cccoovviiiiiniiennns 141,880 0.00007 1,964,084 2,260,148
DELTA AIRLINESINC DEL COM.......ccoimiiniiiiiniscnscs 50,420 0.00007 2,522,223 2,222,514
DELUXE CORP COM.......coiiiiiiiiiiiieciness s 9,780 0.00001 229,066 282,642
DEN NORSKE STATS OLJESELSKAP........coviiiiiiiiceccis 2,090,460 0.00050 15,667,834 15,450,223
DENDRITE INTERNATIONAL INC.... 2,039,947 0.00074 22,207,914 22,643,412
DENTSPLY INTL INC NEW COM.....cccccoiniiiiniiiscienins 80,023 0.00012 3,027,989 3,549,020
DEUTSCHE BK AG ORD NPV REGD........cccoeiviiiiiiriiiiiiinen 235,686 0.00055 19,749,441 16,888,369
DEUTSCHE BOERSE AG NPV ..o 149,630 0.00017 5,175,516 5,257,085
DEUTSCHE TELEKOM AG NPV (REGD).......cccovuuerrmrenicrenrennns 944,939 0.00070 19,481,130 21,535,606
DEVON ENERGY CORP NEW COM.......ccccocviinrininiiiniscine 17,880 0.00003 1,071,220 938,700
DEVRY INC DEL COM.....ccoiiiiiininisicnssennns 120,035 0.00014 4,134,441 4,335,664
DEXIA NPV......cccveueee 506,600 0.00026 8,421,604 8,037,353
DIACRIN INC 2,127,166 0.00013 18,948,177 4,041,615
DIAGEO ORD 28 101/108P.........cccceoriiririieiriiiirisieres s 4,132,032 0.00147 33,825,143 45,328,061
DIAMETRICS MED INC.......cccoeiiiiiiiiniin s 2,436,697 0.00022 13,799,955 6,822,752
DILLARDSINC CL A COM.....coociiriiiiriinsnis s 11,620 0.00001 168,079 177,437
DIME BANCORP INC NEW COM.......ccccvvivinniniicininsiines 12,200 0.00001 469,768 454,450
DIMENSION DATA HLDG COM STK.....coociiiiiirsiiniece 718,300 0.00009 5,047,228 2,727,586
DISNEY WALT CO COM........ccovuvuriiininns 2,401,146 0.00225 69,349,861 69,369,108
DITECH COMMUNICATIONS CORP COM........coooeiviniiiiininnn 80,022 0.00002 512,541 593,763
DMC STRATEX NETWORKS INC COM.......ccccrnnrriririiininnens 1,897,984 0.00062 14,562,072 18,979,840
DOLE FOOD INC COM.......ocooiiriniiininin s 160,046 0.00010 2,456,706 3,048,876
DOLLAR GEN CORP COM........ccoeuiiiiiiiiiniicsiesssieens 51,140 0.00003 908,128 997,230
DOMINION RESINC VA NEW COM.......cccvminininiininisnisicsins 38,506 0.00008 2,534,852 2,315,366
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DONNELLEY RR & SONS CO COM......cccooviiiiiriiinieiiens 16,100 0.00002 441,662 478,170
DOVER CORP COM.....oiriririnininiiisssisisssssis s ssssssesenns 52,100 0.00006 2,143,419 1,961,565
DOW CHEM CO COM.....ccooiiriiiniii s 149,810 0.00016 5,135,699 4,981,183
DOW JONES & CO INC COM......ccociviriririiriiciiiieesses 11,860 0.00002 657,261 708,161
DREY ERS GRAND ICE CREAM INC. 68,019 0.00006 1,899,764 1,897,730
DSP GROUP INC COM......cccoiiriiiiiiiiniiiin s 80,022 0.00006 1,492,829 1,716,472
DST SYSINC DEL.....ciiiiiiiirii s 130,934 0.00022 5,289,659 6,900,222
DT INDSINC COM....coiiiiiiiiiics s 1,567,727 0.00036 13,373,729 10,989,766
DTE ENERGY CO COM......cooeiiiiniiiiniinss s 32,920 0.00005 1,352,089 1,528,805
DU PONT EI DENEMOURS & CO.......cccoeviiiiiniiiiiieeieinns 1,796,457 0.00282 97,963,691 86,661,086
DUKE ENERGY CORP COM.......cccoiiiniiiicinsisensi s 376,469 0.00048 16,982,041 14,686,056
DURA AUTOMOTIVE SYSINC COM... 1,820,437 0.00095 23,045,778 29,126,992
DURALAM INC 8% CL A CUM PFD.......ccovmiiiiiiiniinciiis 5,750 0.00019 5,750,000 5,750,000
DURALAM INC CL B PFD.....coiiciiiiiiininccnes 2,905 0.00009 2,904,690 2,904,690
DURALAM INCWT TO PUR COM EXP......ccccvriiiriiiiiine 5,750 0.00000 0 0
DYNAMIC HEALTHCARE.........coiviiiiici 413,451 0.00002 6,488,447 702,867
DYNEGY INCNEW CL A....coiiis s 381,131 0.00056 13,019,161 17,341,461
E.ON AG NPV ..o 1,129,049 0.00192 58,326,070 59,205,528
EASTMAN CHEM CO COM 22,620 0.00004 1,158,125 1,077,391
EASTMAN KODAK CO COM......cccvirririiiiiniieecnsnes 98,680 0.00015 4,615,177 4,606,382
EATON CORP......coociiiiii s 17,920 0.00004 1,193,561 1,256,192
EATON VANCE CORP NON VTG COM.......ccovviriireriincinns 4,000 0.00000 101,864 139,200
ECOLAB INC COM.....cooiiiiiiiiii s 17,600 0.00002 711,883 721,072
EDISON INTL COM....oiiiiiiiiiiiiiiisicc e 79,060 0.00003 1,187,928 881,519
EDWARDSA G INC COM......coooiiiiriiiiieinnsss s 222,461 0.00033 4,667,955 10,010,745
EDWARDS JD & CO COM......cccooviiiiiiriiiiinnscieens 328,094 0.00015 2,494,315 4,639,249
EL PASO CORRP........ciitiiiinii s 111,272 0.00019 7,537,759 5,846,231
ELECTRICIDADE DE PORTUGAL SA.......cccoooiiinne 4,472,200 0.00035 11,867,432 10,676,984
ELECTROCOMPONENTS ORD 10P........cccoeoiimiriniiiscisnsies 380,677 0.00009 3,011,570 2,880,367
ELECTROGLASINC 1,738,096 0.00100 32,542,322 30,764,299
ELECTRONIC ARTS.....ccoiiiii s 362,800 0.00068 17,729,226 21,006,120
ELECTRONIC DATA SYSCORP NEW........cccooviiiiicines 76,340 0.00016 4,697,510 4,771,250
EMBRATEL PARTICIPACOES SA.......coiiiiiiniiiis 854,246 0.00021 19,854,832 6,389,760
EMC CORP MASS........cooiiiiin s 1,601,154 0.00152 48,609,732 46,833,755
EMERSON ELEC CO COM.......ccoiiiiiiinieise s 1,122,904 0.00221 69,071,756 67,935,692
EMMPAK FOODS INC VOTING........ccovvriiiiieiecscnne 39,582 0.00012 3,745,968 3,745,968
ENCHIRA BIOTECHNOLOGY CORP COM. 352,741 0.00001 3,905,520 324,522
ENGELHARD CORRP.......ccoceciiiiiiiiii s 17,940 0.00002 416,122 462,673
ENHERENT CORP COM......ccccoiiiiiiiiii s 1,044,297 0.00000 11,136,619 114,873
ENITEURL....oc st s 3,942,223 0.00156 46,227,401 48,106,524
ENRON CORP COM......cooiiiiiiinii s 183,000 0.00029 11,890,777 8,985,300
ENTERGY CORP NEW COM.......ccccoviiiiiiiiiinicineeeinins 64,200 0.00008 2,374,303 2,464,638
ENTERPRISE OIL ORD 25P........cccccoiiiiiiininciiss s 724,400 0.00020 6,028,008 6,031,273
ENVIRONMENTAL ELEMENTS CORP. 478,696 0.00006 1,795,110 1,866,914
ENZENIA INC COM.....coiiiiiiiiiiiiiiin s 2,050,984 0.00003 18,397,058 943,453
EOG RESINC COM.....ocriiiiiiiiiiiincins s 40,760 0.00005 1,894,793 1,449,018
EPCOS AG ORD NPV ... s 199,100 0.00035 13,439,089 10,839,968
EPIMMUNE INC COM......cooiiiiiiiiiiisnens 949,221 0.00012 14,466,403 3,559,579
EQUIFAX INC COM......coiiiiiiiriic s 32,280 0.00004 997,519 1,184,030
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EQUITABLE RESINC COM.......cocceiiiiiiiiiiic s 200,057 0.00022 6,878,326 6,663,899
EQUITY OFFICE PPTYS TR COM......cooiiiiiiiciicceccnininns 9,600 0.00001 279,288 303,648
ERICSSON (L.M.) oot 89,858 0.00002 2,010,148 491,167
ERICSSON L M TEL COADRCL B.....cccooviiiiviriiiccnccee, 3,773,231 0.00066 67,631,511 20,450,912
ESS TECHNOLOGY INC COM 2,802,400 0.00097 22,102,170 29,705,440
EVANS & SUTHERLAND COMPUTER........cccoeiiiiiciiciiee 1,221,428 0.00032 15,550,220 9,930,210
EVEREST RE GROUP INC COM.......cccoeiiiiiniiiccise 176,051 0.00043 4,997,061 13,168,615
EXABYTE CORP COM.......cocoeiiiiiiiniiiicsins s 2,597,463 0.00008 15,803,536 2,493,564
EXABYTE CORP SERIES G PFD STK.......ccoiiiiiiiiciniciis 1,200,000 0.00008 2,400,000 2,400,000
EXELON CORP COM.......coiiiiiiiniiiciinsess s 59,160 0.00012 4,070,427 3,793,339
EXIDE CORP......cooiiirii s 3,388,964 0.00127 78,533,631 38,973,086
EXPEDITORSINTL WASH INC COM... 80,024 0.00016 4,079,538 4,801,440
EXPRESS SCRIPTSINC COM STK.....coooooiiiiiiieiecinciene 189,652 0.00034 7,857,591 10,436,550
EXXON MOBIL CORP........ccoviviiiriiiiiiir e 2,259,310 0.00641 159,816,200 197,350,728
FAIRCHILD SEMICONDUCTOR INTL....ccccviiiiiiiiniiisenins 568,161 0.00042 8,925,980 13,067,703
FAMILY DLR STORESINC........cccooiiiiiiiiiniissne 600,177 0.00050 10,363,875 15,382,537
FANNIEMAE.......coi s 1,438,200 0.00398 92,676,984 122,462,730
FAST RETAILING COLTD Y50.....cccciniiriniiiiniiinirnes 103,600 0.00059 19,770,187 18,025,336
FASTENAL CO 146,441 0.00029 5,312,970 9,076,413
FEDERATED DEPT STORESINC DEL........ccccooiniiiiciiien 51,700 0.00007 1,978,582 2,197,250
FEDEX CORP COM.....ccoiiiiiiiinii s 74,380 0.00010 3,019,770 2,990,076
FERRO CORP COM......cioiiiiiiiiiiicis s 80,023 0.00006 1,643,788 1,745,302
FIFTH THIRD BANCORP........ccoccoiiiiini s 79,502 0.00016 4,501,037 4,774,095
FINISAR CORP COM.......cooiiiiiiiicii s 160,045 0.00010 2,461,223 2,989,641
FIRST DATA CORP COM.....ccoviiiiniiiiiss s 54,160 0.00011 3,263,858 3,485,196
FIRST HEALTH GROUP CORP COM........ccvnniriniiiniieicines 9,600 0.00001 258,609 231,552
FIRST TENN NATL CORP.......ccoiiriiiiriins s 568,362 0.00064 12,220,626 19,727,845
FIRST UN CORP COM.......cooiiiiiiiiiinsi s 218,140 0.00025 6,098,154 7,621,812
FIRST VA BKSINC COM......ocooiiiiiiiniiin s 161,166 0.00025 7,042,347 7,594,142
FIRSTENERGY CORP COM.. 56,560 0.00006 1,652,678 1,818,970
FISERV INC COM.....ccooiiiiiiiiicii s 17,170 0.00004 861,942 1,098,537
FLEET BOSTON FINL CORP COM.........cccoeviimniiiiiniiiininiiins 203,376 0.00026 7,472,461 8,023,183
FLIRSYSINC.....coo s 290,722 0.00024 2,504,848 7,276,772
FLOWSERVE CORP COM......ccccoiviiiiiiiniis s 336,095 0.00034 7,159,961 10,334,921
FLUOR CORP NEW COM.......coooiiiiririinisissis s 243,005 0.00036 7,725,833 10,971,676
FMC CORP NEW COM.......coiiiiiiiiiiiiss s 4,380 0.00001 314,180 300,293
FORD MTR CO DEL COM PAR $0.01.... 569,876 0.00045 15,547,487 13,990,456
FORENINGSSPARBANKEN SEK A.......ccoviiiiincinine 2,036,140 0.00077 27,848,031 23,755,653
FOREST LABSINC CL A COM......ccooiiiiiiiiiin s 24,300 0.00006 1,547,791 1,725,300
FORTIS (NL) EUROQ.24........cocooiiecrrerrreeceeeseeese e 1,762,907 0.00139 52,606,791 42,863,941
FORTIS B NPV ..o 154,600 0.00012 5,150,764 3,730,204
FORTUNE BRANDS INC COM......cccoiviiiiininiiicnnci e 34,960 0.00004 1,106,941 1,341,066
FOSTERS GROUP ORD NPV ......cccooiiiiiiininiiis 1,450,054 0.00013 3,509,549 4,037,513
FOUR SEASONSHOTEL LIM VTG SHS... 81,579 0.00015 3,542,316 4,513,830
FOX ENTMT GROUP INC CL A COM......cociiiiiniiiisiiisicins 26,800 0.00002 700,204 747,720
FPL GROUP INC COM.......ccoitiiiiiiiinicsssss s 31,540 0.00006 1,919,531 1,899,023
FRANKLIN RESINC COM.....ccccoiiiiiiiiisse s 77,644 0.00012 3,292,030 3,553,766
FREDDIE MAC CORP COM........ccoeiiiininiinsin s 151,840 0.00034 9,405,207 10,332,712
FREEPORT MCMORAN COPPER B........cccoociiiicicccs 19,880 0.00001 227,482 219,674
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FRESH DEL MONTE PRODUCE..........ccccooiiiiiicsees 2,621,226 0.00094 36,047,968 28,912,123
FSEINTL INC..oiii s 2,806,961 0.00128 30,335,084 39,297,454
FUJI PHOTO FILM LTD ORD Y50.....ccccoeiiiiiiininieiinsisesiins 653,000 0.00092 20,902,216 28,168,216
FUJ SOFT ABC INC JPY50.....ccoiiiiiiiiiciniiienienns 30,100 0.00006 1,972,449 1,769,027
FUJI TELEVISION NETWORK 2,747 0.00051 17,433,032 15,792,166
FUJITISU SUPPORT AND SVC JPY50......cccceiiiniiiiininiiiiiiens 6,400 0.00001 955,275 222,707
FUJITSU LTD Y50.....cciiiiiiinec s 3,217,565 0.00110 56,866,051 33,795,783
FURUKAWA ELECTRIC Y50......ccccoeimiiiiniiicccnes 191,000 0.00005 5,796,202 1,523,773
FUSION MED TECHNOLOGIESINC.........ccoviiiiiniiecis 2,055,564 0.00049 17,623,595 15,128,951
FUSION MEDICAL TECHNOLOGIES..........cccocoeimiiiriiiinee 81,911 0.00000 0 0
GALA DESIGN INC......ccoiiiiiiiii s 1,323,528 0.00004 1,199,999 1,199,999
GALILEOINTL INC COM 200,057 0.00021 4,532,214 6,501,853
GALYANSTRADING INC COM......ccoooiriirriininsicssies 48,014 0.00003 912,266 979,486
GANNETT INC COM.....cooiiiiiiiiiiiin s 36,580 0.00008 2,334,463 2,410,622
GAP INC COM.....ooiiiiiiiiii s 157,840 0.00015 4,259,896 4,577,360
GASNAT SDG SA EURL.......coiiiiiiiiiinnnnine 1,840,830 0.00097 39,693,556 29,766,332
GATEWAY INC....cco s 141,840 0.00008 3,059,830 2,333,268
GEHE AG NPV ... 156,048 0.00020 6,347,070 6,077,071
GENAERA CORP COM 4,873,129 0.00076 11,031,210 23,342,288
GENERAL CABLE CORP DEL COM NEW.......cccovviiiiiiiniiiiinine 1,400,402 0.00084 9,668,556 25,977,457
GENERAL DATACOMM INDSINC COM.......cooviviiiiiiiniiciinne 4,246,526 0.00004 25,964,863 1,231,493
GENERAL DYNAMICS CORP COM.......cccoeuimiiiiininiiiiinnens 57,160 0.00014 3,894,138 4,447,620
GENERAL ELEC CO COM......ccoiiriiiiininiii s 4,075,581 0.00646 156,460,498 198,684,574
GENERAL MLSINC COM.....ccoviiiiiiiiininnssnennins 41,500 0.00006 1,736,783 1,816,870
GENERAL MTRS CORP COM........cociiiiiiiinis s 206,065 0.00043 11,906,901 13,260,283
GENERAL SEMICONDUCTOR INC........ccooeuiiiiiiiiiciine 4,322,593 0.00147 49,062,675 45,214,323
GENESIS EMERGING COMMINGLED FD........ccocoeiiiininiiiiiiics 275,592 0.00128 40,351,907 39,297,163
GENESIS MICROCHIP INC COM.......ccconiniiininiininiiieneinssnnns 596,171 0.00070 10,269,211 21,551,582
GENMAR HLDGSINC......ccoiiiiiii s 1,983,610 0.00064 34,646,136 19,836,100
GENOMICA CORP COM 112,032 0.00002 2,128,608 481,738
GENRAD INC....cooiii s 2,587,793 0.00050 23,664,074 15,526,758
GENTEX CORP COM......cooiiiiiiiiiiiiic e 200,056 0.00018 5,550,086 5,575,561
GENUINE PARTS CO COM.....ccoiiiiiniininn s 58,388 0.00006 1,469,826 1,839,222
GENVEC INC COM......ooiiiiiiiiiiiiin s 800,228 0.00008 2,294,069 2,328,663
GENZYME CORP COM......ccooiiiiiiiiiiiiss s 588,360 0.00117 20,526,576 35,889,960
GENZYME CORP COM BIOSURGERY ........ccccoviiiiiniiiiiiinnes 821,379 0.00022 19,734,679 6,792,804
GEORGIA PAC CORP COM.........ccoeuue 1,243,545 0.00137 33,547,101 42,093,998
GILEAD SCIENCESINC COM 221,662 0.00042 10,150,575 12,898,512
GILLETTE CO COM....coiiiiiiiiirin s 1,165,944 0.00110 43,644,229 33,800,716
GKIN ORD 50P......ccoiiiiiiiiin s 6,739,953 0.00210 94,886,970 64,647,257
GLAXOSMITHKLINE ORD GBPO.25..........cccoiiiiiiiinincieis 2,007,922 0.00183 53,267,072 56,478,830
GLENAYRE TECHNOLOGIES INC COM.......ccccoevririiriiriininne 10,128,496 0.00042 89,605,030 12,964,475
GLIATECH INC COM.....ccitiiiiiiiniiics s 1,469,861 0.00020 17,507,334 6,246,909
GLOBAL CROSSING LTD..... 122,460 0.00003 1,640,736 1,058,054
GLOBAL MARINE INC NEW......ccoiiiiiiic 400,115 0.00024 7,349,643 7,454,142
GLOBESPAN SEMICONDUCTOR INC.......ccccovviiiiiiiiiiiiiine 23,400 0.00001 544,614 341,640
GOLDEN ST BANCORP INC COM......ccoiiiiiiriininisssieniins 325,692 0.00033 9,217,015 10,031,314
GOLDEN WEST FINL CORP DEL COM........cccoconninininiiiriniiininne 29,400 0.00006 1,653,762 1,888,656
GOLDMAN SACHS GROUP INC COM.......cccoriiiniinieniieins 260,073 0.00072 16,880,072 22,314,263
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GOODRICH CORRP.......cccociiriiii s 14,280 0.00002 541,752 542,354
GOODYEAR TIRE & RUBR CO COM........cccoviiiiiriiiniiininnes 24,100 0.00002 624,264 674,800
GPU INC COM.....ociiiiiiiiii s 30,480 0.00003 1,070,568 1,071,372
GRACO INC COM......ociiiiiiiiiiicins s 334,176 0.00036 1,129,294 11,027,808
GRAINGER W W INC COM 13,080 0.00002 493,138 538,373
GRANADA PLC ORD GBPO.10........cccoooiiiniiiriieceicnnes 1,148,698 0.00008 4,061,573 2,411,177
GRANITE CONSTR INC COM......coiiiiiiiii s 120,034 0.00010 3,071,172 3,051,264
GRANT PRIDECO INC.COM.......ccovuiiiiiiiiinincnssnnes 400,115 0.00023 6,622,555 6,998,011
GREAT LAKES CHEM CORP COM.......ccomiiiiiininiiccs 7,000 0.00001 239,586 215,950
GREAT UNIVERSAL STORES........ccooviiiiccs 2,474,600 0.00069 21,031,102 21,177,488
GREENPOINT FINL CORP COM.......cociiiiiiiiiies s 280,080 0.00035 8,940,279 10,755,072
GRUPO TELEVISA SA DE CV SPON. 73,028 0.00009 3,065,750 2,921,850
GSI LUMONICS INC COM......coiiiiiriiiicnini s 664,190 0.00020 6,386,883 6,143,758
GUIDANT CORP COM......coeoiiiiiiiiinnsinir s 194,423 0.00023 10,740,483 6,999,228
HAEMONETICS CORP MASS COM.......cccoiiiiiicnissis 1,019,891 0.00101 16,243,355 31,106,676
HAGEMEYER EURLZ........coiiiiiii s 32,400 0.00002 696,924 624,029
HALIFAX GROUP ORD GBPO.20........ccccosiiiiriiininiicsienins 1,069,000 0.00040 10,894,990 12,358,290
HALL KINION & ASSOCS INC COM......ccoevrriiiiiiiiciiiines 895,054 0.00023 7,021,476 7,214,135
HALLIBURTON CO COM 59,220 0.00007 2,358,129 2,108,232
HANCOCK JOHN FINL SVCSINC COM........ccoevmrnririreriiieiniens 58,900 0.00008 2,281,986 2,371,314
HANDLEMAN CO DEL.....coooiiiiiiisiniii s 40,011 0.00002 437,054 670,184
HANKSCRAFT MOTORSINC PFD SHS........cccooiiicicie 23,017 0.00011 3,409,941 3,409,941
HANKSCRAFT MTRSWT TO PURCHASE..........cooiiiiie 23,017 0.00000 0 0
HANSON ORD GBP2.........cccoviiiiiniiin s 518,512 0.00012 3,888,525 3,817,547
HARLEY DAVIDSON INC COM.......cccomininiiiininssisesies 41,740 0.00006 1,794,954 1,965,119
HARMONIC INC COM.......coiiiiiiiiiin s 1,301,493 0.00042 8,846,405 13,014,930
HARRAHS ENTMT INC COM.....cccoiriiiiiniicens 16,120 0.00002 492,603 569,036
HARTFORD FINL SVCS GROUP INC.........ccccovviiriiiiiiiee 38,320 0.00009 2,413,873 2,621,088
HASBRO INC COM......coooiiiiiiiiini s 23,740 0.00001 272,091 343,043
HAYSORD 1P 458,800 0.00004 1,244,672 1,182,432
HCA INC..... s 74,280 0.00011 3,066,700 3,356,713
HEALTH MGMT ASSOC INCNEW CL A.....c.cooooviiiiiiicee 1,146,729 0.00078 14,182,911 24,127,178
HEALTHSOUTH CORP COM.......cccviiiiiiniiiccis 123,060 0.00006 1,715,126 1,965,268
HEIDRICK & STRUGGLESINTL INC........ccoviiiiiicciine 180,051 0.00012 4,015,524 3,660,437
HEINEKEN HLDG ‘A" EURZ.........coociiiiiiis 216,250 0.00021 6,461,512 6,590,781
HEINEKEN NV EURZ.........cccooiiiiiiic s 156,250 0.00020 6,590,058 6,300,556
HEINZ H JCO COM..... 54,700 0.00007 2,402,626 2,236,683
HELLER FINL INC CL Aot 280,081 0.00036 6,374,103 11,203,240
HERCULESINC COM.....ccoiiiiiiiiiii s 14,880 0.00001 229,064 168,144
HERSHEY FOODS CORP.........cccoviiiiiiiinces 30,900 0.00006 1,921,366 1,906,839
HESKA CORP COM......cciiiiiiiiiniin s 6,138,212 0.00021 16,522,268 6,567,887
HEWLETT PACKARD CO COM......cccoviiiiiiiincesenns 304,000 0.00028 9,054,676 8,694,400
HILTON HOTELS CORP COM........cciiiiiiiiincisicsesis 327,309 0.00012 4,042,892 3,796,784
HIROSE ELECTRONICS........ 91,400 0.00023 12,781,186 6,961,994
HITACHI LTD Y50......cciiiiinii s 3,617,000 0.00115 33,569,812 35,526,177
HK SYSINC COM....coiiiiiiiiiiiiiii s 2,103,000 0.00157 5,292,000 48,369,000
HMG WORLDWIDE CORP.........ccccoeiiiriinsriis s 592,168 0.00001 3,888,103 373,066
HOLCIM CHF10 (BEARER).......cccoorrriiricrerereieeeenenseseseennens 356,322 0.00236 61,630,210 72,552,908
HOLLANDSCHE BETON GROEP HBG NV......cccocoiiiiiiiccne 316,700 0.00015 3,711,341 4,477,574
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HOLLYWOOD MEDIA CORP.........corriririininnic s 229,666 0.00004 1,377,996 1,375,699
HOME DEPOT INC COM.......ccoiiiiiiiiiniicicennes 1,122,548 0.00170 48,472,375 52,254,609
HOMESTAKE MNG CO COM.......ccovriiriiniininsesesis 36,240 0.00001 189,866 287,021
HON HAI PREC IND LTD GDR 144A.........ccooviinniiiniiinens 182,520 0.00007 1,804,058 2,086,204
HONDA MOTOR CO Y50 89,000 0.00013 2,677,195 3,910,519
HONEYWELL INTL INC COM.....ocoiiiiininiininiiieeieine 364,246 0.00041 15,382,813 12,744,968
HONG KONG ELECTRIC HLDGS $HK1L.......coccuniciriiciiciniciens 3,304,000 0.00041 10,563,640 12,707,855
HONG KONG LAND HLDG ORD US$0.1.........cccocvvimrnicrrnnnininns 7,608,482 0.00044 12,256,281 13,695,268
HORMEL FOODS CORP COM.......cccooniiiniinisessisnas 328,094 0.00026 5,901,426 7,985,808
HOTJOBS.COM LTD COM.......cciiiiiiiiiicnensnecenes 240,069 0.00008 1,671,158 2,611,951
HOUSEHOLD INTL INC COM......ccooeiiriiiiiiii e 94,900 0.00021 5,166,926 6,329,830
HOYA CORP Y50 31,100 0.00006 2,402,450 1,969,933
HSBC HLDGS ORD USDO0.50 (UK).....cccootniririririeieieiciisisresesienes 878,000 0.00034 9,641,439 10,403,352
HUBBELL INC CL B....cocoiiiiiiiiccinec s 200,056 0.00019 5,832,100 5,801,624
HUHTAMAKI OY J..oiiii s 65,750 0.00005 1,781,416 1,685,504
HUMANA INC COM.....ociiiiiiiiiinins s 23,400 0.00001 291,992 230,490
HUNTINGTON BANCSHARESINC........ccoiiiirriiiiccie 66,620 0.00004 1,011,212 1,089,237
HUSKY ENERGY INC......cocoiiiiiiiiiiinsns 963,813 0.00033 17,104,295 10,301,164
HUTCHINSON TECHNOLOGY INC COM.... 520,148 0.00032 7,760,147 9,908,819
HUTCHISON WHAMPOA HKS$0.25.........cooviriiniiniinisiciiis 5,203,450 0.00171 56,001,902 52,535,506
HYNIX SEMICONDUCTOR INC.......ccciiiiiiisires 1,398,588 0.00049 14,587,972 15,034,821
HYPERION SOLUTIONS CORP..........ccccevvriiiriiiniiinsennes 540,156 0.00026 6,352,371 8,102,340
HYUNDAI MTR CO SPONSORED.........cccocsiiiiiiiiniincieciis 271,646 0.00010 2,785,117 3,035,644
12 TECHNOLOGIESINC.......cooiiiiiiiiiciccicinee 1,000,287 0.00064 15,360,660 19,805,683
IBCHOLDING LLC CL A UNITS.....coiiiiiicns 25,000 0.00081 25,000,000 25,000,000
IBERDROLA SA ORD EURS.........cciiiiiniinne 907,469 0.00038 10,785,921 11,639,188
IBM CORP COM.......coooiiiiiniiniininitcnc it 256,760 0.00094 25,939,913 29,013,880
IBPINC COM....cooiiiiiiiiii s 8,000 0.00001 120,641 202,000
IDEC PHARMACEUTICALS CORP COM.......cooiiiiririiiiciiis 344,098 0.00076 21,382,480 23,291,994
IDENTIX INC.....ccooiriiiiiiiicscine 4,792,624 0.00097 40,461,759 29,953,900
IDEXX LABSINC COM 800,227 0.00081 10,364,570 25,007,094
IFRSYSINC. ... 1,290,769 0.00007 8,207,761 2,258,846
ILLINOISTOOL WKSINC COM.....cciiiiriiiinssesenns 52,580 0.00011 3,178,382 3,328,314
IMC GLOBAL INC COM......cooiiiiriiiiinc s 400,113 0.00013 6,200,468 4,081,153
IMMULOGIC PHARMACEUTICAL CORP.......ccoeiiiririciiis 2,211,500 0.00000 0 132,690
IMPERIAL TOBACCO GROUP ORD 10P........cccccovvirriniiirininnne 4,235,400 0.00162 36,102,564 49,738,166
IMRGLOBAL CORP COM 1,498,546 0.00053 10,718,310 16,379,108
IMSHEALTH INC COM....cciiiiiiiiiicncsnes 80,300 0.00007 2,192,249 2,288,550
INCO COM NPV ... 224,000 0.00013 4,353,526 3,867,159
INCO LTD COM....ccoiiiiiiiiiiiiiiii s 25,120 0.00001 438,813 433,571
INCYTE GENOMICS INC COM.......coouiiiriiiininsse s 200,058 0.00016 5,994,283 4,905,422
INDUSTRIA DE DISENO TEXTIL SA....cciiiiiiincicene 152,900 0.00008 2,371,051 2,440,041
INET TECHNOLOGIES INC COM........coooviiriiiiniiinciieniins 200,056 0.00005 1,360,598 1,638,459
INFINEON TECHNOLOGIES AG SPONS.. 56,900 0.00004 3,831,325 1,334,305
INFINEON TECHNOLOGIES ORD NPV .......ccociviiiiiiiiicn 101,900 0.00008 6,758,184 2,389,639
INFOCUS CORP COM.......coooiiiiiiiiiiiiinn s 40,012 0.00003 289,095 815,845
INFONET SVCS CORP CL B......cciiiiiiriiicas 1,604,620 0.00044 33,558,446 13,639,270
INFORMATION RESINC.......coiiiiiiiiiiiicincs 2,626,987 0.00088 29,795,757 27,163,046
INFORMIX CORP COM......ocooiiriiiiiininiiii s 2,927,238 0.00056 17,757,342 17,095,070
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ING GROEP NV CVA EUROQ.48........ccooiiiiiiiiccnis 518,718 0.00110 20,146,764 33,902,122
INGERSOLL RAND CO.....ccciiiiiiiiiiniicesnn s 468,062 0.00063 20,479,501 19,284,154
INGRAM MICRO INC CL A COM......coociiriiiiniisicsiis 369,066 0.00017 5,410,512 5,347,766
INNOGY HOLDINGS ORD GBPO.10........cococrririiiriiiicieieiinens 931,500 0.00009 2,805,102 2,855,934
INPUT/OUTPUT INC COM 80,023 0.00003 721,886 1,016,292
INSURANCE AUTO AUCTIONS INC.......cooiiriirninccies 632,739 0.00035 8,300,236 10,756,563
INTEGRA LIFESCIENCES HLDG CORRP........ccosviiiiiiiiiiieins 455,327 0.00032 9,786,606 9,857,830
INTEGRAL SYSINC MD....cccooiiiiiiiiiiiiiiincins 240,069 0.00019 3,520,396 5,792,865
INTEGRATED DEVICE TECH INC......ccoiiiiiiics 280,081 0.00029 11,583,224 8,875,767
INTEGRATED SILICON SOLUTION IN.....cccoeoviiiiiiininiiiicininas 80,023 0.00004 945,472 1,112,320
INTEL CORP CALIF COM.....ccciiiiriiiiniicis s 4,481,938 0.00426 140,349,418 131,096,687
INTERBREW NPV 387,657 0.00034 10,640,975 10,370,817
INTERNATIONAL GAME TECHNOLOGY ..o 18,000 0.00004 1,033,856 1,129,500
INTERNATIONAL PAPER CO COM......cccoeviiiiiiciiccnisnens 118,700 0.00014 4,679,455 4,237,590
INTERNATIONAL RECTIFIER CORRP.........cooiiiiirciiiniie 148,043 0.00016 7,174,800 5,048,266
INTERNET INITIATIVE JAPAN INC....ccoviiiiiiiiicccicis 175,089 0.00004 6,659,277 1,251,886
INTERPUBLIC GROUP COS INC COM......ccoceoiviiiiiiiiinnisieiiis 51,820 0.00005 1,887,824 1,520,917
INTERVOICE-BRITE INC.......ccoiiiiniiiirincne 48,013 0.00002 300,040 528,143
INTERWOVEN INC. 372,292 0.00020 6,068,420 6,291,735
INTEVAC INC COM.....coiiiiiiiiiis s 725,568 0.00010 4,707,077 3,192,499
INTL FLAVORS & FRAGRANCES INC........ccocviiiiiiciis 13,180 0.00001 297,587 331,213
INTUIT COM...oiiiiiiiiiiin s 28,760 0.00004 1,024,676 1,150,112
INVENSY S ORD 25P........cooiiiiiiiiiisi s 20,948,953 0.00129 68,498,850 39,774,520
INVESTMENT TECH GRP COM NEW........cccoovviiiiiiniine 160,047 0.00026 8,141,397 8,048,764
IREGENT GROUP LTD USD 0.01.......ccooiiiniiriciieciscciee 82,567,940 0.00009 15,567,383 2,752,300
IREGENT GROUP LTD WARRANTS.........covivinniine 16,513,588 0.00000 1,640,634 61,397
IRISH LIFE & PERMANENT ORD.........ccovniiniiiinsnns 104,600 0.00004 1,144,536 1,222,050
ISHARES TR S& P 500 INDEX FD......ccocoeoiiiiiniiiiiiiccce 68,132 0.00027 8,654,245 8,359,115
IT GROUP INC COM......c.cctiiiiiiiiirini s 688,516 0.00014 17,846,826 4,372,077
ITO-YOKADO CO Y50.... 1,193,939 0.00179 62,620,568 55,044,492
ITRON INC.....oiiiir s 1,110,719 0.00068 4,910,937 21,070,339
ITT INDSINC IND COM.....cocoviviiiriiiiriicininsienns 12,100 0.00002 501,859 535,425
IVAX CORP.....ootiiiriti s 408,841 0.00052 15,746,264 15,944,799
IZUMI CO Y50.....ciiiiiiiiiirn s 22,000 0.00001 459,497 227,726
JPMORGAN CHASE & CO COM.......coociiriininiieniies 394,620 0.00057 18,324,228 17,600,052
JABIL CIRCUIT INC COM......coiiiiiiiiiininines s 26,384 0.00003 858,660 814,210
JACOBS ENGR GROUP INC COM.. 204,057 0.00043 7,418,510 13,310,638
JAPAN AIRLINES Y50......coiiiiiiiiiis i 673,000 0.00007 2,466,097 2,163,831
JAPAN TOBACCO INC Y50000........cccceimmrimirinniisisisinisiss i 3,232 0.00072 23,556,622 22,286,080
JARDINE STRATEGIC HLDGS ORD........cccvcviiiiiiiiiiicnes 3,585,000 0.00033 10,068,203 10,253,100
JDS UNIPHASE CORP COM......ociiiriiiii s 385,837 0.00016 13,972,925 4,822,963
JEFFERSON PILOT CORP COM......cocoviiiiiiniiiieccssins 31,900 0.00005 1,460,606 1,541,408
JOHNSON & JOHNSON COM.......coiiiiiiiininiss s 1,943,674 0.00316 85,128,458 97,183,700
JOHNSON CTLSINC COM...........c.c..... 191,315 0.00045 13,312,935 13,864,598
JOHNSON ELEC HLDGS HKDO.0125..........coocoviiiiiiiiiiciiene 2,208,000 0.00010 3,489,430 3,028,962
JONES APPAREL GROUP INC COM........ccooiiriiiiiiiicieniines 397,108 0.00056 13,633,684 17,155,066
JULIUS BAER HLDGS CHF50 (BRY)......cccotniiriririisiceeiereeeaes 1,920 0.00024 6,201,933 7,386,259
JUNIPER NETWORKS INC COM......cccooviiiiiniiiiieceines 52,015 0.00005 4,062,962 1,617,667
JUSCO CO YB0.....ociiiiiiicnciitc st 269,000 0.00019 5,171,168 5,931,286
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K MART CORP COM......ccoooiiiiiiiiniinni s 123,560 0.00005 1,157,184 1,417,233
KAO CORP Y50......cciiiiiiiiiicins s 457,000 0.00037 11,480,426 11,359,044
KAYDON CORRP......ccoiriiiiriii s 200,056 0.00017 5,199,490 5,131,436
KB HOME COM.....coririririninininisssssss s 6,080 0.00001 193,557 183,434
KDDI CORP Y5000 8,962 0.00136 75,610,838 41,820,749
KEITHLEY INSTRSINC COM......cccooiiiiniiiiieesien 80,022 0.00006 1,258,348 1,704,469
KELLOGG CO COM......ooiiiiiiiniiiiie s 85,620 0.00008 2,217,892 2,482,980
KEMET CORP COM......ccoiiiiiiiiiiiinciss s 424,114 0.00028 7,896,644 8,524,691
KENTUCKY ELEC STL INC......coiiiiiiric s 400,113 0.00002 4,433,755 540,153
KERR MCGEE CORRP..........ccocoiiiiiiini e 13,100 0.00003 908,455 868,137
KEYCORP NEW COM......cccoiiiiniiinii s 142,700 0.00012 3,546,082 3,717,335
KEYENCE CORP Y50.. 92,324 0.00060 12,109,564 18,321,191
KEYSPAN CORRP........coeiiiiiinrin s 18,940 0.00002 775,314 690,931
KFB SECURITIES KSWNS5000..........ccoeeviriiiiniiiieeccenns 837,590 0.00012 4,957,575 3,690,419
KFORCE INC COM.....coiiiiiiiinini s 249,487 0.00005 1,193,862 1,621,666
KIMBERLY CLARK CORP COM........ccooeimmimiiiiinieieenns 75,100 0.00014 4,866,344 4,198,090
KINDER MORGAN ENERGY PARTNERS..........cccocoiiiiniiiiiis 2,700 0.00001 190,602 185,652
KINDER MORGAN INC KANS COM.......cccovnnnininiiniicieinens 15,880 0.00003 881,631 797,970
KING PHARMACEUTICALSINC COM. 23,720 0.00004 1,111,444 1,274,950
KINGFISHER ORD GPBO.125...........cccoeiiiiiiniiececnes 4,139,166 0.00073 27,437,547 22,397,540
KLA TENCOR CORP.......cccctrtririinii s 25,600 0.00005 1,142,568 1,496,832
KLM KONINKLIJKE LUCHTVAART MI.....ccoviiiiiiiiinns 93,000 0.00005 2,328,956 1,637,663
KNIGHT RIDDER INC.......ccociiiiiiiiin s 18,180 0.00004 1,010,595 1,078,074
KOHLS CORP COM.....ociiiiiiiiiiiicnc s 46,000 0.00009 2,807,416 2,885,580
KOKUSAI SECURITIES Y50......cciiiiiirciiini e 202,000 0.00005 2,001,987 1,473,861
KOMAG INC COM.....cociiiiiiiiii s 8,856,679 0.00009 51,503,554 2,922,704
KON KPN NV EURO.24.........cocoiiiiiiiiii s 403,068 0.00007 4,462,358 2,286,290
KONINKLIJKE PHILIPS ELECTRONIC.........cccoeviiiiriniiinee 1,691,373 0.00146 45,242,526 44,833,302
KONINKLIJKE PHILIPSELECTRS NV.....ccccoiiiiiiiiinicciis 491,689 0.00042 20,413,294 12,995,340
KOOKMIN BK GDS 144A & REGS.... 1,100,000 0.00048 11,216,702 14,763,100
KOPIN CORP.......coociiiiirii s 248,071 0.00010 2,083,268 3,011,582
KORN FERRY INTL COM NEW.......ccconvniriiiiincines 80,023 0.00004 1,285,169 1,240,357
KROGER CO COM......ccoiiiiiiiiiiss s 236,720 0.00019 5,960,354 5,918,000
KULICKE & SOFFA INDSINC......ccoiiiiiiiniiiinin 544,155 0.00030 7,139,818 9,337,700
KVH INDSINC......ii s 1,362,288 0.00031 8,419,292 9,399,787
KYOCERA CORP Y50......ccciiiiiiiiinsesnssesnsnnnes 285,281 0.00082 23,634,175 25,161,088
L'OREAL EURO.2......... 78,000 0.00016 4,950,935 5,035,154
L-3 COMMUNICATIONS HLDGSINC........ccccoeriiriiicircrinees 127,796 0.00032 8,038,808 9,750,835
LA JOLLA PHARMACEUTICAL CO.....ccvririiiriiieninicieis 3,504,238 0.00117 16,325,743 35,918,440
LABRANCHE & CO INC COM......cccoriiiniiiiiiiiecnnns 160,046 0.00015 5,217,943 4,641,334
LAFARGE HALLA CEMENT CORRP........ccoccoeiiiiiiicicicce 13,632,892 0.00279 86,000,000 86,000,000
LAFARGE INDIA. ... 98,133,333 0.00203 62,664,962 62,585,033
LAM RESH CORP COM.......cociiiiiiiininiis s 316,091 0.00030 5,673,427 9,372,098
LANDSEND INC COM...... 200,058 0.00026 5,213,679 8,032,329
LARSCOM INC CL A COM.....cciiiiiiiniinie s 1,240,596 0.00008 4,218,061 2,443,974
LATTICE GROUP ORD GBPO.10.........ccccoeniiininiiiiiccieenes 5,582,887 0.00040 10,821,830 12,464,688
LATTICE SEMICONDUCTOR CORP COM.......cccovuriininiciininns 320,092 0.00025 6,718,039 7,810,245
LAWSON INC JPY50.......coociiiiiiiiniicns e 527,086 0.00063 32,756,515 19,440,311
LAYNE CHRISTENSEN COMPANY ..o 740,210 0.00020 11,810,851 6,291,785
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LEAPNET INC COM NEW......cociiiiriiinn s 175,455 0.00001 3,345,512 194,755
LEAR CORP COM......cooiiiiiiiiiiiiiin s 400,115 0.00045 11,685,657 13,964,014
LECROY CORP COM.....cccoiiiiiiiiii i 1,218,566 0.00101 17,528,157 31,036,876
LEGATO SYSINC COM.....ccoeiiiiirinnsnsssnss 760,217 0.00039 11,737,994 12,125,461
LEGEND HOLDINGS HKDO0.025.. 2,810,000 0.00005 2,337,234 1,576,142
LEGG MASON INC......ccoiiiiiiiiiinc s 172,049 0.00028 5,790,487 8,561,158
LEGGETT & PLATT INC COM.....ccoiiiiiiiiniiiiiiciieiis 43,020 0.00003 835,195 947,731
LEGRAND EURZ.........ccooiiiiiiis s 32,420 0.00020 6,846,780 6,191,992
LEHMAN BROS HLDGSINC COM.......cocoiiiiiniiieiecen 38,008 0.00010 2,527,262 2,935,738
LEXMARK INTERNATIONAL INC COM.......cccovmmiririiniernnne 17,760 0.00004 943,145 1,194,360
LI & FUNG HKDO.0Z5..........ccoiiiniiiniis s 2,498,000 0.00013 5,181,371 4,099,335
LIGAND PHARMACEUTICAL INCCL B.. 874,488 0.00032 7,756,966 9,881,714
LILLY ELI & CO COM.....oiiiiiiiiicii s 184,120 0.00044 16,073,287 13,624,880
LIMITED INC COM.....ccoiiiiiiiiiiciniss s 58,840 0.00003 999,646 972,037
LINCARE HLDGSINC COM......ccoeviiiriiiiis s 320,092 0.00031 9,132,701 9,605,961
LINCOLN NATL CORP IND COM......ccconviiiriniininiinineiesiienes 32,340 0.00005 1,522,576 1,673,595
LINEAR TECHNOLOGY CORP COM......ccconiniiiriininsiiesiins 48,580 0.00007 2,357,414 2,148,208
LIZ CLAIBORNE INC COM.......cccooiiiiiiiiiiniesinns 7,280 0.00001 331,521 367,276
LLOYDS TSB GROUP ORD 25P. 4,722,102 0.00154 48,115,956 47,251,884
LOCKHEED MARTIN CORP COM.......ccooivinnniiiiincciennes 84,640 0.00010 2,638,862 3,135,912
LOEWS CORP COM......cccciiiiiiininini s 102,260 0.00021 5,579,373 6,588,612
LONGS DRUG STORES CORP COM........cccoemririiiiiniiiiiinens 0 0.00000 0 0
LOUISIANA PAC CORP COM......cccciiiriinnnisesisisie s 14,400 0.00001 161,632 168,912
LOWES COSINC COM......ccoiiiiiniriiiins s 55,880 0.00013 3,078,763 4,054,094
LSI INDSINC OHIO COM......cooiiiriiiisiincs s 307,288 0.00023 3,585,303 7,187,466
LSI LOGIC CORP COM......ccoiiiiiiiiicicsnn s 49,832 0.00003 944,832 936,842
LTX CORPL.....otiri s 804,604 0.00067 10,101,057 20,565,678
LUCENT TECHNOLOGIES INC COM......ccccoemiiriiiicieinienns 2,975,107 0.00060 91,684,246 18,475,414
LUMINEX CORP DEL COM.......coooiiiiiniiiiise s 80,022 0.00005 1,522,719 1,599,640
LVMH MOET HENNESSY EURO0.30... 15,000 0.00002 925,720 755,591
M & T BK CORP COM.......cociiiriiiiiii s 2,500 0.00001 194,808 188,750
MACATAWA BK CORP COM.......ccccovnimmiiiiiinecnnins 60,017 0.00003 960,272 1,008,886
MAGNA INTL INC. CL A SUB VTG......cosiiririciiises 95,800 0.00019 4,052,898 5,885,236
MAGNETEK INC COM......cccoiiiiiiiiniicssnnes 462,134 0.00019 3,899,131 5,776,675
MAGYAR TAVKOZLESI RT SPONSORED.........cccoccivniiiiiniiiiinnne 354,901 0.00017 9,463,433 5,305,770
MANITOWAC INC COM....cociiiiiiiiiiciicn s 640,181 0.00061 15,416,138 18,885,339
MANOR CARE INC NEW COM... 14,200 0.00001 311,673 450,850
MANUGISTICS GROUP INC........coociiiiiiiii s 160,047 0.00013 2,980,067 4,017,180
MANULIFE FINL CORP COM NPV ..o 183,205 0.00017 2,839,401 5,112,501
MARCHOLLEK LAUTENSCHLAEGER UND........ccccoeoviiniiininne 73,180 0.00026 9,867,398 8,054,044
MARRIOTT INTL INCNEW CL A....coceiiiiii 33,620 0.00005 1,483,806 1,591,571
MARSH & MCLENNAN COSINC COM........ccoeviniiiirciiiniiine 38,100 0.00013 4,056,780 3,848,100
MARSHALL & ILSLEY CORP........cccocirriiiiin 400,114 0.00070 21,067,699 21,566,145
MARTEK BIOSCIENCES CORP............. 1,755,113 0.00163 23,442,513 50,020,720
MARTIN MARIETTA MATLSINC COM......ccoiniiniiiiiisicis 200,057 0.00032 8,754,228 9,900,821
MASCO CORP COM.......ccomiiiiiiincn s 63,560 0.00005 1,544,956 1,586,458
MASTEC INC....ooii s 640,183 0.00027 9,634,241 8,450,416
MATRIA HEALTHCARE INC........cociiiiiiiiiine 268,277 0.00014 12,384,497 4,222,680
MATRIX PHARMACEUTICAL INC......coeiiiiiinirc 80,023 0.00003 670,023 834,640
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MATSUSHITA COMMUNICATIONS........ccciiinrcnce 29,000 0.00004 1,850,546 1,320,718
MATSUSHITA ELEC INDL CO Y50.......ccouviiniiiiniiininiisnnes 3,164,440 0.00161 80,346,108 49,526,833
MATSUSHITA ELECTRIC WORKS Y50........ccccniiiiiiiniiiens 5,057,306 0.00190 52,895,565 58,472,058
MATTEL INC COM....cooiiiiiiiiiiiiiiis s 107,820 0.00007 1,719,082 2,039,954
MAXIM INTEGRATED PRODS INC COM.... 45,432 0.00007 2,231,028 2,008,549
MAXTOR CORP COM NEW........ccvniiiiiiiiicnees 632,181 0.00011 5,013,789 3,318,950
MAY DEPT STORES CO COM.......ccccovmiiiniiniinniss s 109,000 0.00012 3,555,387 3,734,340
MAYTAG CORP COM.......cooviiiriiiiiiininiesine s 10,460 0.00001 351,094 306,060
MBIA INC COM......ociiiiiiiiiii s 42,830 0.00008 1,937,739 2,384,774
MBNA CORP COM.......cooiiiriririeinininnnse s 125,480 0.00013 4,479,243 4,140,840
MCDERMOTT INTL INC COM......cccooiiiiiiniiieiecss s 8,400 0.00000 96,695 97,860
MCDONALDS CORP COM 182,060 0.00016 5,606,126 4,926,544
MCGRAW HILL COSINC COM.......ccooviiririninnininisscnsininns 26,940 0.00006 1,664,407 1,782,081
MCKESSON HBOC INC COM.......ccoomiiiiiiiniiinnnneessiens 122,020 0.00015 3,680,107 4,529,382
MDSINC.....oi 39,700 0.00001 485,691 449,947
MEAD CORP COM.....coviiiiiiiiiiiin s 13,640 0.00001 405,730 370,190
MEADE INSTRS CORP COM.......ccoccoiiriiiic s 80,023 0.00002 807,632 538,555
MEDAREX INC......ccooiiiiiiiiiin s 16,000 0.00001 253,051 376,000
MEDICIS PHARMACEUTICAL CORP... 4,800 0.00001 245,982 254,400
MEDIMMUNE INC COM......ccoiiiiiiiiiiiccnssins 189,346 0.00029 7,802,958 8,937,131
MEDTRONIC INC COM.....cocciiiiirinniiissss s 931,198 0.00139 32,313,689 42,844,420
MELLON FINL CORP COM.......ccoeoiiiiriniiiiiicinenenns 69,920 0.00010 3,117,666 3,133,115
MEMC ELECTRONICS MATERIALS.........cciiiiiiices 4,666,051 0.00116 71,624,624 35,695,290
MENTOR GRAPHICS CORP COM.......ccccoviiniiiiiiineiens 280,077 0.00016 4,192,694 4,901,347
MERCANTILE BANKSHARES CORRP........ccccooeiiiiiiininiiiiis 244,070 0.00031 8,908,942 9,550,459
MERCK & COINC COM.......couiiiiiiiiincineecn s 1,799,678 0.00374 127,182,294 115,017,421
MERCURY INTERACTIVE CORP........ccccvriiiiiiiincccs 11,440 0.00002 883,493 685,256
MEREDITH CORP COM.......cccceoiniiiiniiiiiiissnnas 6,900 0.00001 241,527 247,089
MERISTAR HOTELS & RESORTS COM.......cccoocviniiiiiiiiicnes 1,460,418 0.00009 3,424,220 2,628,752
MERIX CORP........cccoovviririiiiiiiicie 200,057 0.00011 2,286,912 3,498,997
MERRILL LYNCH & COINC......cciiiiiici 115,860 0.00022 7,497,351 6,864,705
MESA AIR GROUP INC........ccoiiiiiiininnsnniens 2,392,681 0.00096 15,810,842 29,549,610
METLIFE INC COM.....coiiiiiiiiiinn s 123,100 0.00012 3,886,457 3,813,638
METRO AG ORD NPV....ccoiiiiiiiinnssnsenns 194,200 0.00024 7,733,697 7,253,757
METRO INFORMATION SVCSINC COM.......cccoviiriniiiininne 281,841 0.00004 2,282,571 1,127,364
METRO-GOLDWYN MAYER INCNEW........cccccovviiiiiiine 2,547,926 0.00187 34,183,448 57,710,524
MGIC INVT CORP WIS COM..........c.c..... 35,400 0.00008 2,054,966 2,571,456
MICHAELS STORESINC COM 4,000 0.00001 161,270 164,000
MICHELIN CIE GLE DESETABL.....ccoiiiiiicic 130,300 0.00013 4,395,573 4,122,359
MICREL INC....coctiiiiiiicr s 296,085 0.00032 11,302,418 9,770,805
MICROCHIP TECHNOLOGY INC COM........ccosmininiriiinieniinns 328,093 0.00036 9,757,525 10,968,149
MICRON TECHNOLOGY INC COM......cccouviriririnininiiirciinsnnne 82,340 0.00011 3,349,733 3,384,174
MICROSOFT CORP COM........coiiiiiiiiieiniiie s 3,182,530 0.00755 191,736,453 232,324,690
MIDWEST EXPRESSHLDGSINC............. 1,417,686 0.00080 23,684,038 24,596,852
MILLENNIUM PHARMACEUTICALSINC........cccoviiiiiinee 550,151 0.00064 28,408,763 19,574,373
MILLIPORE CORP COM......coooeiiiiiicinss s 6,480 0.00001 389,137 401,630
MINNESOTA MNG & MFG CO COM........cocnriiiiriiicinis 56,800 0.00021 6,796,974 6,480,880
MIRANT CORP COM......cociiiiiiiiininiic s 46,871 0.00005 1,726,394 1,612,362
MISSISSIPPI CHEM CORP NEW COM........cccocciiiiiiniiciiiccis 213,661 0.00002 3,500,047 660,212
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MITEL CORP COM STK NPV ... 98,100 0.00003 2,318,523 1,004,530
MITSUBISHI ELECTRIC CORP Y50.......cccociiiiiiiiiniiiniiines 2,092,000 0.00034 13,486,034 10,366,068
MITSUBISHI HEAVY IND Y50.....ccooiiiiiiniiniciiessesniins 3,227,000 0.00048 12,340,030 14,722,282
MITSUBISHI MOTOR CORP Y50.......ccocoiiiiiiiininsiicesienne 1,243,000 0.00013 4,866,394 4,136,025
MITSUI & CO Y50 2,371,000 0.00052 14,216,118 15,949,879
MITSUI FUDOSAN CO Y50.......coiiiiininiiiecienseenenns 453,000 0.00016 4,510,267 4,881,591
MITSUI MARINE & FIRE Y50......ccoiiiiiiiinccs 633,000 0.00011 3,241,775 3,238,085
MKSINSTRSINC......coiiiiiiiir s 122,740 0.00011 2,058,180 3,534,912
MODERN TIMES GROUP MTG SER B........ccccoiiiiiiiiiiicice 1 0.00000 4 23
MODIS PROF SVCSINC COM.......ccovvrriiiiinnereensines 2,184,626 0.00049 11,337,437 15,073,919
MOLEX INC COM.....coiiiiiiiiin s 34,940 0.00004 1,381,409 1,276,358
MOODY S CORP COM 21,780 0.00002 623,065 729,630
MORGAN STANLEY DEAN WTTER & CO.......ccoccoviiiniriciiiiiis 153,800 0.00032 10,889,833 9,878,574
MOTOROLA INC COM......cociiiiiiiiirncinnses i 383,320 0.00021 6,776,793 6,347,779
MRO SOFTWARE INC COM......cccoeiiiiiniinins 120,034 0.00006 1,292,411 1,896,537
MSACQUISITION CORP COM......cccoiiiiniiiiniiicsesnes 1,000,000 0.00023 7,000,000 7,000,000
MTS SYS CORRP......coiiii 1,041,657 0.00047 6,630,069 14,364,450
MUNCHENER RUCKVERSICHERUNGSG..........ccccovviiiiniinne. 101,800 0.00092 28,513,512 28,371,733
MURATA MANUFACTURING CO Y50. 114,508 0.00025 7,038,038 7,611,220
MURPHY OIL CORP COM......cccviiiiiiiininiienssnn s 160,047 0.00038 9,841,536 11,779,459
MYLAN LABSINC PA COM.....ccooiiiiiiiiiinciii s 400,109 0.00037 11,067,886 11,255,066
NABORS INDS INC COM......cccciiiiiiiiiiiisiiens 20,300 0.00002 1,205,633 755,160
NAKORNTHAI STRIPMILL ALIEN.....cccoiiniiiincciccce 11,648,525 0.00001 2,668,620 360,158
NAPRO BIOTHERAPEUTICS INC.......ccoviviiiiiiciees 3,018,324 0.00100 20,454,229 30,786,905
NATIONAL CITY CORP COM......cccccoiviriiiiiinisnis e 193,060 0.00019 5,343,533 5,942,387
NATIONAL COMM FINL CORP COM.......cccoevviiiiiininiienns 456,132 0.00036 10,262,193 11,115,937
NATIONAL GRID GRPORD 1l.......cccoeiiiiriiininiisiesinseesinas 273,000 0.00007 2,479,883 2,011,883
NATIONAL SEMICONDUCTOR CORP..........ccceemrrrirircriinicniinens 31,920 0.00003 982,486 929,510
NATIONAL SVCINDSINC COM......ccccrmiiiniinineissnisisenns 5,700 0.00000 141,762 128,649
NATIONAL-OILWELL INC........... 240,068 0.00021 8,876,462 6,433,822
NATL AUSTRALIA BK LTD ORD ASL........ccooenicinrinicicisiisinis 574,560 0.00033 8,718,240 10,232,868
NAVISTARINTL CORP NEW COM.......cccoeivriiiiniisinininens 8,120 0.00001 211,072 228,416
NCR CORP NEW.......coiiiiiii s 13,380 0.00002 642,638 628,860
NEC CORP ADR......cocoiiiiiiiii s 52,015 0.00002 549,351 713,126
NEC CORP YS50......coiiiiiiiiiinincccsn s 822,000 0.00036 14,710,435 11,105,436
NEOMAGIC CORP COM.......ccoouviriiiiririiiiiinsnsess s 1,314,777 0.00014 9,432,595 4,207,286
NEOSE TECHNOLOGIES INC.. 40,011 0.00006 502,658 1,800,495
NESTLE SA CHF ... 639,210 0.00441 117,167,988 135,843,238
NETRO CORP COM......ccciiiiiiiiiiiiie i 220,062 0.00003 1,286,383 933,063
NETWORK APPLIANCE INC COM......cccoeiviiiriniciicieniiiins 125,003 0.00006 3,273,194 1,712,541
NETWORK EQUIP TECHNOLOGIES..........cccoooviiniiiiiniicniciins 2,465,902 0.00026 28,432,249 7,890,886
560,160 0.00023 8,476,209 6,973,992
22,020 0.00003 893,065 924,840
1,167,139 0.00095 30,790,512 29,295,189
27,000 0.00002 478,753 502,470
NEWPORT CORP COM.......ccoiiiiiiinisnn s 9,800 0.00001 385,528 259,700
NEWS CORPLTD ADR NEW COM.......ccccoiiiiiiiiniiscisccis 9,741 0.00001 200,068 361,878
NEWS CORPORATION NPV .....ccoiiiiiiiiinicnes 764,022 0.00023 4,897,642 6,994,968
NEXTEL COMMUNICATIONSINC CL A....cooiiiiinicii 105,580 0.00006 2,151,591 1,847,650
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NIAGARA MOHAWK HLDGSINC COM........ccoeoimniniiiiiiicicnes 22,120 0.00001 370,519 391,303
NICHICON CORP Y50......ccciiiiiiiiiiiicns s 17,000 0.00001 460,660 222,041
NICHIDO FIRE Y50......c.coiiiiiiniinniie s 1,265,000 0.00026 8,469,111 7,891,036
NICOR INC COM......ooiiiiiiiiiiiiiii s 6,220 0.00001 255,834 242,456
NIKEINC CL B COM... 61,400 0.00008 2,904,438 2,578,186
NIKON Y50.....coiiiiiiiiiii s 533,000 0.00016 8,805,187 5,059,910
NIMBLE GEN SYSINC SER B PFD......cccooiiiiiiiinciincns 200,000 0.00003 1,000,000 1,000,000
NINTENDO CO.....cooiiiiiiiiiiiicr s 57,600 0.00034 6,280,916 10,483,643
NIPPON ELECTRIC GLASS Y50......cccviiiiineiiccesnas 446,000 0.00021 10,903,426 6,322,386
NIPPON TEL & TEL CORP Y50000...........ccccvvurmrrereiiiiiinniiieenes 14,002 0.00237 112,507,693 72,973,859
NIPPON TELEVISION NETWORK CORP..........ccocovrniiiiniinirnne 61,517 0.00048 8,581,478 14,895,874
NISOURCE INC COM 826,668 0.00073 20,707,530 22,592,836
NISSAN MOTOR CO Y50......ccoiiiiiiiiiniisie s 609,000 0.00014 2,784,077 4,204,209
NMS COMMUNICATIONS CORP COM........coouvuiimriiiiiiiniiins 680,513 0.00015 5,009,310 4,763,591
NMT MED INC COM.....ccciiiiiiiiiins s 542,155 0.00004 4,339,399 1,198,163
NOBLE AFFILIATESINC......coiiiiiiiiincnn s 240,069 0.00028 9,227,512 8,486,439
NOBLE DRILLING CORP COM.......ccooiiiriniininiins s 18,543 0.00002 838,860 607,283
NOKIA (AB) OY EURD.0B.........cooouerereremreririiicicrerseneseeeererensesenens 1,415,616 0.00104 22,369,502 32,082,788
NOKIA CORP SPON ADR COM... 1,499,847 0.00108 36,693,886 33,281,605
NOMURA SECURITIES CO Y50......cccoviriiiiniiiiinineienns 923,000 0.00057 15,080,693 17,687,379
NORDEA ORD EURO0.39632..........cccominiiiniiisssie s 1,510,844 0.00028 5,199,622 8,605,318
NORDSTROM INC WASH COM.......coviiiiiiiiiiiiiniene 18,440 0.00001 337,141 342,062
NORFOLK SOUTHN CORP COM.......cccoecinriinieiiniinsseniiens 98,220 0.00007 1,891,060 2,038,065
NORSK HYDRO A SSPONSORED ADR.......cccccouvviniiiiiininiine 2,700 0.00000 116,813 115,290
NORSK HYDRO ASA NWKR20........ccocveiiriiiecesei 83,001 0.00011 3,825,755 3,516,200
NORTEL NETWORKS CORP NEW COM.......ccconniinininiiiniinnen 890,260 0.00026 15,768,808 8,039,048
NORTEL NETWORKS CORPORATION........coiriiiiiinineiiis 1,297,077 0.00039 72,837,951 11,965,655
NORTHEAST UTILS COM......cocouiiiiiiiiiiiniecsnnas 12,000 0.00001 235,009 249,000
NORTHERN TR CORP COM........cooiiiiiiniini s 30,880 0.00006 2,255,993 1,930,000
NORTHFIELD LABORATORIESINC. 79,223 0.00004 779,488 1,298,465
NORTHFORK BANCORPORATION INC........ccovniiiiiiiniiieins 568,161 0.00057 12,293,814 17,612,991
NORTHLAND CRANBERRIESINC COM.........ccoovniiiriirniiiiinen 3,000,377 0.00013 33,171,271 3,900,490
NORTHROP GRUMMAN CORP COM........ccccoovinininiriisis 26,108 0.00007 2,008,765 2,091,251
NOVARTIS AG CHFO.50 (REGD)........cceovuviieierreniiererenrereseenenns 2,625,035 0.00309 102,510,139 94,997,790
NOVATEL INC COM.....ooiiiiiiiiiiniic s 240,068 0.00001 1,800,510 420,119
NOVELL INC....cciiiiiiiiiiin s 43,820 0.00001 218,788 249,336
NOVELLUSSYSINC... 19,700 0.00004 905,937 1,118,763
NOVO-NORDISK ASDKK2.......cccoviiriiiiiiiecenes 242,800 0.00035 9,490,580 10,740,187
NTL INC COM....ooiiiiiiiiiii s 60,597 0.00002 2,889,385 730,194
NTT DOCOMO INC NPV ..o 2,258 0.00128 49,132,772 39,286,882
NUCOR CORP.......coctrtiiiinicicic s 10,720 0.00002 485,734 524,101
NUMERICAL TECH INC COM.......cccoooiiiiiininieeccnccnnes 108,031 0.00007 2,342,235 2,268,651
NVIDIA CORP COM......ccoiiiiiiiirinii s 160,045 0.00048 12,022,343 14,844,174
OAK TECHNOLOGIESINC COM... 1,104,317 0.00038 7,210,909 11,694,717
OCCIDENTAL PETE CORP COM......ccvriiirinisnsssie s 351,180 0.00030 9,566,409 9,337,876
OCCUPATIONAL HEALTH PLUS........coiiiicce 59,897 0.00001 4,238,431 239,588
OCEAN ENERGY INC TEX COM.......ccvriiriiiniisnissss 1,080,322 0.00061 16,398,473 18,851,619
OFFICE DEPOT INC COM.......cccvmiiriiiinnssnes 41,060 0.00001 342,610 426,203
OIL CO LUKOIL SPON ADR......coiiiriiirii s 2,751,400 0.00429 95,026,760 131,979,155
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OLD REPINTL CORP COM.......ccooiiiriniininisiie s 280,080 0.00026 6,658,163 8,122,320
OLIN CORP COM PAR $1.00........ccccvmmrrimrninieininisieiessesssnseses 212,895 0.00012 4,612,965 3,617,086
OLIVETTI SPA EURL....cooiiiii s 1,547,000 0.00009 4,713,395 2,747,730
OMEGA PROTEIN CORP COM.......ccoviiiiiiiiiininenscnes 1,741,541 0.00011 9,408,534 3,483,082
OMNICARE INC COM 1,248,358 0.00082 12,988,334 25,216,831
OMNICOM GROUP INC COM.......cccriiiiiiiiiincninirieinins 25,620 0.00007 2,184,917 2,203,320
OMRON CORP Y50.......oosuiuiiininieicienisiseee s 1,201,944 0.00071 20,597,146 21,731,748
ON ASSIGNMENT INC COM.......ccoeimiiiiiiiniiiecessiins 43,293 0.00003 715,663 779,274
ON SEMICONDUCTOR CORP COM.......cccvriiririiiinieisieniis 1,580,452 0.00023 8,589,966 7,191,057
ONEOK INC NEW COM.......cooueiiiiniiiinsesenes 8,200 0.00001 187,012 161,540
ONO PHARMACEUTICAL CO Y50 297,000 0.00031 7,816,332 9,430,083
OPTA FOOD INGREDIENTSINC.... 832,237 0.00004 8,096,979 1,206,744
ORACLE CORPORATION COM.......cccisiriniinincississse s 1,249,700 0.00077 27,700,169 23,744,300
ORANGE SA EURL......ccooiiiiiii s 1,208,000 0.00032 10,462,324 9,817,851
ORION PWR HLDGS INC COM......coiiiiiiiiiinssse s 220,063 0.00017 6,018,723 5,239,700
ORIX CORP Y50.....cciiiiiiiiiiiiisiise s 349,667 0.00110 36,744,953 34,007,862
OSI SYSTEMSINC COM......cooiiiiriiicins s 40,011 0.00000 536,576 148,841
OSTEX INTL INC COM.....cociiiiriiiiirinsr s 631,380 0.00004 6,890,797 1,136,484
OTP BANK GDR-EACH REPR 1 ORD.... 74,050 0.00012 3,304,124 3,823,202
OVERSEAS CHINESE BANKING CORP.........ccccoviiniiininiiininne 3,972,929 0.00084 19,263,780 25,948,329
OVERSEAS UNION BANK SGSL......cccoviiriririninisisinisisiisisisnins 493,000 0.00008 2,402,421 2,556,998
OXFORD HEALTH PLANSINC COM......coeoeimiiiiiiiciiisieenns 8,000 0.00001 218,465 228,800
P COM INC COM......coiiiiriiiii s 12,561,967 0.00022 71,422,834 6,909,082
PACCARINC......c.ciriirr s 10,520 0.00002 514,198 540,938
PACIFIC CENTY FINL CORP COM......c.ccoeiiniiiinneinecee 176,051 0.00015 4,011,802 4,540,355
PACTIV CORP COM......ccoiiiiiiiiiinirnsses s 21,900 0.00001 289,143 293,460
PALL CORP COM......cccciiiiiniiiii s 176,966 0.00014 3,594,046 4,164,010
PALM INC COM.....cociiiiiiiiiiiciciiies s 78,340 0.00002 1,401,478 475,524
PARADYNE NETWORKSINC......cccooiiiiiiiie 1,461,102 0.00009 6,680,758 2,688,427
PARAMETRIC TECHNOLOGY CORP COM.... 36,500 0.00002 452,295 510,635
PARK ELECTROCHEMICAL CORP COM.......ccccooeiininininiciinns 176,052 0.00015 3,685,100 4,647,773
PARK PL ENTMT CORP COM......cccovuiiiiniiiiiinscnes 800,230 0.00031 11,694,822 9,682,783
PARKER HANNIFIN CORP COM.......ccccoeiininiiiiiesisis 36,120 0.00005 1,489,440 1,532,933
PAULA FINL DEL COM.....ccoiiiiiiriiiiiinir s 28,000 0.00000 238,000 53,480
PAY CHEX INC COM......cooiiiiiiiiiniii s 51,600 0.00007 2,136,327 2,064,000
PAYLESS SHOESOURCE INC COM........cccovniiriniiiiciieniines 112,032 0.00024 6,614,530 7,248,470
PC-TEL INC COM.......cccoevrririiinne 80,023 0.00002 800,223 737,012
PEARSON ORD 25P. 304,200 0.00016 6,385,503 5,014,131
PECHINEY ORD A SHSEUR 15.25........ccccoiiiiiiiincneis 542,516 0.00090 27,321,008 27,557,642
PEERLESS SYS CORP COM......cccviiiiiiiiniicci s 1,525,396 0.00009 10,265,078 2,821,983
PENNEY JCINC COM......cooiiiiiiiiiirnii s 51,200 0.00004 791,197 1,349,632
PENTAIR INC COM....ccciiiiniiiii e 280,080 0.00031 7,730,911 9,466,704
PEOPLES ENERGY CORP ILL COM......cccoiiiiiiiiniiicscies 4,900 0.00001 206,775 196,980
PEOPLESOFT INC COM.......ccccceuuee 269,775 0.00043 6,171,886 13,281,023
PEPSI BOTTLING GROUP INC COM.......cccoiiiiiiiiniecis 32,488 0.00004 1,366,423 1,302,769
PEPSIAMERICAS INC COM.......cooiiiininiiiecieceenins 480,137 0.00021 7,029,090 6,385,822
PEPSICO INC COM......ooiiiiiiiiiiii s 1,602,636 0.00230 62,194,655 70,836,511
PERKINELMER INC COM......ccoiiiiiiiiiincinssns 13,960 0.00001 596,844 384,319
PERNOD-RICARD FF20.........ccooiiiiiniiiic s 116,553 0.00027 7,787,497 8,170,188
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PERRIGO CO COM......cciiiiiniiiic s 240,070 0.00013 2,302,177 4,006,768
PERSONNEL GROUP AMER INC COM.......cccocoeviniiiiininiiiiiiinnens 2,972,852 0.00013 14,445,694 4,102,536
PETROLEO BRASILEIRO SA.......cooi s 368,665 0.00031 8,865,458 9,585,290
PEUGEOT SA EURG.......ccoviriiiiiis s 6,220 0.00005 737,544 1,688,759
PFIZER INC COM STK USDO.05.. 2,833,892 0.00369 104,256,153 113,497,374
PG&E CORP COM.......coiiiiiiiiii s 92,940 0.00003 1,515,991 1,040,928
PHARMACIA CORP COM.......ccoiiiiininiiiin s 179,640 0.00027 10,142,381 8,254,458
PHELPS DODGE CORP COM........ccconiiiiiiiiiinisnesennes 10,900 0.00001 546,350 452,350
PHILIP MORRIS COSINC COM......ccviiiiiiiinessses 515,669 0.00085 22,667,000 26,170,202
PHILLIPS PETE CO COM.......ccoiiiiiniiiiciecens 63,380 0.00012 3,708,089 3,612,660
PHOTRONICSINC COM......cciiiiiiicinie s 400,113 0.00033 7,770,322 10,266,900
PHY SICIAN COMPUTER NETWORK INC... 4,040,749 0.00000 31,347,505 6,061
PICTURETEL CORP COM NEW.......cocciiiiiiiiinnie 1,059,182 0.00019 6,111,432 5,931,419
PINNACLE SYSINC COM.....coeciiiiiiiiiiicicinnnns 480,138 0.00009 3,259,200 2,904,835
PINNACLE WEST CAP CORP COM........ccooiiiiniiiiscins 17,400 0.00003 796,695 824,760
PIONEER NAT RES CO.......ccoviiiiiiiciic s 652,428 0.00036 11,134,040 11,123,897
PITNEY BOWESINC COM.......cocovriiiiinis s 67,520 0.00009 2,427,735 2,843,942
PITTSBURGH & LAKE ERIE RR 10%.......cccccouviiinniiininiiiiininiiens 4,683,487 0.00000 0 5
PITTSTON CO BRINKS GROUP COM... 160,046 0.00012 3,323,456 3,567,425
PLACER DOME INC......ccooiiiiiirincnces 45,240 0.00001 446,928 443,352
PLANAR SYSINC.....ccii s 1,293,809 0.00109 18,331,027 33,509,653
PMC SIERRA INC......cciiiiiiiiicc s 128,036 0.00013 9,196,967 3,978,079
PNC FINANCIAL SERVICES GROUP..........cccoeviniiiiieniins 70,440 0.00015 4,752,732 4,634,248
POHANG IRON & STL CO KSWNS5000..........cccemiiiiiiniiiinine 60,633 0.00016 4,486,215 4,848,775
POHANG IRON & STL LTD SPON ADR.......cccoiiiiiiniies 765,000 0.00049 10,563,750 15,085,800
POLYCOM INC.....cooiiiiiiiiiiiiisr s 120,035 0.00009 5,487,445 2,771,608
POLYMER GROUP INC......c.cooiiiiiiic s 622,579 0.00005 5,360,247 1,407,029
POLYONE CORP COM........ccoeiiiniiiiiiiiisesnnnnes 605,775 0.00020 4,448,503 6,306,118
PORTUGAL TELECOM SGPS SA EURL.........ccoccviiiiiieiie 1,722,800 0.00020 8,438,474 6,125,794
POTLATCH CORP COM........ccccoeviirnnene 3,900 0.00000 133,869 134,199
POWER INTEGRATIONS INC.......cccooiiiiiccs 160,047 0.00008 2,057,372 2,496,733
POWER-ONE INC COM......ccoviiiiiiiiiiic s 47,320 0.00003 968,657 787,405
POWERGEN NEW ORD GBPO.50..........ccconininiiiicinieiisis 6,000 0.00000 47,466 60,672
POWERWAVE TECHNOLOGIES INC COM........cccovrviririniiinnen 648,345 0.00031 14,747,601 9,401,002
PPG INDSINC COM.....cciiiiiiiiinii s 64,720 0.00011 3,180,582 3,402,330
PPL CORP COM......cciiiiiiiiiiicins s 30,480 0.00005 1,473,848 1,676,400
PRAXAIR INC COM.... 43,460 0.00007 1,900,174 2,042,620
PRECISION DRILLING CORP COM........cccouviiniiiniiiniiininiiiins 92,033 0.00009 3,764,328 2,871,483
PRI AUTOMATION INC COM......ccociiiiininiiesis s 1,284,370 0.00077 24,025,251 23,799,376
PRICE T ROWE GROUP INC COM........cccocviiririniniiniininnens 16,960 0.00002 650,992 634,134
PROCTER & GAMBLE CO COM......ccccoiiiiiiiinicis 1,424,018 0.00295 110,461,153 90,852,348
PROGRESS ENERGY INC COM.......cccoonniiiiniiiiciinneinins 37,100 0.00005 1,704,565 1,666,532
PROGRESS SOFTWARE CORP.........ccoooiiiiiiiiiciis 160,847 0.00008 2,161,591 2,605,721
PROGRESSIVE CORP OHIO COM.. 16,180 0.00007 1,742,628 2,187,374
PROMISE CO Y50......cccoiiiiiiiinni s 212,140 0.00057 13,305,150 17,485,561
PROMOTORA DE INFOR EURO.10.........ccconniiinririiiiiiinens 224,065 0.00008 4,396,289 2,390,137
PROTEIN DESIGN LABSINC.......ccoiiiiriiiicce 120,034 0.00034 4,913,177 10,414,150
PROVIDENT FINL GROUP INC COM........cccovuvininniininiiininiiiinns 160,047 0.00017 4,872,713 5,268,747
PROVIDIAN FINL CORP COM.......cccoeiiiriinciiciesni s 71,040 0.00014 3,688,861 4,205,568
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PROXIM INC COM.....cocoiiiiiiiiiiis s 20,006 0.00001 228,068 282,085
PRUDENTIAL PLC GBPO.05.........ccociiiiiiiicnnes 1,636,700 0.00064 22,299,465 19,818,970
PSINET INC....ooiiiii s 68,671 0.00000 56,792 3,434
PUBLIC SVC ENTERPRISE GROUP...........cccocvviriniiiriiiiiine 39,040 0.00006 1,765,801 1,909,056
PUBLICIS GROUPE SA EUR.4. 314,480 0.00025 9,234,847 7,614,429
PUGET ENERGY INC NEW.......cccoiiiiiiiiicincnnns 8,000 0.00001 187,419 209,600
PULTE HOMES INC COM......cccoiiiiiiiniics s 5,840 0.00001 258,847 248,959
QBE INSGROUP ASL.......cocoiiiciinininecn s 994,837 0.00019 3,997,066 5,969,680
QLOGIC CORP COM.....cciiiiiiiiiininisiss s 12,800 0.00003 760,474 824,960
QUAKER OATS CO COM......ooiiiiriiiicciiirse s 18,280 0.00005 1,776,385 1,668,050
QUALCOMM INC.....coiiiiiiiiiii s 104,640 0.00020 7,251,403 6,119,347
QUANTA SVCSINC COM 240,068 0.00017 10,678,552 5,291,099
QUANTUM CORP DSSG COM......ccoomiriiiiiiiise s 400,114 0.00013 5,822,342 4,037,150
QUESTAR CORRP........cootvtriiiiiiici s 240,069 0.00019 7,661,331 5,944,108
QUICKLOGIC CORP CDT-COM........coiviiiriiininissiesisisseienns 394,513 0.00008 2,495,615 2,374,968
QUINTILES TRANSNATIONAL CORP.......ccerericriiiriiiiine 16,160 0.00001 335,229 408,040
QUIXOTE CORP.......coiiitiiriirri s 108,032 0.00010 1,038,082 3,086,474
QWEST COMMUNICATIONSINTL INC.....ccoovviiiincriciiinne 285,500 0.00030 11,258,358 9,098,885
RADIO SHACK CORP COM 25,620 0.00003 936,513 781,410
RAILTRACK GROUP PLC ORD 25P.........cccccoosuiiiniiiiciiiniens 5,338,645 0.00081 27,853,650 25,077,623
RALSTON PURINA CO-RALSTON......ccotiiinirciiincnieniins 42,780 0.00004 1,212,053 1,284,256
RAS ITLI000. ... .o 864,200 0.00035 10,402,551 10,658,411
RATIONAL SOFTWARE CORP NEW COM........cccovniiiiiinicne 568,165 0.00052 10,330,567 15,937,028
RAYOVAC CORP COM.......cviiiiiiiiniie s 533,274 0.00037 8,927,795 11,364,069
RAYTEL MED CORP COM NEW........ccoccoiiiiiiinecc 310,286 0.00002 6,922,790 620,572
RAYTHEON CO COM NEW........cccoeiiiiiciiineces 103,400 0.00009 3,565,797 2,745,270
RCM TECHNOLOGIES INC COM NEW.......ccocciiiiniriiinieiiis 1,195,223 0.00019 10,651,940 5,796,832
RDO EQUIPCO CL A....oiiiiriiiii s 635,861 0.00007 8,233,023 2,041,114
READ RITE CORP COM.......cciiiiiiiiiiissess s 11,802,140 0.00204 64,852,591 62,905,405
RECKITT BENCKISER ORD 10 10/19.... 2,945,570 0.00138 34,254,274 42,462,158
REDBACK NETWORKS INC COM.......cccoiiiriiniiisniis 4,400 0.00000 658,091 39,248
REEBOK INTL LTD COM......cocouviriiiiiiiiine s 8,080 0.00001 214,117 258,560
REED INTL ORDI12.5P........ccoiiiiiiii s 613,200 0.00018 5,349,238 5,433,148
REGAL BELOIT CORP........cccouviriiiiiiiiin e 521,989 0.00035 8,216,628 10,857,371
REGENT KOREA LIMITED.......ccociiiiiniiniii s 12,000,000 0.00052 110,000,000 15,941,837
REGENT PAC GROUP THE NOVY .....cccoviviiiiiccce 1,006,101 0.00039 4,499,999 12,113,456
REGENT SECURITIES KRW1000.... 3,848,240 0.00013 9,479,524 4,098,279
REGIONS FINL CORP COM......cccviiiiiiiiiiiircsin s 39,444 0.00004 1,165,772 1,262,208
RELIANT ENERGY INC.....ccoooiiiiiiiri s 88,220 0.00009 3,514,805 2,841,566
REMEC INC COM.......ccooiviiiiiininininieiss st 2,248,647 0.00091 20,375,600 27,883,223
RENAISSANCE WORLDWIDE INC COM.......ccooviininiiiiiine 4,657,340 0.00020 18,339,535 6,194,262
RENTOKIL INITIAL ORDIP.......cooviiiiiircicis s 8,470,500 0.00093 19,935,401 28,710,116
REPSOL YPF SA EURL......cooiiiiii s 2,952,447 0.00158 57,879,821 48,741,062
RESMED INC.......ccccvvvrriiiiiinen 8,000 0.00001 330,054 404,400
REUTERS GROUP ORD GBPO.25..........cccooiiiiini 495,995 0.00021 5,379,153 6,438,547
REYNOLDS & REYNOLDSCOCL A......ccocvviiiriiiiiciicne 160,046 0.00011 2,952,254 3,513,010
REYNOLDSRJITOB HLDGSINC COM........cceoeviiriiiiniiisiciiins 11,200 0.00002 619,486 611,520
RF MICRO DEVICES INC COM.......ccoviviiiiiiiiiineine 392,113 0.00034 10,488,111 10,575,288
RMC GROUP ORD 25P..........ccooiiiiniiiniine s 1,093,567 0.00034 13,864,503 10,535,250
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ROBERT HALF INTL INC COM.......cccoooiiiiniiinincs s 67,500 0.00005 1,912,005 1,680,075
ROCHE HLDG AG GENUSSCHEINE NPV ........ccocoviniininiinine 192,400 0.00045 14,928,104 13,861,363
ROCKWELL INTL CORP NEW COM.......ccccoominniiiiinisisecins 556,167 0.00069 25,170,235 21,201,086
ROHM & HAAS CO COM......ccoiiiiiiiiininnrcn s 30,400 0.00003 1,073,597 1,000,160
ROHM CO Y50 249,751 0.00126 26,128,431 38,808,325
ROSLYN BANCORP INC COM......cccoviiiriiriiinesnes 200,057 0.00017 4,390,500 5,261,499
ROSS STORES INC COM......cccoiiiiiiiiiinic s 260,075 0.00020 4,676,825 6,228,796
ROWAN COSINC COM......cooiviiiiiiiiiiniie e 13,020 0.00001 393,013 287,742
ROXIO INC COM.....ooiiiiiiiiiiii s 207,235 0.00009 3,118,931 2,694,055
ROYAL & SUN ALLIANCE INSURANCE.........cccooiivininiinins 1,108,000 0.00027 8,092,740 8,336,858
ROYAL BANK OF CANADA COM STK.....cccovvmermrcrinrcnienennnes 97,459 0.00010 2,943,592 3,119,125
ROYAL BANK OF SCOTLAND GRP ORD... 676,057 0.00048 11,773,668 14,899,139
ROYAL DUTCHPETECON Y ... 320,840 0.00061 19,247,255 18,695,347
ROYAL DUTCH PETE CONLGL25BR.......ccccecvviiiiiiriiiiiine, 897,420 0.00168 54,117,037 51,648,197
RUSSELL 2000 ALPHA TILTSFD.....ooeiiiiiiiiircsiisccis 2,678,180 0.00460 133,523,154 141,489,607
RYDER SYSINC COM......ccciiiiiiiniiincin s 8,300 0.00001 151,683 162,680
SK FAB B FREELONDON LISTING.......ccoccosiiiiniiiiseiiis 962,676 0.00049 15,643,570 15,167,007
SABRE GROUPHLDGSINC CL A....ccoeiiiiiiiicnnnes 26,420 0.00004 1,245,173 1,321,000
SAFECO CORP COM 17,540 0.00002 520,690 517,430
SAFEWAY INC NEW COM.....cccooviiiiiiiiiciiesenns 86,100 0.00013 4,919,497 4,132,800
SAGE GROUP ORD 1P.......cooiiiiiiiinicis i 647,950 0.00008 2,073,750 2,314,643
SAGE INC COM....ooiiiiiiiiiii s 306,727 0.00015 3,295,115 4,754,268
SAINSBURY (J) ORD 25P........ccconiiieiiiininise s 5,155,297 0.00104 29,260,135 32,137,441
SAKS INC COM.....cociiiiiiiiiii s 560,960 0.00017 6,356,242 5,385,216
SAMSUNG ELECTRONICS CO GDR.......ccocoiiiiiirnse s 168,660 0.00042 14,827,675 12,927,789
SAMSUNG ELECTRS KSWNS0OO0.........ccoovrmriiiiniiiieereeees 93,302 0.00045 17,022,300 13,774,689
SAN PAOLO-IMI SPA EUR2.8........ccoiiiiiiis 798,460 0.00034 11,941,690 10,328,917
SANKYO CO Y50.....ooiiiiiiiiii s 2,433,000 0.00143 53,057,423 43,892,317
SANMINA CORP COM.....ccoiiiiiiniiis s 44,120 0.00003 1,460,207 1,032,849
SANOFI-SYNTHELABO EUR2. 261,140 0.00056 11,363,332 17,133,787
SANWA INTL FIN BERMUDA TRUST .......cccoiiniiininee 1,345,000,000 0.00030 11,246,792 9,328,295
SAPAG ORD NPV ..o 77,770 0.00035 10,119,880 10,791,848
SAPIENT CORP......cociiiii s 16,880 0.00001 213,884 164,580
SARA LEE CORP.......ooiiiiiiiii s 191,824 0.00012 4,215,737 3,633,147
SAWTEK INC....ciii s 130,838 0.00010 8,579,171 3,078,618
SBC COMMUNICATIONS INC COM.......cccoririniriniiiiercirinciinns 598,110 0.00078 26,538,124 23,960,286
SCANSOFT INC COM.......ccoeriirrinnne 6,904,163 0.00028 19,642,715 8,492,120
SCHERING PLOUGH CORP COM.......cccoviininiiiiiecnenes 405,740 0.00048 17,795,631 14,704,018
SCHINDLER-HLDG AG PTG CERTS........cccooiiiiiniicis 5,969 0.00026 6,204,328 7,963,094
SCHLUMBERGER LTD COM.......cccciviiiiiiiiiieciinessins 79,140 0.00014 5,772,327 4,166,721
SCHNEIDER ELECTRIC EURS.........ccccooiiiiiiiice 16,400 0.00003 882,920 906,641
SCHOLASTIC CORP COM.......coiiiiriiiiicssse s 80,023 0.00011 3,811,694 3,368,968
SCHULER HOMESINC CL A....ooiiiiiiiies 1,252,357 0.00055 12,091,639 16,956,914
SCHWAB CHARLES CORP NEW COM.... 1,271,770 0.00065 28,758,072 20,030,378
SCHWEIZ RUCKVERSICHERUNGS-G..........cccceiiiiiici 35,080 0.00228 64,100,095 70,101,452
SCI SYSINC COM.....cuiiiiiiiiiiiiiiinss s 180,053 0.00015 6,439,128 4,591,352
SCIENTIFIC ATLANTA INC....ocoiis 26,480 0.00003 1,181,775 1,075,088
SCIENTIFIC GAMES CORP CL A......coovviiiviiiiicces 575,523 0.00011 4,547,759 3,389,830
SCIOSINC.....coci s 7,999 0.00001 48,007 200,055
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SCOTTISH & SOUTHN ENERGY ORD........ccceceiiiiriiiiiniiicic 2,374,900 0.00073 20,758,036 22,378,398
SEAGATE TECHNOLOGY ESCROW........ccccvmiiiiiiiiiccincine 120,036 0.00000 0 0
SEALED AIR CORP NEW COM......coooiiiiiiniieicise s 35,500 0.00004 1,346,504 1,322,375
SEARS ROEBUCK & CO COM......coviviiiiiiiinnieciens 120,100 0.00017 4,182,151 5,081,431
SECURITY CAPGROUPINCCL B.... 12,000 0.00001 251,515 256,800
SECURITY CAPPFD GROWTH INC.......coovniiiiiniiiiiiiee 7,329,950 0.00514 150,000,000 158,107,073
SECURITY CAPITAL EUROPEAN........ccviiiriicc s 3,187,500 0.00206 63,757,851 63,303,750
SEI INVESTMENT CO COM......occiiiriviiiiriiiicnecnsns 10,600 0.00002 427,907 502,440
SEKISUI HOUSE Y50........coiiiiiiiiis s 1,682,000 0.00046 14,468,865 14,281,895
SEMPRA ENERGY COM......ccciiiiiiiiiinnnesnnins 61,380 0.00005 1,487,624 1,678,129
SEMTECH CORRP.......coctitiiiiiticc s 280,080 0.00027 9,728,360 8,402,400
SENSIENT TECHNOLOGIES CORP COM 80,023 0.00005 1,319,002 1,642,072
SENSORMATIC ELECTRS CORP COM........ccconiiiiiiiiniiiiiis 200,056 0.00011 3,688,532 3,400,952
SEOUL SECURITIES CO KRW2500..........cooemmiriiiiiniiiiinens 1,541,200 0.00012 4,827,093 3,738,936
SEPRACORI INC......co s 160,046 0.00021 5,283,062 6,369,831
SGL CARBON AG ORD NPV.......ccciiiiiiiieienns 433,242 0.00049 23,838,613 15,038,090
SHANGRI-LA ASIA ORD HKS$L.....coociiniciisiicinienssissssissiis 2,923,000 0.00008 3,318,263 2,567,027
SHELL TRANS & TRDG ORD 25P REG.........cccconniiiriviniiiniiinns 1,710,200 0.00046 13,743,386 14,214,882
SHELL TRANS& TRADING PLC NY ADR.... 11,000 0.00002 573,238 553,740
SHERWIN WILLIAMS CO COM.......cooovmiiiiinnicnncinsssinns 42,860 0.00003 983,131 951,492
SHIN-ETSU CHEMICALS CO Y50......ccconiiiiiininissiesns 82,000 0.00010 3,595,814 3,011,225
SHIONOGI & CO Y50......cviviiiriiiiiiinicc s 864,000 0.00059 9,474,604 18,011,545
SHOPKO STORES INC COM.....ccciiiiiiniiici s 315,850 0.00007 3,576,441 2,299,388
SIEBEL SYSINC......cooiiiiiiir s 90,628 0.00014 4,228,566 4,250,453
SIEMENS AG NPV REG D......cooooiiiiiiiinici s 646,256 0.00129 53,937,517 39,666,224
SIGMA ALDRICH CORP.........cccoeriiiriiiini e 10,460 0.00001 447,380 403,965
SILICON VALLEY BANCSHARES COM.......cccoviriiinieiiiin, 4,000 0.00000 110,918 88,000
SINGAPORE AIRLINES SGS1........coooviviniininiininiiscinncsiniians 208,000 0.00005 1,478,502 1,438,419
SINGAPORE PRESSHLDGS SGD1........cccocciiininineisneciae 586,037 0.00021 8,897,862 6,432,898
SINGPORT TECHNOLOGIES....... 4,184,000 0.00019 4,108,943 5,924,654
SIPEX CORP COM.......ociiiiiiiinii s 1,751,531 0.00066 17,195,596 20,370,306
SITEL CORP.....cooiiiiitii s 6,344,454 0.00033 34,471,892 10,151,126
SKANDINAVISKA ENSKILDA BANKEN........ccooviiiniicis 3,500,584 0.00108 38,229,480 33,284,072
SKY PERFECT COMMUN JPY50000..........ccocvuiimmereiniiiiiiieninene 1,083 0.00004 3,223,214 1,102,798
SLIINC COM...iiiiiiiiiiii s 2,511,518 0.00067 25,981,650 20,720,023
SMARTONE TELECOMMUNICATIONS..........ccooovviiriiriiine 16,258,674 0.00061 66,380,034 18,760,249
SMC Y50.....ciiiiiiiieceeees 59,400 0.00021 6,712,541 6,358,162
SMITH & HAWKEN LTD CTD-COM.......cccveviiiiiiciccieiines 800,230 0.00002 1,657,135 600,172
SMITH GRP LETTER OF CONTINGENT.......ccccoiiiiiiiiiiee 814,500 0.00000 0 0
SMITHS GROUP ORD GBPO.25.........cccooiiiiniiicnccines 536,470 0.00020 7,821,052 6,224,554
SNAP ON INC COM......ooiiiiiiiii s 8,000 0.00001 227,612 193,280
SNC-LAVALIN GROUP INC COM NPV......ccccovvirniirininininininiins 233,235 0.00010 3,302,220 3,096,788
SOFTBANK CORPORATION JPY50.......ccoimiiiiiiniisssisiees 324,256 0.00035 25,779,775 10,633,475
SOLECTRON CORP 90,180 0.00005 2,650,221 1,650,294
SOLUTIA INC COM.....coiiiiiiiiiiiii s 640,183 0.00027 9,144,091 8,162,333
SONIC INNOVATIONS INC COM......cocvuviririiiriiiiieniines 572,164 0.00012 3,699,061 3,690,458
SONICBLUE INC COM.......ccoiiiiiiiiei s 5,352,486 0.00057 50,103,536 17,663,204
SONICWALL INC COM.....ociiiiiiiiiiciinsssssens 200,058 0.00016 2,546,308 5,043,462
SONOCO PRODS CO......cociiiiiiiiiinie s 320,092 0.00026 7,373,245 7,963,889
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SONOSITE INC COM......cooiiiiiiinirini s 497,856 0.00031 5,977,093 9,658,406
SONY CORP AMERN SH NEW ADR......cccccoviiiiniiiiiicne 25,400 0.00005 1,175,762 1,671,320
SONY CORP Y50......ccoiiiiiiiniii s 187,482 0.00040 7,353,722 12,326,430
SOUTHERN CO COM......cconiiiiiiiiiniccsness s 163,660 0.00012 3,593,677 3,805,095
SOUTHTRUST CORP COM 78,540 0.00007 1,838,222 2,042,040
SOUTHWEST AIRLS CO COM.......cooiiiiiiiiecccnns 133,200 0.00008 2,676,859 2,462,868
SOVEREIGN BANCORP INC COM.......cconiiiiininensnsiis 320,091 0.00014 3,700,662 4,161,183
SPACEHAB INC......cociiiiiic s 1,198,261 0.00009 11,289,750 2,696,087
SPATIAL TECH INCWTSTO PUR......cciiiiicicis 3,206 0.00000 0 0
SPECTRIAN CORP DEL COM.......ccccviviiiiiiiiiiininieensenes 1,403,684 0.00073 23,718,200 22,458,944
SPEEDFAM IPEC INC COM STK......ccooiiiiiiiicinesniins 4,661,848 0.00048 68,370,563 14,871,295
SPIEKER PPTYSINC COM 4,000 0.00001 239,008 239,800
SPRINT CORP (FON GROUP) COM.......ccccoeiiniiririniniiieiesieieinnens 210,420 0.00015 5,822,325 4,494,571
SPRINT CORPPCS COM SER 1.......cccociniiiiiiineccines 129,340 0.00010 2,987,226 3,123,561
ST JUDE MED INC COM......coociiriiiiiriin s 25,960 0.00005 1,525,713 1,557,600
ST MICROELECTRONICS EURL.Q4........cccoviiiiriiicccncns 90,200 0.00010 1,929,261 3,130,896
ST PAUL COSINC.......coiiiiiiin s 45,560 0.00008 2,294,830 2,309,892
STANLEY WKS....cooiiiiiiicii s 11,740 0.00002 396,813 491,671
STAPLESINC COM 62,960 0.00003 888,004 1,006,730
STARBUCKS CORP COM......cciiiiniiirisinsesnsneneieinnns 52,420 0.00004 1,084,882 1,205,660
STARWOOD HOTELS & RESORTS........ccoccoiniiiiinse s 27,420 0.00003 978,077 1,022,218
STATE STREET CORP........ccociviiriiiiiiirc e 44,960 0.00007 2,554,641 2,225,070
STERIS CORP COM......coiiiiiiiiiiii s 6,493,542 0.00423 75,005,048 130,195,517
STILWELL FINL INC COM......ccovrviiiriiiiiicsccienieas 30,240 0.00003 1,037,564 1,014,854
STMICROELECTRONICSN V SHSN Y...ocooiiiiiiiiniicciis 97,300 0.00011 1,248,840 3,258,577
STORA ENSO OYJSER 'R NPV.....ccooiiiiiiiicinicscis 2,213,000 0.00078 19,579,000 23,981,130
STORAGE TECHNOLOGY CORP COM.......cccouiiiiniiiiiniciiiins 830,799 0.00037 10,699,329 11,431,794
STRATOS LIGHTWAVE INC COM.......ccconniviiinniiicnnees 80,023 0.00003 682,196 1,040,299
STRATTEC SEC CORP.......ccciririiiiii s 332,574 0.00038 5,059,022 11,546,969
STRYKER CORP. 27,100 0.00005 1,491,919 1,486,435
SUEZ EURZ.......cootiiiic it 125,600 0.00013 3,736,189 4,040,652
SUMITOMO CHEMICAL Y50.....ccooiiiiiniiiisccnnenes 2,287,000 0.00034 10,646,310 10,323,773
SUMITOMO ELECTRIC IND Y50.......ccvririiiiiiiiinincs 757,000 0.00028 8,776,286 8,582,408
SUMITOMO MARINE & FIRE.........ccccooiiiiiiiicce, 3,874,000 0.00070 24,884,471 21,649,919
SUMITOMO MITSUI BANKING CORP.........coeiiiiiiiniiiins 4,445,276 0.00119 64,365,042 36,711,307
SUMITOMO REALTY & DEV CO Y50......ccccoiiiinniriririiiiiinnes 494,000 0.00010 2,546,879 2,938,967
SUN HUNG KAI PROPERTIES............ 318,000 0.00009 3,344,141 2,864,075
SUN MICROSY STEMS INC COM 449,860 0.00023 10,032,308 7,071,799
SUNCOR ENERGY COM NPV ..o 221,501 0.00018 6,136,910 5,633,855
SUNGARD DATA SYSINC COM......ccoevriiiiiiiniinneiiennes 584,162 0.00057 8,579,688 17,530,702
SUNOCO INC COM.....ooiiiiiiii s 19,620 0.00002 720,784 718,681
SUNTRUST BKSINC......coiiiiiiiiicines 51,480 0.00011 3,270,393 3,334,874
SUPERIOR INDSINTL INC COM.....cccooiiiiiiiriics 80,023 0.00010 2,873,705 3,064,881
SUPERIOR TELECOM INC 1,986,905 0.00018 13,943,589 5,603,072
SUPERVALU INC COM......cooiiiiniiiis s 42,220 0.00002 568,930 740,961
SUZUKI MOTOR CO Y50......cccoiiiiiiiiinineeessssnins 124,000 0.00005 1,426,917 1,650,417
SWATCH GROUP CHFS50(BR).......ccccvviiiiieiiiirirseeeence s 5,280 0.00017 6,099,675 5,287,344
SWIRE PACIFIC A HK $0.60.........ccccvmmiiriiniiiniinieice s 598,500 0.00010 3,677,986 3,099,963
SWISSCOM AG CHFZ5.........coiiiiii s 16,112 0.00012 4,784,577 3,836,404
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SWRINVESTMENTSLTD ORD SHS........ccoooiiiircii 20,036 0.00061 18,700,000 18,700,000
SYBRON DENTAL SPECIALTIESINC......cccccovveiiiiceieiiinns 26,674 0.00002 254,202 546,550
SYLVAN LEARNING SYSINC COM......ccoociviiiririiiniiieeiis 80,023 0.00006 1,503,925 1,944,559
SYMANTEC CORP COM......ocvuiiiriiiiiiiccinesnenennns 320,092 0.00045 16,177,729 13,984,819
SYMBOL TECHNOLOGIESINC COM... 31,210 0.00002 865,204 692,862
SYNAVANT INC COM....coiiiiiiiiriinn s 1,524,435 0.00035 11,259,764 10,838,733
SYNGENTA AG CHFIO0.......ccoiiiiiiiii s 682,257 0.00117 32,728,637 35,868,309
SYNGENTA AG SPON ADR.....ccoiiiiiiii e 1,851 0.00000 12,418 19,991
SYNOPSY SINC COM......ociiiiiiniiniiscis s 306,687 0.00048 14,951,140 14,840,584
SYNOVUSFINL CORP.......ccviiiiirii s 40,080 0.00004 1,117,955 1,257,710
SYSCO CORP COM.....ooiiiiiiniiiiis s 92,860 0.00008 2,693,573 2,521,149
T.1.M.SPA EURO0.06 4,663,830 0.00078 45,511,519 23,899,656
TAIWAN SEMICONDUCTOR MFG CO.......cccoriiiiiiiiiiiiiiiis 932,677 0.00046 9,544,612 14,167,358
TAIYO YUDEN CO Y50......ccoiiiiiiiiniirnsseecnes 122,000 0.00011 5,857,032 3,247,595
TAKEDA CHEMICAL INDUSTRIES Y50.......cccoooiiiiiiiiiciine 1,274,493 0.00193 68,720,714 59,269,237
TAKEFUJ JPY50......ciiiiiiiiiiss s 108,700 0.00032 5,973,298 9,874,687
TARGET CORP COM.....ccooiiiiiiiiiiis s 324,217 0.00036 11,540,686 11,217,908
TARGETED GENETICS CORP.........cccovviririiiiiiinnnes 1,281,484 0.00027 5,720,915 8,329,646
TATE & LYLE ORD 25P. 3,973,189 0.00051 21,698,039 15,646,101
TB WOODS CORP COM 325,533 0.00010 3,911,069 2,962,350
TCF FINL CORPu......coriiiiitis s 302,408 0.00045 7,407,262 14,004,514
TCSI CORP......vri s 2,508,397 0.00009 11,757,930 2,859,573
TDK CORP.....otiiii 351,291 0.00053 26,085,886 16,364,662
TECHNITROL INC.....c.coiiiiiiiii s 80,023 0.00007 1,941,358 2,080,598
TECHNOLOGY SOLUTIONS CO......ccveriiiiirinincissisiesniens 3,033,270 0.00018 6,903,002 5,399,221
TECO ENERGY INC COM......ccoiiiiiiiiinininncinnccnnnes 320,092 0.00032 7,281,628 9,762,806
TEJON RANCH CO....ocociiiiiiiiiii s 992,075 0.00088 31,836,635 27,034,044
TEKTRONIX INC COM.....cooiiiiiiiincies s 12,940 0.00001 372,740 351,321
TELAXIS COMMUNICATIONS CORP.........cccceviriiirnieiins 485,739 0.00001 3,074,964 306,016
TELECOM ITALIA SPA DI RISP......... 4,131,862 0.00064 14,562,474 19,700,929
TELECOM ITALIA SPA ORD EURO.55.........ccociiice 4,906,993 0.00142 65,126,302 43,731,898
TELEFLEX INC COM......ooiiiiiiiiiiiiiiinc s 128,035 0.00018 5,737,735 5,633,540
TELEFONICA SA SPONSORED ADR......ccocooiiiiiiiiiieie 71,877 0.00009 3,888,724 2,676,699
TELEFONICA SA EURL......cooiiiiiiiicn s 4,695,733 0.00188 104,586,608 57,881,934
TELEFONOS DE MEXICO SA ADR......cccoiiiiirne s 311,282 0.00035 3,893,634 10,922,885
TELEPHONE & DATA SYSINC COM.......cccovviiiiiiicneieninens 160,045 0.00057 16,461,885 17,404,894
TELETECH HLDGSINC........ccervee. - 1,344,387 0.00039 14,846,919 12,086,039
TELEWEST COMMUNICATIONS ORD10P..........ccvviniiiiniiinnn 23,272,770 0.00095 61,454,448 29,130,433
TELLABSINC COM.....ocoiiiiiiiiiii s 362,769 0.00023 8,951,410 7,030,463
TELSTRA CORP NPV ...t 5,009,400 0.00044 16,025,899 13,693,586
TELUS CORP COM......ccoiiiiiiiiiiii s 604,556 0.00044 15,904,706 13,624,022
TELUS CORPORATION NON VOTING.......cccoeiiiicireiees 354,918 0.00025 9,163,810 7,708,288
TEMBEC INC COM.....cciiiiiiiiiii s 407,000 0.00010 3,132,529 2,976,871
TEMPLE INLAND INC COM........... 13,200 0.00002 628,794 703,428
TENET HEALTHCARE CORP COM......cccoociviriiiiininicis 86,860 0.00015 3,793,284 4,481,976
TERA MEDICA SER A CONV PFD STK.......cccooiiiiiicice 500,000 0.00002 500,000 500,000
TERADYNE INC COM.....cccoiiiiiiiiiin s 44,120 0.00005 1,609,959 1,544,200
TESCO ORD 5P.......oiiiiiiiiiic s 12,354,763 0.00145 34,181,736 44,568,770
TESORO PETE CORP........ccoiviiiiir s 416,359 0.00017 4,062,596 5,246,123
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TEXACO INC COM....ooiiiiiiiiiiiniiisi s 123,614 0.00027 8,396,940 8,240,109
TEXASINSTRSINC COM.....cooiiiiiiiiiinicisn s 1,058,149 0.00110 40,950,814 33,754,953
TEXTRON INC COM.....cciiiiiiiiii s 285,209 0.00051 15,490,167 15,697,904
TF1-TV FRANCAISE EURO.2........ccoiriiiriiiiiccs 63,000 0.00006 3,164,167 1,837,952
THERMO ELECTRON CORP COM. 25,060 0.00002 701,394 551,821
THOMAS & BETTS CORP COM......cccviiiiiiiiiiniscnes 8,000 0.00001 148,217 176,560
THOMSON CORP COM......ccoriiiiiniiniisie s 320,550 0.00035 5,825,670 10,814,549
THORATEC CORP COM NEW.......cocociiiiiiiiieses 996,283 0.00050 9,985,370 15,492,201
THREE-FIVE SYSINC......coiii 80,023 0.00005 995,030 1,438,814
TIDEWATER INC COM.....cooiiiiiiiiiciiis e 194,936 0.00024 7,554,698 7,349,087
TIFFANY & CONEW COM......c.occiiiiiiiiiess s 20,120 0.00002 644,530 728,746
TIMBERLAND COCL A. 5,600 0.00001 224,484 221,256
TIMKEN CO.....ooiiiiiiiiiii s 8,220 0.00000 132,738 139,247
TITAN CORP.......ooorititiii s 560,159 0.00042 11,082,709 12,827,641
TIX COSINC NEW COM......ociiiriiiieinis s 90,240 0.00009 2,781,204 2,875,949
TMP WORLDWIDE INC COM......cccooiiiiniiiiecienes 14,744 0.00003 893,044 884,640
TOKYO ELECTRON Y50......cciiiiiiiiiiiine s 221,300 0.00044 6,987,215 13,396,528
TOKYO GASY5O......cciiiiiiiiiicn s 3,583,000 0.00035 7,978,684 10,888,045
TOKYO SEIMITSU Y50.. 48,300 0.00008 5,581,051 2,486,257
TOPPAN PRINTING Y50.......coiiiiiiiiciicnecees 2,067,000 0.00069 23,907,174 21,263,317
TORAY INDUSTRIESINC Y50......cociiiiininiiecicseiis 980,000 0.00013 4,663,180 3,913,085
TORCHMARK CORP........cccoeiiiiriiiiiin s 25,125 0.00003 952,512 1,010,276
TOSCO CORP NEW COM......coociiiiiiinin s 37,380 0.00005 1,600,011 1,646,589
TOSHIBA CORP Y50-TOK LISTING.........ccovvmviiniiiiiieiee 2,692,000 0.00046 20,151,476 14,224,086
TOTAL FINA ELF EURIO........coiiiiiicic s 706,596 0.00321 52,843,744 98,942,971
TOWER AUTOMOTIVE INC.......ocociiiiiiccnes 2,760,792 0.00092 28,781,341 28,298,118
TOYO SEIKAN KAISHA Y50......cociiiiiiiciicie 616,000 0.00029 10,430,157 8,821,167
TOYOTA MOTOR CO Y50.......cciriiiiiiniinc s 429,900 0.00049 14,710,131 15,131,983
TOYSRUSINC COM.....ooiiiiiiiiiiii s 67,232 0.00005 1,458,777 1,663,992
TRAMMELL CROW CO COM.. 240,068 0.00009 2,769,888 2,652,751
TRANSACTION SYSARCHITECTSINC.......ccoviiiiiiicce 120,034 0.00006 1,614,709 1,860,527
TRANSOCEAN SEDCO FOREX INC COM........cccoviiininiiriicinnes 43,924 0.00006 2,199,123 1,811,865
TRANSPRO INC COM.....ciiiiiiiiiinii s 633,780 0.00008 4,801,089 2,408,364
TRANSWITCH CORP.......cciiiiiicr s 224,064 0.00008 8,314,318 2,464,704
TRIBUNE CO NEW COM......cooviiiiiiis s 41,180 0.00005 1,737,531 1,647,612
TRICON GLOBAL RESTAURANTSINC........cccoviiiiiiine 33,100 0.00005 1,374,693 1,453,090
TRINITY INDSINC 240,068 0.00016 5,850,772 4,921,394
TRIPOSINC......ociiiiiiir s 605,506 0.00029 2,067,690 8,900,938
TRIQUINT SEMICONDUCTOR INC COM.......ccovusiiirininiiinininns 232,067 0.00017 10,451,121 5,221,507
TRWINC......oiii s 49,680 0.00007 1,913,535 2,036,880
TUPPERWARE CORP COM......ccooiiiiiiiinie s 8,000 0.00001 170,175 187,440
TURNSTONE SYSINC COM.....ccoiiiiiriiiiiiiinees 336,096 0.00008 2,507,519 2,352,672
TWINLAB CORP COM......oooiiiiiiiiiniine s 630,820 0.00005 6,430,787 1,627,516
TXU CORP.......cvevvrriiine 87,960 0.00014 3,626,302 4,238,792
TYCOINTL LTD NEW COM......cocoriiriniiinniccni s 273,692 0.00048 14,580,851 14,918,951
TYSON FOODSINC CL Ao 442,752 0.00013 5,480,138 4,077,746
UAL CORP COM PAR $0.01......occuiiiiiriiniieisinssisesisisse s 12,000 0.00001 444,041 421,800
UBSAG CHFI10......ciiiiiiiii s 81,400 0.00038 11,998,650 11,660,918
UFJHLDGS JPY50000.......cccccmiiiiiniiiiieiisnississsiss s 759 0.00013 6,302,842 4,083,459
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ULTRALIFE BATTERIESINC......c.ccoiiiiriii 1,239,236 0.00026 13,293,306 8,055,034
ULTRAMAR DIAMOND SHAMROCK CORP.........cccoerrirunrrnrnen. 204,057 0.00031 5,473,067 9,641,693
ULTRATECH STEPPER INC COM......ccocciiiiiniiicccccicie 1,031,894 0.00086 17,042,515 26,468,081
UNILEVER N V NEW YORK SHSNEW........ccceoeuiiiiiiiicnn, 97,160 0.00019 5,695,631 5,787,821
UNILEVER ORD 1.4P. 542,000 0.00015 5,087,631 4,565,990
UNION PAC CORP COM.......cviiiiiiiiiiiircse i 41,220 0.00007 2,209,508 2,263,390
UNION PLANTERS CORP TENN COM.......ccccoviinriiiieiieicn 30,420 0.00004 1,124,587 1,326,312
UNIONBANCAL CORP.........cocoviviririiiiiiiis s 14,400 0.00002 437,295 485,280
UNISYS CORP.......oiiiiiii s 203,706 0.00010 2,584,755 2,996,516
UNITED HEALTH GROUP INC COM.......ccceiniiriiniiiiniciiiiee 57,200 0.00011 3,516,862 3,532,100
UNITED OVERSEAS BANK SGS$1.......cooominiriniriisisissisiienes 3,538,744 0.00073 16,310,144 22,335,651
UNITED PAN-EUROPE 2,839,694 0.00023 47,903,969 7,212,255
UNITED RENTALSINC COM......ccooiiiiiiiiicei s 240,069 0.00020 5,309,686 6,229,791
UNITED STATES CELLULAR CORP.........oevrririririiiiiiiee 3,700 0.00001 233,100 213,305
UNITED TECHNOLOGIES CORP COM.......ccccoviiririniisniiines 73,000 0.00017 5,677,594 5,347,980
UNITEDGLOBALCOM CL A....cociiiiiiiiniinnrssns 720,218 0.00020 49,052,291 6,229,886
UNITRIN INC COM......cooiiiiiiiiin s 144,042 0.00018 5,469,491 5,531,213
UNIVERSAL STAINLESS & ALLOY .....coeiiiiiiiiiiiiincniniicins 147,641 0.00004 1,329,537 1,358,297
UNIVISION COMMUNICATIONSINC.. 28,744 0.00004 1,236,527 1,229,668
UNOCAL CORP COM.......ccooeriiiiniiiiniiiir s 33,620 0.00004 1,291,570 1,148,123
UNUMPROVIDENT CORP.......ccoeciiriiiinir s 66,920 0.00007 1,675,726 2,149,470
UPM-KYMMENE OY NPV....ccooiiiiiiiiiiniees 105,200 0.00010 2,437,623 2,973,791
US AIRWAY S GROUP INC COM.......ccciiririiinniiinciscs 9,220 0.00001 313,729 224,046
USBANCORP DEL COM NEW.......ccoiviiiriiiiiiinnnins 263,262 0.00019 5,826,548 5,999,741
USA ED INC COM......cciiiiiiiiiiniiin s 35,160 0.00008 2,459,877 2,566,680
USHIO ELECTRIC Y50.......ccoiiiiiiiiiiic s 125,000 0.00006 3,381,270 1,714,841
UST INC COM ...ttt 43,520 0.00004 1,257,403 1,255,987
USX MARATHON GROUP NEW COM.......cccoevnnnirininiiiiicinnes 96,380 0.00009 2,843,879 2,844,174
USX U SSTL GROUP COM.......coeiririiriiiiiniiese s 12,220 0.00001 222,543 246,233
UTILICORPUNITED INC... 176,046 0.00017 6,253,796 5,378,205
V F CORP COM......coiiiiiiiiii s 32,580 0.00004 1,108,569 1,185,260
V | TECHNOLOGIES INC COM.......ccoviiiriiininiieecnssens 1,453,751 0.00053 9,442,710 16,354,699
VAIL RESORTSINC COM.....ccoeiiiriiiiiise s 120,033 0.00007 2,287,829 2,244,617
VALASSIS COMMUNICATIONSINC.......covviiiniiiiiciceens 80,023 0.00009 2,839,133 2,864,823
VALENTISINC COM....ccciiiiiiiniiiin s 824,946 0.00017 8,342,747 5,155,912
VALEO EURS.......ooiiiii s 571,328 0.00075 27,187,291 23,066,999
VALERO ENERGY CORP COM NEW... 167,246 0.00020 6,021,391 6,151,308
VARCO INTERNATIONAL INC COM......coccvuririiiiieiiinees 376,108 0.00023 8,262,424 6,999,370
VENATOR GROUP INC COM......ccooiiiiiiiniininise i 360,103 0.00018 4,321,472 5,509,576
VENTANA MED SYSINC COM.....ccooviiiiiiiiiiiineinns 48,013 0.00005 1,355,140 1,512,409
VENTIV HEALTH INC COM......ccconiiiriiiriin 159,805 0.00011 1,435,378 3,298,375
VERITAS SOFTWARE CO COM......ccoioiiiiniiiicccines 206,865 0.00045 14,205,170 13,762,729
VERIZON COMMUNICATIONS COM......coiiiiririinciieia 503,744 0.00088 26,344,295 26,950,304
VESTA INS GROUP INC COM 560,161 0.00020 4,481,288 6,133,763
VIACOM INC CL B COM......coiiiiiiiiininiiniie s 325,920 0.00055 16,474,133 16,866,360
VICAL INC COM....coiiiiiiiiiicns s 44,012 0.00002 431,363 615,288
VIGNETTE CORP COM......cccoiiiiiiininininie s 240,069 0.00007 1,025,495 2,129,412
VIRATA CORP COM.......cooviiiiiiiiisnes s 80,023 0.00003 630,181 948,273
VISHAY INTERTECHNOLOGY INC.......cccvriiiciisc 412,116 0.00031 14,090,703 9,478,668
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VISTA MED TECHNOLOGIES COM.......ccoceiiiiirinesiinis 3,024,151 0.00010 5,709,030 3,054,392
VISTEON CORP COM......ocviiiriiiiiininisnnses s 18,100 0.00001 254,929 332,678
VITESSE SEMICONDUCTOR CORP COM........ccovriiininiririciins 25,280 0.00002 1,108,508 531,891
VIVENDI UNIVERSAL EURSAS........c.coiiiicc 991,286 0.00188 69,741,731 57,780,485
VNU NV EUROO0.20 275,120 0.00030 10,829,260 9,316,664
VODAFONE GROUP PLC ORD USDO.10........ccccoevvviiiiriniiinne 60,739,484 0.00437 132,356,930 134,542,816
VODAFONE GRP PLC NEW SPONS ADR.......cccoiiiiiiniiins 1,378,395 0.00100 64,436,523 30,807,128
VULCAN MATLS CO COM......ccviviiiiiriiniinrssnnes 14,000 0.00002 658,406 752,500
WABASH NATL CORP COM......cccooiiiiiiiiinnisss s 950,113 0.00037 14,875,990 11,496,367
WACHOVIA CORP NEW COM......ccccoviiiniiiiecesnes 36,980 0.00009 2,159,099 2,631,127
WAL MART STORESINC COM......ccceiiririiinicsscs 1,235,563 0.00196 55,702,907 60,295,474
WALGREEN CO 973,210 0.00109 30,228,092 33,536,817
WASHINGTON MUTUAL INC COM.......ccoeoiirriiiiiiisicsiiinins 204,570 0.00025 6,577,396 7,681,604
WASTE MGMT INC DEL COM......cccciiiiiiiiiiiiininieeiecnns 150,720 0.00015 3,293,812 4,645,190
WATERLINK INC COM......cooiiiiiiiiiin s 2,863,771 0.00002 11,058,057 515,479
WATERS CORP COM......cocoiiiiiiiiiiin s 383,628 0.00034 17,621,891 10,591,969
WATSON PHARMACEUTICALS INC COM......ccoccevirriciiiine 14,680 0.00003 745,599 904,875
WAUSU-MOSINEE PAPER CORP COM.......ccoouviniiniiiciiniciine 499,982 0.00021 7,238,118 6,444,768
WEATHERFORD INTL INC NEW COM.... 280,080 0.00044 8,289,494 13,443,840
WELLMAN INC COM.....coiiiiiiiiiiiiiiiss s 584,887 0.00034 7,409,807 10,469,477
WELLPOINT HEALTH NETWORK INC......cccciiiiniiiic 8,760 0.00003 930,337 825,542
WELLSFARGO & CONEW COM......ccoeiiiiiiiiiinininicenes 1,753,447 0.00265 75,408,577 81,412,545
WENDY S INTL INC COM......cociiiiiiriiniiinisss s 15,720 0.00001 405,198 401,489
WESCO FINL CORP........cceoetiiiiriiinnin s 2,408 0.00003 740,767 837,743
WESTELL TECHNOLIGIESINC.......ccooiiiiiiiiciicne 6,735,088 0.00033 37,875,264 10,102,632
WESTPAC BANKING CORP ASL........ccvvirinicinicinicinnieieinens 3,685,202 0.00088 23,938,881 27,071,898
WESTVACO CORP COM.....coooiiriiirinii s 13,920 0.00001 386,076 338,117
WESTWOOD ONE INC COM......ccciiiiiiiiiiiiniiiesssens 401,635 0.00048 8,152,220 14,800,250
WEYERHAEUSER CO COM......cociiiiiinicsnsie s 53,720 0.00010 2,948,016 2,952,988
WHIRLPOOL CORP COM 17,200 0.00003 904,401 1,075,000
WILLAMETTE INDSINC 23,200 0.00004 1,127,601 1,148,400
WILLIAMS COSINC COM......cceimiiiiiiiiiinise s 66,960 0.00007 2,642,658 2,206,332
WILLIAMS SONOMA INC COM......cocviiiriiiiiiiisesi s 240,068 0.00030 5,883,394 9,319,440
WIND RIV SYSINC......cooiiiiiiises 240,067 0.00014 8,340,031 4,191,570
WINN DIXIE STORESINC........cccooiiiiiinees 19,320 0.00002 495,772 504,832
WIRELESS FACSINC COM......cciiiiiiiiinccnes 200,058 0.00004 1,193,508 1,300,377
WISCONSIN ENERGY CORP COM 329,692 0.00025 7,395,395 7,836,779
WMCLTD NPVt 706,200 0.00011 2,698,923 3,437,498
WOLSELEY | ORD 25P.......cccooiiiiiiic e 1,651,500 0.00040 9,725,537 12,333,376
WOOLWORTHS LIMITED ORD A$0.25.........ccovvininininiicinnns 1,191,000 0.00022 4,908,927 6,656,616
WORLDCOM INC-WORLDCOM GROUP.........c.coceiriririiricirne 1,512,689 0.00070 44,174,422 21,480,183
WORTHINGTON INDS INC COM.......coovuiiiiiiiiinieicnccnnciens 11,740 0.00001 118,367 159,664
WPP GROUP ORD 10P........ccoiiiiiiiiiiisiisiss s 5,868,747 0.00188 65,026,739 57,776,640
WRIGLEY WM JR CO COM.. 47,200 0.00007 2,267,157 2,211,320
XCEL ENERGY INC COM......cocoiiiriiriinis s 58,400 0.00005 1,682,154 1,661,480
XEROX CORP COM......cooiiririnieieiniinssseseee s 262,360 0.00008 1,733,587 2,510,785
XILINX INC COM......ooiiiiiiiiii s 45,840 0.00006 2,144,534 1,890,442
YAHOO INC....ociiiiiiiiiic s 78,280 0.00005 1,951,735 1,564,817
YAMANOUCHI PHARMACEUTICAL CO......cccovirriiiiiiiiie, 2,150,895 0.00196 71,622,110 60,360,265
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YASUDA FIRE & MARINE INSY50.......cccoiiiiiniiiiiiiccie 461,000 0.00009 2,929,750 2,864,619
YORK INTL CORP NEW COM.......cccevriiiiiiiiiecsnes 160,046 0.00018 4,952,715 5,604,811
YUKOS ORD RUBO.004.........cccoiiririniiiis i 24,000,000 0.00301 53,280,000 93,768,000
ZIONS BANCORRP.......cooiiiiirrr s 12,724 0.00002 730,537 750,717
ZORAN CORP. 120,034 0.00012 1,924,193 3,567,410

TOTAL COMMON AND PREFERRED STOCK..........cccc.... 3,155,057,581 1.00000 33,744,813,503 30,779,259,094
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LIMITED PARTNERSHIPS

REAL ESTATE LIMITED PARTNERSHIPS

NAME COST FAIR VALUE
AETNA PMSA FUND . 12,500,000 21,180,138
APOLLO REAL ESTATE INV FD IV c.cooooteeteeeeeeeeeeeseesssssseseessees s assssssssssssssssssssssssssssssassssssssssssnsssssassssesssnsons 32,526,815 32,774,962
BERKSHIRE MALL LP ..ottt sse st sssss st s s ssss s en s ssss s s snssansssssenns 31,767,742 44,043,878
CORNERSTONE APARTMENT FUND | ..c.coiiivioeeseeeseesesstesssessessssssssssesssessssssssses s sssssssssessssssessssssssnsenn 4,346,550 4,201,780
DUKE INDUSTRIAL L P ..ottt sss st ssesssss s ssas s ssss s s asssssssssssssssssssnssannos 28,952,159 30,439,547
FORTRESS INVESTMENT FUND LLC ...oouiereereeeeeeeseseseeesseseeessessseesseesssssssssesssssssssssssssasssssssssssssssssssssssssssans 28,419,655 31,164,340
K B OPPORTUNITY FUND IV L P oottt ssssssssssss s ssessssssssssnsssnssnn 27,098,143 32,321,662
K/B OPPORTUNITY FUND Il LP.... . 11,776,640 20,379,404
K/B OPPORTUNITY FUND I oottt ssesses s ssss s sssssssssssssss s sssssssssssssssnssssssenes 5,282,888 5,087,183
LANDMARK EQUITY FUND VI L P oocoooieeceteeeeeeseeseeeeseiesses s asesssssssssssessssssssasasssssssssssssssssssssssessssssassssans 17,408,102 35,473,325
LF STRATEGIC REALTY INV Il ceooveeieeeeeeeeseesseessessessss s sses s ssessssssssssssssssssssssesssessassssssssssssssssnsssessennes 50,000,001 35,150,901
LINCOLN-VALENCIA L P o.oooeeeeeeeeeeseteseies s sses s ssss s sssss s s s ssssssssssssssssssssssssssessssssssnsssnsssssssssssesssnssasnes 15,931,865 21,348,587
LONE STAR FUND HTLP .ot essessesssss s s ssess st ssessses s es s sassssasssassanssasssssssssanssns 54,502,144 55,336,845
LONE STAR OPPORTUNITY FUND ...courvieveeieseeessiessesssesssiessssssesssesssiesssssssssssssesssnssassssasssessssssssssssssssssssens 16,698,475 21,092,177
LONESTARSBFUNDIILP.. . 41,253,127 58,341,699
MSREF I INTL TE coovtcvecveeeteeesesseessesssessesssssessssssssssssssesssesssssssssssassssssssssssssssssssssasssasssnsssssssasssnssssssassssasssnsenn 57,720,307 61,081,187
MSREF [ SPECIAL FUND ...oooomvecieeieeeeesseesseesssssses s ssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssanes 59,457,690 50,967,310
NEW ENGLAND MUTUAL LIFE ...ouivteeeeveeeeieseieseesssesssiesesssssssassssssssssssssessssssssssssssssssssssssssssessssssessssasssnssannes 6,853,101 18,558
SELECT PROPERTIES FUND ....oc.oovtiivieeeeteete s ssss s s s ssss s es st sssssssesssessensssssssssssssssasssssssssssansens 26,166,187 9,529,987
SENIOR HOUSING PARTNERS L Pl .ocoovvocveeeievesieseseseessessssssesesssssssssssssssssssssssssssesssssssesasssssssssssssesasssnsoes 33,691,670 35,898,373
TRANSEUROPEAN L P Il oot eeeesssses s ssesssesssss s ssssssessses s sssssssesssssssssssssssssssssssssssssssssssssnes 30,000,000 37,799,610
WESTBROOK IV 6,960,000 6,582,719
WESTBROOK RE FUND 11 LP ...ooooiiociecieceeetes e sessses s ses s ses s ssessses s st s st s s sssessnssasssssssenns 31,659,762 37,566,492
WESTBROOK RE FUND 1T L P oot veesesssesesssessssssssses s sssssssssssssssessssssssssesssessssssssessssssnsssssssseseon 89,264,966 98,926,649
WESTBROOK SHP LLC SUNSTONE ....oovviveteieetessesses et sessses s ssesssss s ssesssesssssssssssssssessssssasssessssessons 48,369,994 50,507,851
WHITEHALL ST RE IX & X-5 .ooooeteveeeesiesvssesesesessssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssassssssssssnsssssnnes 57,356,220 69,974,359
WHITEHALL ST RE VI & V-4 ..ot seessssaees s sses s sssssssssssssses s ssassssssssnssens 39,585,399 49,060,006
WHITEHALL ST RE XI & XII-6 w..oovvivvoeeeeeeeeeeeeessesseseessisssessssssessssssssssssssssssssssssssssssssssssssssassssssssssssnsssessssssesssns 66,378,664 74,901,750
WHITEHALL ST RE X & XIV .ottt sessses s ssssssssssessssessses s sssssssssssssssssssessasssssssssssssssesssessannes 85,061,166 87,185,656
WISCONSIN EQUITY REAL ESTATE ..ooouieeeeeveeeseeessiessessssseses s sssssssssssssssssssssessssssasssssssssssssssssssssssssssesenn 400,000 286,202
WKB VALUE PARTNERS ......ovteiteeeeses st sesstes s sses s s s st ssssssssssss s ssssssss s ssasssssssessssssasssassssnssans 123,000,011 118,502,147
YARMOUTH CAP PARTNERS I LP ....ovoeeeeteeeeeeeseeiesseestesssesssessess s ssss s esssssssssssassssssassssssesassssssssssssssssssnnses 44,222,223 55,362,022
SUBTOTAL REAL ESTATE LIMITED PARTNERSHIPS.......ooviieeeeveeieeeeeseeesss s seessses s sessssseans 1,184,611,666 1,292,487,306
OTHER LIMITED PARTNERSHIPS
NAME COST FAIR VALUE
31 EUROPE PARTNERS I LP SWIB ....oovveeeteeeeeeeeeesses st sssssssssssssssssssssesssssssssesssessenssessssesssnssanes 24,224,665 23,873,430
31 EUROPE PARTNERS 11 LP . 19,725,989 16,775,135
31 EUROPE PARTNERS LP ..ottt s st ss s s ssss s s ssesssesssessasssssssssssssssssnnos 6,749,868 12,594,633
ALCHEMY PARTNERS LIMITED LP ....ooouieteveeseesetesesieseeessesseesssesssssssssssessssssssssssssssesssssssssesssnssassssssssasssnsses 23,074,323 17,929,055
AMPERSAND 1V LP ..ottt s s ss s s s s s s s esssnss s sass s sass s ssnssen 21,000,000 22,923,318
AMPERSAND V LIMITED ..oovoivveeeeeeeeeieseessssssesesesssssssssssssssssssesssssssssssasssasssnsssssssssssasssnsssssssssnssessnssssssssnns 3,000,000 3,000,000
APOLLO INVESTMENT FUND IV L P ..ot sees s ssss s ssssssesssss s ssss s s ssessnssassssnssens 43,848,510 50,639,968
APOLLO INVESTMENT FUND V LLP ...oooioteteseeetsseeeseeesssessseesssessess st ssssssssssssssssssssesssssssesssssssssssssssssssnes 1,591,252 1,591,252
APOLLOINVTFDIIILP 10,138,147 14,614,774
ASHMORE ASIAN OPP FUND 20,000,000 15,953,549
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OTHER LIMITED PARTNERSHIPS

NAME COST FAIR VALUE
ASIA PACTR . 989,629 1,438,165
ASIA PACIFIC SPEC SITUATION ...ooouiteveeeeseeesiesssessesesssssssssssssssssssssesssssssssssssssssssssssesssssssssssssssssssssssesens 7,560,000 3,640,930
ASIA RECOVERY CO INVEST ....oovieeeeeteeeeseie s ssssssss s s ssssssesssss s ssesssesssssssssssssssssssssssssssssssssassanes 15,102,970 15,844,447
ASIA RECOVERY FUND ....oooiieevecieseisseessisssisseesssesssssssssssesssss s ssasssessssssesssssssssssssssssssssssssssasssasssnssnsssssssenns 28,802,710 29,489,545
ASIAN OPPORTUNITY FD 1 1998 ...ooovuvereeiseoesesessessesseesssesssssssssssssssssss s ssssssssssssssssssnsssssssssssessesssessssessons 20,000,020 20,380,000
ASIAN VALUE FUND L P ..oooeeeeseeeteeeieseeeseeseses s ssessssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssnses 20,000,000 20,498,600
BAIRD CAPITAL PARTNERS I LP ..ottt sssssssssss s sses s ssssssesssssessssessssssasssans 5,244,430 5,747,459
BC EUROPEAN CAPITAL VII . 12,997,196 12,329,882
BC EUROPEAN CAPITAL VI TOP-UP........ooooieeeeeeeeeseeeesiessessssesesisssesssessssssssesssssssssssssssssssssssssssssssssssssnssennes 491,169 482,562
BEAR STEARNS MERCH BK 11 LP ....ouoereeeeeeieeseessesesssssssesss s ses s ssssssesssessssssssssessssssssssssssssessssssssnnns 4,247,576 4,315,065
BERKSHIRE PARTNERS LP (COPY) ...ouvuriureeeeieieesiessssesssessessssss s ssessssssssssssssesssssssssssssssesssssssssssssssnssnsses 3,086,083 2,596,582
BOSTON MILLENIA PARTNERSL P .....ooooveitereeeeesetieseeessessesessssssessssssssssssssssssssssssssssssssssesssssssssasassssssssnssnns 21,097,361 17,770,796
BOSTON MILLENNIA FUND L LP ..ottt ssessses s ssssssessses s sssssssssssssssesssessesssssssssssssssssssessannes 7,500,000 6,305,952
BRUNSWICK RUSSIAN EMERGING 9,080,973 2,084,918
CAPINTL EMERGING PRIV EQ FD . . 18,124,386 19,478,489
CAPITAL RESPARTNERS IV LP .....oiieveeevesetieeieesssseseseesssssssssssssssssssssssssssssssssssssssssssssssssssnssassssssassssesssns 16,356,961 15,513,173
CAPITAL RESOURCE LENDERS I c...ouvtuveieveeeeieeeiesses s sessssssssssssssssssssssssssesssssssssssssssssssssssssssnsssssassssessons 15,489,330 13,369,486
CARYLE ASIA LTD LP oottt stessses s ssesssssssssss s ssssss s ssssss s ss s ssssssssssssssssssssssssssssssssssanssnssasssssnssassens 11,454,582 11,194,862
CCP VI AUXILIARY FD LTD woooioeveceereeeseiesssssessesssssessessses s ssesssesssssssssss s s sssssssssssssssssssessssssnssssssssesson 2,378,993 1,976,390
CENTRAL AND SOUTHERN ASIA FUND.......o.ovvrieterieseeseeeesesesssesssssssisssessssssesssssssssesassssssssssssssssssssssssssesens 3,000,000 629,640
CHARTERHOUSE CAP PARTNERSV ....ovievirieeeeeetesess s sses s ssesssesssssssssssssssssnssssssssssssssssassns 10,783,503 8,275,100
CHARTERHOUSE CAP VI LP . 17,739,813 16,564,721
CHARTERHOUSE MEZZANINE PRTNERS........vvuiiuteeieieesseesssessses s ssssssessssssssssssssssssssssssssssssssssssssassssassons 11,102,766 89,618
COLLER INTERNATIONAL HT LP c.ooooeeeeeeeseeeeeeseeeeseesesiesssssessssesssess s assssassssssssses s sssssssssssssssasssssssssssnsens 8,307,296 13,987,926
CORNERSTONE EQUITY IV L P oottt ses s s s s s ssss s ssssssessnsssssssnssnns 33,076,600 37,396,500
CYPRESS MERCHANT BKG 11 LP ...oooeeveeieseeeseeeeseessessseesesessessssssssssssesssssssssssssssasssssssssssssssasssssssnsssssssasssnssannes 9,971,368 8,996,428
CYPRESS MERCHANT BKG LP SWIB ..ottt ses st ssesssesses s ssesssssssssesssses st ssnsssessen 22,955,636 13,044,872
DAVISTUTTLE VENTURE PRTNSLP ..ottt esessssessssssessseessesssessssssssssessssssssasssssssssssssssnssssssnns 6,164,813 4,659,571
EAST EUROPE FRONTIERS FD PLC ...occouvieveeeeeeeeses et s sss st ssssss s sssssssss s ssssssssssssssssssssssssnsons 10,250,000 7,315,000
EL DORADO VENTURES HT LP ..o ssessees s ssssssssssesssessssssssesssssss s s sassssssssassenssassssssssssssnnoes 3,563,020 1,035,010
EL DORADO VENTURES IV L P ..ot vesesssess st ssss s s sssssssssssssssssssssssssssssasssanos 7,082,613 14,260,392
EL DORADO VENTURESV LP ...o.ocieeeeeeseiesteseeesssesssssssssssssssss s s ssssssssssssssessssssssssssssssssssessssssssssssssssssnssasnes 14,861,976 14,537,566
EL DORADO VENTURESVI LP . 4,500,000 4,107,680
ENERGY INCOME FD .....coueveeteeeeseiesessseesesesesesssseesssssssssssssssssssssssssssssssssssssasssasssssssssssssssssssssssssasssessnssnses 14,668,795 21,890,421
EQUITABLE DEAL FLOW FUND LP ..ottt ssses s ssss s ssssssssssssssss s sses s s sssnssnn 16,635,802 265,114
ESSEX WOODLANDS HLTH VENTURE .....ovvvriteeeeseesetsseiesseessssssesses s ssssssesssssssssssssssssssssssssssssssssssssssssssans 3,111,423 2,791,281
FACILITATOR FUND LP ..ot sesssssessessess s sssssssssss s s sesssss s ssessses s ssssssas s sesssassssassenssannos 3,131,834 2,934,523
FCV CAP PARTNERS YV "E'LP c..oooeeeeeveeeeeetsetes e sss s sessesssesssessssessssssssssssssssssassssssssssassssssssesssesssnsssssnnns 3,232,874 2,845,147
FCV CAP PARTNERSY LP ..ottt st sssssa s ssss s st ssssssssss s sassssssssesssnsson 3,957,038 3,469,589
FFT PARTNERSIILP........ . 5,107,435 5,203,638
FIRST NISREGIONAL FD SHSUSSB..........oueieieiieieeie e ssssss s sss s s sss s ssss s sssssss s sssssnnes 6,982,963 3,712,500
FORSTMANN LITTLE & CO I LP cooeoeeeeeeceeeeeeeseesesees s seesesesssssssesssses s ssssssssssssssssssesssesssssssssssnsssssssasssnnses 2,404,382 1
FORSTMANN LITTLE D/EV LP o.ooeeeeeeeeteeteeees et ses s ssssssssssss s s sssssssssssssssesssssssssssssnns 136,334 2
FORSTMANN LITTLE DEBT & EQ IV oocooveeeveeeesiesieeeeseseseessssssessssssessssssssssssssssssssssssssssssssssssessssssssssassssees 4,563,639 341,211
FORSTMANN LITTLE EQUITY 1V .ottt sessssseses s sss st sssssss s ssssssessssssssssssssesssssssesssesssnes 14,993 1
FRONTENAC VI L PSWIB ...oviveeeeeeeesesesstesssessseessssssesssesssssssssssssssssssssssssssssssssssssssssssssssssssssssassssssssssssnssassens 8,760,385 5,769,169
FRONTENAC VII LP 23,315,330 19,886,045
FRONTENAC VIII LP 16,040,234 15,165,316
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NAME COST FAIR VALUE
FSEQUITY PARTNERSII LP . 4,366,748 23,522
GOLDER THOMA CRESSY FD I LP ..ooooooteveereeeeieseesisseesseeessessssssssesssesssssssesssesssssssssssassssssssssssnsssssssssessons 3,414,582 2,353,745
GS SPECIAL OPPTYSASIA FD LP ..ottt ssssssss s ssse s s s ssss s s ssessns s sens 25,075,419 32,742,837
HARBOUR GROUP INVESTMENT L.P. w..oooitreeeeeieeeiessesesesssiessesssesssesssssssessssssssssssssssssssssssssssssssssssssssssssnees 603,590 31,640
HARBOURVEST INTL PRIV EQ HI cecoeeveeeeeereeeteeeessesseesssssesssssessssesssssssessses s sssssssssssssssssssssssssessssesssnssennes 37,363,703 30,555,529
HARBOURVEST INTL PRIVATE EQ ...oovuretevecveeeeesetesssesssssesessssesssssssssssssssssssssssssesssssssssasssnsssssssssssasssnssanees 3,837,882 2,807,109
HARBOURVEST INTL PRIVATE EQ H..ouoeeeeeeeeieeeeeeesesseessesses s ssssssssssss s sssesssss s ssessssssssssssssnsssssssnssens 13,565,521 13,995,381
HICKSMUSE TATE & FURST INC ... 10,516,818 5,951,949
HORIZON CAP PARTNERS | LP ..ottt ssss s sssssssssssssssssssssssssssssssssssssssssessssssssasssssannes 1,125,482 1,368,966
HORIZON CAP PARTNERS IA L P ....oooeeeeeeeeestesseesees s sssessssses s sassasasssssssssssssssssssssssssssssssnssssssssssnsssnsenn 2,604,743 2,842,931
ICE BREAKER INVESTMENT 11 L Paccooetoetecteeetee s seeesssssesssssss st ssesssesssss s sssssssssssssssesssessass s ssessssses 481,674 307,648
IMR FUND LTD PARTNERSHIP ......oovvuevereeineeieseesssessseessesssssssssssssssssssessssssssssssssssssssssssssssssassssssssssssssssssnssnns 1 1
INDIAN SMALLER COMPANIES .....oovveeieeeeeieeesessssssssss s ssssssesssssssssssesssesssssssssssesssss s ssasssssssssssssssssansons 5,000,000 1,927,079
INDUSTRIAL GROWTH PARTNERS L P......ooovureeereesesseiesissesesesesssesssessssessssssssssesssssssssssssssssssssassssssssassssans 19,239,912 14,065,508
JOSEPH LITTLE JOHN & LEVY II. . 6,078,226 4,440,877
KELSO ASSOC V LP SWIB ...ooourveeveeeieeeeseessesssissssessesssesssessssessssssssssssssssssssssssssssssssssssssssssssssssssasssnsssssssssesassons 20,792,360 31,595,483
KELSO INVESTMENT ASSOC 1 coo.vorveireeeeeeeeseeessiessssssessssssssssssssssssessssssssssssessessssssssesssssssssssssssssssssssssssnssos 4,681,129 2,619,876
KELSO INVESTMENT ASSOC IV LP ....ooomveeeeieeeeeseesesessessessess s sssssesssssssssssssssssssssesssssssases s sassssssssssssnsoes 2,441,270 5,440,738
KELSO INVESTMENT ASSOCIATES Vl..o.ouiveeeeeveeeeeeeiesesssseesses s ssssssssasssssssssesssssssssssssssssssssssssssssssssssesson 18,185,089 17,840,549
KKR 1986 FD .....ooveovoceeeeeeeeeses e ssessseseses s s ssessesssssss s asssesssssss s ssesssnssasssassanssnssasssanssanssnssensasssssssnanssans 12,764,001 13,170,490
KKR ASSOCIATES 1996 LP ..ot sses st ssss s ssssssessess s s st ssssssssssssssssssessssssessssssssnns 56,886,142 60,320,293
KKR ASSOCIATESII 1987 FD . . 147,481,074 201,807,701
KKR EUROPEAN FUND LP ...t ssessessas s sssssssessessssssssssssssssssssssassssssssassssssasssssssnnns 4,970,207 4,066,373
LAKE PACIFIC T TWEK LLC w.ooveeeteeeeeieceeeeteeseeessessssssessessesesssssssssssssssssssssssssssasssnsssssssssssssssssssssssssssssssassons 1,732,500 1,732,500
LAKE PACIFIC PARTNERSLP ...ttt ettt s s s ssss st ssses s es s sess st s sssssssannes 69,258 60,250
LATIN AMERICA ENTERPRISE FD .....ooouvvueveneeeseieseesssesssiessessssssses s sassssssssssssssssssssssssssssssssssesssssessssessons 5,034,445 4,665,759
LATIN AMERICAN ENTER FD LP ..ottt ssssssssesse s sssessses s ses s sessssssssssssssansses 17,507,156 14,428,479
LAWRENCE TYRRELL ORTALE & ..ooovurvteeeeveseeeesetieseeessesssesssisssesssessssssssssss s sssessssssassssssasessssssasssssssssssssnees 1,798,079 1
LYONNAISE ASIA WATERL P ...ttt sss s ssssssssses s ssassssssssssssessssssssnnes 5,988,800 6,933,288
MADISON GROUP LTD PARTNERSHIP ......ovvureueeteeieeesesseeseseesssesssesssissssssssssesssssssssssssssssssssssassssessssssssseseons 8,370,125 157,280
MASON WELLSBIO-MEDICAL FUND L...ooouvuuieeeeresieseeessiessesssses s sssssssssssssessssssssssssssssssssssssssssssssssssssssnens 4,206,319 3,651,541
MASON WELLSFUND | L P oot eseseessess s assssssssssssssseses s ssssssasssssssasssssssasssnssansssssssasssnssannes 18,933,423 23,456,222
MERRILL LYNCH CAPI 3,436,701 87,218
MERRILL LYNCH CAPII 23,517,609 1,521,141
NAZEM & CO IV L PSWIB ..ottt sss s sss s sss st ssss s ssssssessssssssssssssses s sass s ssnsssnsson 3,878,739 2,553,134
NEWTEK VENTURES I L.P. .ooooeveeeeseesiestesseeseiessesssesssiessssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssssssnnes 2,532,627 1,959,329
NIPPON INVESTMENT PARTNERSLP ......ovueieieeeeeestes s sssssss s ssssssssssssssssssssssssss s ssessssssannes 75,000,000 75,000,000
NORTHSTAR CAPITAL INVT COM ...oooiieceeeeteeeeeesesseseseseessesssesssssssesssessssssses s sssssassssssssssssssnsssssssssssassssnses 20,000,000 14,125,000
OLYMPIC VENTURE PARTNERS I LP.....ocoeoeteveeseeseeeeesssssessses s ssssssssss s ssssssssssssssssssessessssssssesssnsssnes 2,732,131 56,355
OXFORD VENTURE FUND |11 . 1,437,497 1
PENINSULA FUND L LP ..ot sssssesses s s s st sses s s s es s ssasssssssns s sssssssssnnsns 16,629,646 16,987,843
PENINSULA FUND HELP ..ooooeeeeeeveeeseeeeteesteesesseeseses s sessessssssssssssssssssssssssssssssssssesssssssssssasssnssassssssssasssssssssssans 2,600,000 2,358,951
PHILADELPHIA VENTURES I LP ..ottt sssssssssss s sses st sssessss s s ssss s sssssssessssssessens 2,725,875 332,971
PIONEER POLAND US LP SWIB ......ovutveeeeneeeesesisssesesesesesssssssssesesssesssssssssssassssssssssssssssssssssssssssssssessssssosssnes 9,999,730 4,800,851
PRUDENTIAL PVT EQUITY 1 LP oooetoeeeeeteeereeesses e ssssss s seses s sssssssssss s sessssssssssssssssnsssssasssnns 21,116,124 9,900,135
RECOVERY EQUITY INVESTORSLP ......ooiioiieeieeeeseestessesseessisssss s asesssssssssssssssesssssssssssssssassssssassssssesassons 2,660,049 2,028,182
RECOVERY EQUITY PTRIIL P 8,027,876 5,270,849
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FIXED RETIREMENT TRUST FUND

LIMITED PARTNERSHIPS

OTHER LIMITED PARTNERSHIPS

NAME COST FAIR VALUE
REGIONAL FINL ENTERPRISES 11| 4,450,781 287,048
ROTHSCHILD RECOVERY FUND L P .....ooovtceeeeeeieeseeesesesees s ssssssesssssssssssasssssssnssssssssssssssssssssssssssssssssnoes 19,800,000 17,717,846
SAUGATUCK CAP CO I LP ..ottt eseesse s sss st sses s ssssssssssss s sssssssansons 634,012 26,236
SAUGATUCK CAP CO T L PSWIB ....oooveeeeeeeeeeeseesesessessesesssiessesssses s sasssssssssssssssssnsssnssasssssssssssssssssssssnssannes 6,453,945 4,176,377
SEAPORT CAPITAL PARTNERS I ..oocooovtieteveeeeeeees s sss s ssssssssses s sssssssssssssssssssssnssassssessens 6,106,350 5,577,845
SPROUT CAPITAL VI LP ..oooooeeeeteeeteseeseeessiesee s assssssssasssssssssssssssssssssssssssssssssssesssssssssssasssssssssssasssssssssssnnes 27,534,497 27,002,180
SPROUT GROWTH I LP ...ooeoeeeeeteeteseesse st ssssses s sssss s sssssssssss s sssssses s sssssassssessens 7,301,103 4,599,806
SPROUT GROWTH LP . 2,096,296 73,977
STONINGTON CAP APPREC 1994 FD ........ovvereveeveieseseeesesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoes 36,804,717 33,973,585
SUN CAPITAL PARTNERSL P ...t ssessesssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssssssnns 8,627,606 3,210,310
TCW SPECIAL PLACEMENT 1 SWIB......oooeeeeeeeseesessiessesesssessessssssesssssssssssssssssssssssssssssssssnssessssssssssssssnnns 5,471,604 7,377,000
TCW SPL PLACEMENT FD 11 LP ...ooooeoveeeeeeeeeteseesseesses s sessssesssessssssssssssssssssssssssssssesssssnsssessassssssssesssnssanees 7,781,617 1,394,300
TD CAPITAL CANADIAN PRIVATE ..c.oiioevereeeeeestessses s sssssssssss s sses s s ssssssssssssssesssssssssssssssssssssssens 7,521,838 7,197,159
THOMASH LEE EQUITY FUND V LP ..oo.ooieereeeeeseeeseteeeeeesesssessses e sssssss s sssssssssssesssssssssssssssssssasssnsssnsens 1,164,648 1,150,592
TIMBERLINE VENTURESL P 1 2,702,526
VENTURE INVESTORS EARLY STAGE .....oovvueveereeeeeseiesesseessses s ssssssssssssssssssssssssssssssssssssssssesssssssssnssons 4,956,250 4,483,439
VENTURE INVESTORS OF WISCONSIN........ooiiuiiieeierseessssesssssssissssssessssesssesssssssssssssssssssssssssssessssssssssessons 3,560,000 7,081,516
RV 2151 7N 111 = OO OO 2,742,688 14,098
VULCAN PARTNERSLP ..ottt ses st sses s ssssssssssss s ssss s sssssesssessanssssssssssesssssssssssssssassens 25,000,000 23,607,670
WOCAS CAPITAL PARTNERS I LP ....oooooeveeveeeeeseesesseseseeessesssssssssessesssssssessassssssssssssssssssssnsssnssassssssssesssssssnes 10,564,467 7,255,443
WIND POINT PARTNERS 1 c.coooeoveetieeiesesseeseessesssssssssessss s ssessses s ssss s ssssssss s ssssssssssssssssssssssssssssesans 4,973,522 255,437
WIND POINT PARTNERSIV LP.... 28,298,857 27,992,963
WINDPOINT PARTNERS I LP ..ottt ssssssssssssses s sssssssssssssassssssssssssssnsssnssennes 14,970,749 14,724,517
WINDWARD CAP PARTNERS I LP ...o..oooooreteeeeseeeeteseeiesteessssesassessssssssssssssssssssssssesssssassasasssnssssssssssssesssssnnes 13,114,492 12,672,358
XYLEM I L P oottt s s s sttt s s nss s s ssen s 20,000,000 9,870,455
ZELL/CHILMARK FUND LP SWIB .....oovvievereeeseesessessesessessssssssssssssssessssesssssssssssasssssssssssssssessssssssssassssssassssans 1,606,492 110,188

SUBTOTAL OTHER LIMITED PARTNERSHIPS.......cooeieceeeeeeeseeiesssssesssiessssses s s ssssssas s sesssesssenes 1,601,726,802 1,480,404,775

TOTAL LIMITED PARTNERSHIPS.......cooieiieeeeeeeeseeeesessesseesses s ssssssssssss s ssssssssssss s ssss s ssssssssens 2,786,338,468 2,772,892,081
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FIXED RETIREMENT TRUST FUND

MORTGAGES
REMAINING
COUPON MATURITY PRINCIPAL

NAME RATE DATE BALANCE FAIR VALUE
CALEAST INDL INVST LLC PROM NT.....coeovininriiniciiininieiinnens 7.520 11/15/06 43,613,182 45,725,989
CARRTEXASOPLP ....covvreeiien 7.130 07/01/11 75,375,000 75,375,000
CORNERSTONE NY PROM NT C332371......ccccccvninciiriininiiinnns 7.230 11/01/09 73,524,868 73,472,862
COSTA VERDE DEV LLC PROM NT ....coouviiiinininiinisieieseneennns 7.360 12/01/14 26,671,629 26,971,174
GLOBE UNION MFG PLANT ..o 9.375 08/01/04 1,386,241 1,449,592
L&B FIESTA MALL C332369 PROM ......ccoeeiiiviiieiniineeieieiniennns 7.000 10/15/06 29,145,000 29,853,006
MADISON TWO ASSOCIATES PROM NT.....ccccovvimrniiiniciiininnns 7.600 12/01/09 50,250,000 52,407,000
NACA LP PROM NT LN #C-332500 .......cccovvrvrrrmrniiiniininieresnenenns 7.600 09/15/07 75,375,000 78,292,500
NORTH CAROLINA #C-332507 7.740 12/15/07 51,428,151 53,575,391
NORTH CNTY FAIRMALL ..ottt 12.25 01/01/22 32,352,184 34,610,965
PPR REDMOND OFFICE LLC C332351.........ccocivmiininiiiicieiiiens 6.770 07/10/09 36,581,500 36,047,410
ROCKSAL MALL LLCPROM NT ....cocoiiiiirininiseteneseiesnenninns 7.880 09/01/07 49,918,664 53,177,781
SPIEGEL ..o 10.130 10/01/13 40,341,567 43,109,604
TAUBMAN WESTERN ASSOC NO 2 LLC.......coevvricieiriricinne, 7.320 09/01/09 36,998,575 38,103,537
TRC PINNACLE TOWERSLLC & TRC ......ccoeuviviiciciniiciciiininne 7.950 02/01/10 20,125,000 21,028,995
TRC PINNACLE TOWERS LLC PROM 7.950 02/01/10 4,571,643 4,741,059

TOTAL MORTGAGES ...t 647,658,204 667,941,865
REAL ESTATE OWNED
NAME COST FAIR VALUE
ATLANTIC APARTMENT PORTFOLIO ... 34,185,288 49,210,986
BIG 5 BUILDING ..ottt bbb bbb bbbt b et 14,029,122 15,507,020
BRASELTON INDUSTRIAL ..ottt bbb bbb 16,051,445 16,049,262
ENERGY PLAZA OFFICE TOWERS ..ottt 11,781,482 13,568,968
HANDLEMAN DISTRIBUTION CENTER ..ot 11,093,430 11,376,944
JAMES RIVER BUILDING ....couiiiiiiiinctte it 17,690,809 21,201,568
LINCOLN INDUSTRY ...ttt bbb bbb bbb bbb 10,431,047 14,949,401
LINCOLN-FONTANA | oottt bbb 10,091,722 9,934,180
MANOR APARTMENTS ..ot bbb bbb 14,755,392 22,572,327
MESSENGER INDUSTRIAL PROPERTY ..ottt 16,832,963 14,611,130
MONTFORD APARTMENTS ..ot 41,341,933 46,553,745
OLD POST DISTRIBUTION CTR ... 38,499,293 38,499,293
PARK PLACE OF NORTHVILLE MI ..ottt 47,586,357 57,637,322
PLAZA EAST OFFICE BUILDING .......oooiiiiiiicietie sttt n 38,232,041 35,777,047
SANTA FE APARTMENT PORTFOLIO ..ot 22,417,989 27,304,371
TRANE DISTRIBUTION CENTER ...cocviiiiiictist ittt 7,605,422 10,004,012
VANTAGE POINT OFFICE PARK ....oiiiiiiiiiii bbb 7,539,839 6,605,398
WESTCHESTER PAVILION ..ottt bbbt 32,462,891 35,130,140
669 NORTH MIGHIGAN AVENUE . 45,273,978 54,586,700

TOTAL REAL ESTATE OWNED ...ttt 437,902,443 501,079,814

Sate of Wisconsin - 67 - Investment Board



FIXED RETIREMENT TRUST FUND

FINANCIAL FUTURES CONTRACTS

NAME COST FAIR VALUE
S&P 500 INDEX FUTURE CME ..o 0 12,873

TOTAL FINANCIAL FUTURES CONTRACTS. ... s 0 12,873
GRAND TOTAL FIXED RETIREMENT TRUST FUND INVESTMENTS.......ccocoiiiiic 54,383,955,748 51,878,235,580
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VARIABLE TRUST FUND

BONDS
COUPON MATURITY
NAME RATE DATE RATING COST FAIR VALUE
UFJHOLDINGS CONV BDS 144A ........cooovriiiininiiieeeseinns 0.000 8/1/14 N/A 346,131 343,168
U STREASURY BILL ..ot 0.000 12/6/01 usT 108,065 108,065
TOTAL BONDS ...ttt bbb bbb bbb bbbt 454,196 451,233
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VARIABLE TRUST FUND

COMMON AND PREFERRED STOCK
% OF FUNDS

NO. OF STOCK MARKET
NAME SHARES VALUE COST FAIR VALUE
TATAC INC....oiii e 120,000 0.00000 0 0
3COM CORP COM.... . 309,678 0.00022 4,601,610 1,470,971
ABBOTT LABS COM.....ociiiiiiiiinini s 69,100 0.00050 3,180,897 3,316,800
ABC-NACO INC......ciiiiiiriiii s 294,664 0.00005 3,573,365 306,451
ABERCROMBIE & FITCH COCL A.....cceiiiirciini 61,931 0.00042 1,642,170 2,757,168
ABITIBI-CONSOLIDATED CORP........ccoovririririiiiniiiriniiene 47,500 0.00006 369,000 363,073
ABN AMRO HLDGS NV EUROQ.56........ccocooiiiiiirininissieis 66,727 0.00019 1,466,937 1,253,537
ACCOR EURS.......cooiiiiiii s 9,900 0.00006 429,032 417,810
ACOM CO Y50... . 3,700 0.00005 309,929 326,628
ACT MFG INC COM.....ocooiiiiiiiiniins s 96,690 0.00016 1,420,536 1,057,789
ACTIVEPOWER INC.......coooiiriiiii s 44,369 0.00011 932,185 740,075
ACXIOM CORP COM......coviiiiiriiiiinieires s 49,942 0.00010 1,436,504 653,741
ADAPTEC INC COM.....cooiiiiiiiini s 521,404 0.00079 4,821,475 5,182,756
ADC TELECOMMUNICATIONSINC........ccoovvniiiniiiiniiinn, 32,940 0.00003 381,168 217,404
ADE CORP MASS COM......ocooiiiriiiinisininiise s 206,964 0.00060 2,996,847 3,932,316
ADOBE SYSINC DEL COM......... . 8,320 0.00006 427,613 391,040
ADVANCED ENERGY INDSINC.......ccviiiiiriinincicccis 107,874 0.00068 1,791,160 4,451,960
ADVANCED FIBER COMMUNICATIONS...........ccocvvniniiienee 103,885 0.00033 1,793,605 2,181,585
ADVANCED LTG TECHNOLOGIESINC........cccooeiiiiiicicine 200,890 0.00013 1,283,745 883,916
ADVANCED MICRO DEVICES INC COM......cccoouviininiiininnne 19,920 0.00009 465,188 575,688
ADVANCED SWITCHING COMMNSINC.......cccoviiiiiiririine 114,868 0.00005 603,507 333,117
ADVANCED TISSUE SCIENCESINC.........ccccoeviiriiiircicien 2,395,076 0.00182 13,171,965 11,975,380
ADVANTEST Y50......coiiiiiii s 17,600 0.00023 1,140,542 1,508,531
AEGON NV EUROQ.12.........ccoriiiiiiicn s 520,114 0.00222 16,797,169 14,640,923
AEHR TEST SYS COM......ccoiiiiiiiiiiis s 229,138 0.00015 1,640,242 1,019,664
AEROFLEX INC......coiiiiiiiin s 79,908 0.00013 759,485 839,034
AES CORP COM.....ccoiiiiiiriii s 18,340 0.00012 939,186 789,537
AETNA INC COM NEW......ccoiiiiiininiiniins 23,880 0.00009 734,666 618,253
AFFILIATED COMPUTER SVCSINC........cccociiiiii 29,967 0.00033 1,465,964 2,154,927
AFLACINC COM . 27,180 0.00013 897,310 855,898
AGILE SOFTWARE CORP DEL COM.......ccocoviniiiriiiiiicine 59,931 0.00015 1,344,938 1,018,827
AGILENT TECHNOLOGIESINC........cooviiiininscrcciens 15,740 0.00008 733,215 511,550
AHOLD (KON) NV EUROQ.25........cooiiiriieiireeenee s 211,567 0.00100 6,352,529 6,627,167
AIFUL CORP JPYB0......ccoiiiiiiiiiic s 8,900 0.00012 867,735 802,798
AIRPRODS & CHEMSINC COM.......ccoccoiniiiiiinisinsniseeiens 9,720 0.00007 395,976 444,690
ATRGASINC.......coiiii e 163,813 0.00030 2,362,009 1,949,375
AIXTRON ORD NPV . 17,000 0.00007 1,136,999 487,896
AK STL HLDG CORP COM.......cccoeriiiiiininiiiecsssins 239,464 0.00046 4,070,309 3,002,878
AKZO NOBEL NV EURZ........ccooiiiiii 228,533 0.00147 8,905,907 9,673,802
ALASKA AIR GROUP INC.......ccoviiiiriiniccae 59,931 0.00026 1,938,333 1,732,006
ALBERTA ENERGY CO COM STK NPV.......coeoviiiiiiiin 11,040 0.00007 325,338 454,665
ALBERTO CULVER COCL B COM.......ccouvvvininiiiininiieiciinnne 1,920 0.00001 80,120 80,717
ALBERTSONSINC COM......cccoiiiiiiiiiniiieiie i 30,832 0.00014 947,959 924,652
ALCAN INC . 11,020 0.00007 434,605 463,060
ALCATEL EUR2 SER'A'.......ccoi 134,785 0.00043 5,659,248 2,818,492
ALCOA INC COM....ociiiiiiiiiirs e 37,020 0.00022 1,428,877 1,458,588
ALLEGHANY CORP DEL......cccoviiiriiiiiiininis s 1,200 0.00004 248,953 243,600
ALLEGHENY ENERGY INC COM.......cccconvvnniniriininiincinnes 6,150 0.00004 300,509 296,738
ALLEGHENY TECHNOLOGIESINC COM.......ccccvvriinirininae 2,780 0.00001 47,444 50,290
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VARIABLE TRUST FUND

% OF FUNDS

NO. OF STOCK MARKET
NAME SHARES VALUE COST FAIR VALUE
ALLEN TELECOM INC COM......cccovirriiriiinisc s 982,077 0.00223 12,497,246 14,731,155
ALLERGAN INC COM........... . 4,500 0.00006 387,788 378,135
ALLIANCE SEMICONDUCTOR CORP..........ccoeorrniniriininns 343,990 0.00063 3,026,773 4,134,760
ALLIANT ENERGY CORP COM......ccccoviiiiiiiiiiiiccinsins 1,600 0.00001 50,628 46,640
ALLIANZ AG NPV REGD VINKULIERT.......ccocoeiiiiniriiiicicnee 1,500 0.00007 561,743 437,798
ALLIED DOMECQ GBPO.25.........cccooiiiiiiicccncne 713,800 0.00067 3,539,658 4,449,735
ALLIED IRISH BKSEURO.32.........cccviiiiiiiic e 71,991 0.00012 803,374 804,508
ALLIED WASTE INDSINC NEW COM.......ccccorvmimrininiiininins 8,680 0.00002 140,461 162,142
ALLSTATE CORP COM . 66,180 0.00044 2,337,926 2,911,258
ALLTEL CORP.......ccoriiiiiiiiii s 18,880 0.00018 1,112,237 1,156,589
ALPHARMA INC CL A COM......coiiiiiiiiicin s 79,909 0.00033 1,760,130 2,177,520
ALTERA CORP COM......cociiiiiiiini s 26,520 0.00012 713,008 769,080
AMADEUS GLOBAL TRAVEL DIST.....ccccoiiiiiiniiisciins 259,701 0.00024 2,360,846 1,572,020
AMB PPTYS CORP COM......ccviviiiiiiiiiiiinccnnnes 6,000 0.00002 146,126 154,560
AMBAC FINANCIAL GROUP INC.......cccoeiiiiirinii 85,357 0.00075 3,174,557 4,967,777
AMERADA HESS CORP COM 5,500 0.00007 438,602 444,400
AMEREN CORRP........ccoiirriii s 8,580 0.00006 349,895 366,366
AMERICA MOVIL SADECV SPONS.........ccccoeimiiinieinns 60,318 0.00019 425,183 1,258,233
AMERICAN ELEC PWR INC COM.......cccccoviiiniiiniisieciie 23,920 0.00017 1,121,125 1,104,387
AMERICAN EXPRESS CO COM........ccooemiiiiniiiicnicines 125,564 0.00074 6,406,226 4,871,883
AMERICAN FINL GROUP INC OHIO........ccoeoevirirniirisiciiins 39,956 0.00018 1,104,240 1,198,680
AMERICAN GEN CORP COM.......ccccovmiiiiininicncines 35,740 0.00025 1,508,656 1,660,123
AMERICAN GREETINGS CORPCL A... . 2,180 0.00000 22,854 23,980
AMERICAN HOME PRODS CORP COM........c.coovinmiminniiiiians 46,620 0.00042 2,824,017 2,738,925
AMERICAN INTL GROUP INC COM.......ccccoeimrmiirincciiin 333,793 0.00430 20,616,699 28,375,743
AMERICAN PWR CONVERSION CORP.........cccccccvvrinrininians 91,683 0.00022 1,202,645 1,444,007
AMERICAN SKIING CO COM......ccceriiinirineinniniesieins 602,911 0.00007 7,255,683 434,096
AMERICAN SOFTWARE INC.......cccooiiiiiiiiciiccinins 99,886 0.00003 1,085,820 169,806
AMERICAN STD COSINC DEL......cccovriiiiriininiiccsiis 89,898 0.00082 4,330,013 5,402,870
AMERICAN SUPERCONDUCTOR CORP. . 261,701 0.00102 3,852,211 6,751,886
AMERICREDIT CORP COM......ccoeoiiriiniiisi s 29,966 0.00024 1,430,605 1,556,734
AMERISOURCE HEALTH CORP CL A.....cccoiivviiiiiiiiines 29,966 0.00025 1,296,954 1,658,618
AMGEN INC.....cooiiiii e 36,000 0.00033 2,249,958 2,184,480
AMOY PROPERTIESHK $1.......cocviiiriicinicinicsce s 292,000 0.00005 314,069 335,056
AMR CORP DEL COM........cciiiiiniiiininns s 19,980 0.00011 660,312 721,877
AMSOUTH BANCORPORATION COM........ccccvuviriirirrciciinens 21,780 0.00006 356,835 402,712
AMVESCAP ORD25P. . 110,000 0.00029 1,392,054 1,910,594
ANADARKO PETE CORP COM........cccovuiiriiiiiiniisiieinns 12,040 0.00010 786,436 649,076
ANADIGICSINC.......cco i 26,969 0.00009 586,951 620,287
ANALOG DEVICESINC COM.......ccocmniirirciiciiiininiiens 13,400 0.00009 659,460 579,550
ANDREW CORP COM........cciiiiininiiiiis s 2,780 0.00001 54,543 51,291
ANHEUSER BUSCH COSINC COM.......cccoeiiiiiriiiiieieinnns 30,960 0.00019 1,321,142 1,275,552
ANICOM INC COM 808,695 0.00000 4,711,465 105
ANTEC CORP COM . 304,043 0.00057 2,745,985 3,770,133
ANTIGENICSINC DEL COM.......cccomiiriiiiinnses s 91,592 0.00027 1,534,344 1,808,942
AOL TIMEWARNER INC COM.......cccccviiiiiiiinnicinnes 359,196 0.00289 12,165,877 19,037,388
AON CORP COM.....ccoiiiiriiininisei s 14,980 0.00008 517,686 524,300
APACHE CORP COM.......cccouiiimiiiiiiiicenens 4,360 0.00003 291,115 221,270
APOGENT TECHNOLOGIESINC COM.......cccoeoviiriciiiine 67,923 0.00025 1,455,465 1,670,906
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APOLLO GROUPINC CL A....oceiiiiiir s 59,931 0.00039 1,088,113 2,544,071
APPLE COMPUTER INC.... . 12,020 0.00004 245,371 279,465
APPLERA CORP-APPLIED BIOSY STEM.........ccocovniniiinnne 11,200 0.00005 563,546 299,600
APPLIED GRAPHICS TECHNOLOGIES............ccccouvvircnnnnee 281,037 0.00005 5,244,945 337,244
APPLIED MATLSINC COM.....cociiiiiiiinniies s 165,972 0.00124 6,742,513 8,149,225
APPLIED MICRO CIRCUITS CORP CD.........cccoovurirvrirriiiennnes 130,222 0.00034 2,452,626 2,239,818
ARCHER DANIELS MIDLAND CO COM.......ccccoiiiniininieinnne 25,306 0.00005 334,299 330,243
ARM HOLDINGS ORD GBPO.0005..........ccoormmmemrininiiiiiinenes 60,000 0.00003 271,418 226,571
ARROW ELECTRSINC COM......cccoiiiriiiiciinsieieniins 2,000 0.00001 48,276 48,580
ARTESYN TECHNOLOGIESINC COM.......ccccovvrivirriiiiinnes 208,560 0.00041 2,912,743 2,690,424
ARTISAN COMPONENTSINC.......coiiiiiiiiccs 544,715 0.00084 3,964,791 5,556,093
ARVINMERITOR INC COM.......ccovviirinininineneeens 19,977 0.00005 289,429 334,415
ASATSU-DK INC Y50.....cciiiiniiiiicins s 2,800 0.00001 60,016 56,799
ASHLAND INC....cocoiiiiiiii s 4,400 0.00003 171,098 176,440
ASML HLDG NV EURO.02.........ccoouriiiiiiiiiniic s 139,202 0.00047 2,690,450 3,121,805
ASML HOLDING N.V....ccoviiiiriiiinne . 18,964 0.00006 276,722 421,949
ASPECT COMMUNICTIONS INC COM......ccvreiiiiiricieenne 19,977 0.00002 402,121 139,639
ASSA ABLOY SEK1 SERB.....ccccioiiiiiiicciic 43,700 0.00010 703,143 628,277
ASSICURAZIONI GENERALI EURL.......cciiiiiii 39,700 0.00018 1,398,449 1,198,869
ASSOCIATED BRITISH FOODS ORD........ccocoviieiriiiiiiinees 89,000 0.00009 552,933 577,345
ASTRAZENECA ORD USDO.25..........coccovmiinienieiisssseas 173,202 0.00122 5,540,621 8,045,995
ASTRAZENECA PLC SPONSORED ADR........cccoovviiiininiinnns 6,800 0.00005 266,756 317,900
ASUSTEK COMPUTER INC GDR EACH.. . 291,266 0.00022 1,016,403 1,479,631
ASYST TECHNOLOGIES INC.........ccooviiiicnccns 298,658 0.00061 3,991,911 4,031,883
ATE&T CORP COM......ooiiiiiiiiiiniin s 646,946 0.00216 21,089,482 14,232,812
ATI TECHNOLOGIESINC COM NPV.......cccovvvinininiiininiins 48,500 0.00007 385,530 453,169
ATLASAIR WORLDWIDE HLDGS INC.........cccviiiiiriine, 39,954 0.00009 1,639,743 565,748
ATLAS COPCO AB SER 'B'SWKRS.........ccoocviiiiiiiine 68,742 0.00020 1,601,357 1,338,794
ATMEL CORP COM.....ccoiiiiiiriiiiii s 279,678 0.00057 2,435,997 3,772,856
ATMI INC COM . 10,968 0.00005 236,483 329,040
AUDIO VISUAL SVCS CORP COM......cocviiririiciiienia 563,355 0.00006 4,132,302 366,181
AUSPEX SYSINC COM.....cccooiiiriiiiiincnens 1,772,998 0.00192 13,666,878 12,659,206
AUSTRALIAN & NEW ZEALAND BANK ..o 192,305 0.00025 1,288,617 1,651,693
AUTODESK INC COM.......cociiiiiiiniiccees s 1,880 0.00001 58,242 70,124
AUTOLIV INC COM.....coiiiiiiiiiii s 3,000 0.00001 46,462 51,840
AUTOMATIC DATA PROCESSING INC.........ccccovnviiiniiinens 188,347 0.00142 7,886,791 9,360,846
AUTONOMY CORP ORD GBP0.003333. . 22,800 0.00002 875,426 133,074
AUTOZONE INC COM......coiiiiiiiiiiiiciseeeains 7,628 0.00004 231,427 286,050
AVADO BRANDSINC COM.....ccccoiiiiinincns s 849,229 0.00006 7,961,212 416,122
AVAYA INC COM.....cooiiiiiiiiiii s 9,780 0.00002 123,408 133,986
AVENTISEURS.82.......ooiiiiii s 114,470 0.00139 7,416,035 9,138,641
AVERY DENNISON CORP COM.......cccovmimiiiiiiiieninins 3,880 0.00003 215,293 198,074
AVNET INC COM......coiiiiiiiiinii s 112,931 0.00038 2,357,637 2,531,913
AVON PRODS INC COM.... . 8,160 0.00006 367,443 377,645
AVX CORP......ociiiiti s 121,862 0.00039 2,321,026 2,559,102
AWARE INC MASS.......cooiiirin s 64,925 0.00009 671,623 584,325
AXA BUR2.29.......cciiii 396,105 0.00171 12,640,261 11,284,275
AXCELIS TECHNOLOGIES INC COM.......ccoevviririniiiriiienns 600,312 0.00135 6,289,082 8,884,618
BAA ORD Ll 168,800 0.00024 1,506,723 1,566,842
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BAE SYSTEMS ORD GBPO.025...........cccooeiiiiiiincicnis 3,503,498 0.00254 15,922,752 16,777,523
BAKER HUGHES INC COM...... 15,200 0.00008 615,496 509,200
BALDWIN PIANO & ORGAN CO......ccorriiirniinsesescs 10,988 0.00000 184,278 11,329
BALL CORP COM......coiiiiiiriiiiiniin s 980 0.00001 45,111 46,609
BANCA INTESA BANCA COMMERCIALE.........ccocoiiiiiinns 749,580 0.00040 2,888,081 2,653,239
BANCO SANTANDER CENTRAL.....cccovviiriiiciiiinns 238,100 0.00033 1,901,488 2,156,857
BANK MUT CORP COM.......ccoooiiiiiiinciniie s 92,558 0.00020 210,218 1,305,068
BANK NEW YORK INC COM.......cccorvrniriiiniinnes 25,440 0.00019 1,338,750 1,221,120
BANK OF AMERICA CORP...... 82,089 0.00075 3,973,417 4,927,803
BANK OF EAST ASIA HK$2.50........cccrvmriiniinininicinienenes 239,600 0.00008 632,274 556,002
BANK OF NOVA SCOTIA COM NPV......ccccoiiiiniiiineiis 33,600 0.00015 877,158 1,005,166
BANK ONE CORP COM.......ccooviiiiiiniins s 60,780 0.00033 2,219,595 2,175,924
BANKINTER SA EURLS5 REGD.......ccocoiniiiiiccic 36,400 0.00018 2,002,088 1,217,241
BANKNORTH GROUP INC NEW........ccccocmiiiiiiieniiins 139,842 0.00048 2,648,486 3,167,421
BARCLAYSORD STK L. 176,300 0.00082 4,229,763 5,405,274
BARD CRINC.......ccccocvvvrinnne 1,800 0.00002 81,515 102,510
BARNES & NOBLE INC COM........cconininiiiiieiicce e 39,954 0.00024 1,094,133 1,572,190
BARRICK GOLD CORRP.......cccooeviriririiiiiins e 13,660 0.00003 224,170 206,949
BAUSCH & LOMB INC COM.......ccciiiiirinirineinieine 1,820 0.00001 75,667 65,957
BAXTER INTL INC COM.....cccviiiiiininiicccnnes 24,500 0.00019 1,101,933 1,237,250
BAYER AG ORD NPV ..o 91,311 0.00054 2,304,032 3,583,035
BAYERISCHE MOTOREN WERKE AG........ccccoeoeiiiiiinne, 375,085 0.00188 11,662,028 12,416,086
BB&T CORP COM 16,940 0.00009 615,307 621,698
BBVA EUROA49.......ccociiiiii s 82,500 0.00016 1,237,821 1,067,224
BCE INC COM NPV ... 213,492 0.00087 6,579,632 5,725,570
BEAR STEARNS COSINC COM.......cccuviiiiniiicniinnes 7,376 0.00007 386,204 434,962
BECKMAN COULTER INC COM......cccoeciviriiiiicins 69,921 0.00043 2,002,600 2,852,777
BECTON DICKINSON & CO COM........cocvririireiciiiiieniiiienes 8,960 0.00005 299,714 320,678
BED BATH & BEYOND INC COM........coccoviiiiiiiininiciciiine 18,300 0.00009 490,161 570,960
BELL MICROPRODUCTS INC COM.. 19,977 0.00004 171,203 238,925
BELLSOUTH CORP COM.......coviiiiiiiininiss s 79,940 0.00049 3,286,118 3,219,184
BEMISINC COM......ccoviiiiiiiiiinii s 1,780 0.00001 63,344 71,503
BERGEN BRUNSWIG CORP CL A.......ccocoviiiiiiiniiiceiiis 179,792 0.00052 1,690,843 3,455,602
BERKSHIRE HATHAWAY INCDEL CLA.......cccoeiiiiiiine 4 0.00004 257,233 277,600
BEST BUY INC COM.....cciiiiiiiiiii s 7,240 0.00007 309,435 459,885
BGI ALPHA TILTS FUND......cccciiiiccs 11,935,685 0.20929 1,626,459,078 1,380,319,052
BGI EQUITY INDEX FD 4,252,002 0.20061 1,496,059,445 1,323,077,095
BGI MID CAPEQUITY FD....coovvviiriviiiicciccnines 12,337,363 0.03276 232,158,360 216,078,028
BGI MSCI AUSTRALIA EQUITY ..o 29,092 0.00021 1,339,755 1,367,300
BGI MSCI AUSTRIA EQUITY INDEX.......coovivinniiiniinns 6,251 0.00002 149,829 112,788
BGI MSCI BELGIUM EQUITY INDEX.......cccooinniiiiieninn 12,894 0.00006 421,358 397,539
BGI MSCI CANADA EQUITY INDEX......cccoovviininiiiiniiins 92,453 0.00032 1,699,698 2,139,038
BGI MSCI DENMARK EQUITY INDEX 8,927 0.00007 379,764 448,519
BGI MSCI FINLAND EQUITY INDEX... 11,834 0.00013 366,420 845,107
BGI MSCI FRANCE EQUITY INDEX.......ccooiiiiiiiiniiienns 22,213 0.00071 3,429,039 4,680,829
BGI MSCI GERMANY EQUITY INDEX......cccovvvnnniriniinns 31,460 0.00058 3,579,760 3,843,354
BGI MSCI GREECE EQ IND FD.......cccoviiiiiiiiiiicciiccs 18,292 0.00002 173,514 151,680
BGI MSCI HONG KONG EQUITY ... 12,259 0.00015 1,035,697 1,016,829
BGI MSCI IRELAND EQUITY INDEX......ccccoiniiiiiiiiiine 8,751 0.00003 225,499 219,259
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BGI MSCI ITALY EQUITY INDEX FD.....ccccoeeiiiriniiniiniicies 86,738 0.00031 1,810,580 2,025,068
BGI MSCI JAPAN EQUITY INDEX FD.. . 218,144 0.00161 11,543,573 10,639,520
BGI MSCI NETHERLANDS EQUITY ..o 9,954 0.00038 2,495,082 2,535,941
BGI MSCI NEW ZEALAND EQUITY ....cvviiiiiiiiniiiins 6,405 0.00001 121,763 66,398
BGI MSCI NORWAY EQUITY INDEX......ccconmiiiiiiiiiiine 7,576 0.00003 238,912 212,121
BGI MSCI PORTUGAL EQUITY INDEX......ccccovviniiiicinnnas 22,160 0.00003 273,922 186,859
BGI MSCI SINGAPORE EQUITY ..o 17,491 0.00006 457,038 373,929
BGI MSCI SPAIN EQUITY INDEX FD.....cccoooviniiiiiiiiiiiiins 43,083 0.00018 1,085,732 1,214,137
BGI MSCI SWEDEN EQUITY INDEX.... . 16,267 0.00014 842,864 943,332
BGI MSCI SWITZERLAND EQUITY ...cccviiiiiiicie 21,692 0.00043 2,848,270 2,857,753
BGI MSCI U K EQUITY INDEX FD.....ccccovuiiiniiirciiicnciae 82,583 0.00147 10,372,434 9,684,701
BGI RUSSELL 2000 EQUITY INDEX......cccocviniiniiiiiniiinns 7,729,042 0.01588 90,863,424 104,744,411
BHP BILLITON LIMITED.....ccoooiiiiiiiiiinineciiis 322,390 0.00026 1,516,727 1,701,948
BHP NPV BONUSDFD.......ccoviiiiiiiiicces 343,378 0.00028 1,600,080 1,858,107
BIGLOTSINC COM......ccoiiiiiiniisine s 3,940 0.00001 42,743 53,899
BIOGEN INC COM... . 5,120 0.00004 319,517 278,323
BIOMET INC COM.....cooiiiiiiiiiisii s 6,200 0.00005 255,761 297,972
BIORELIANCE CORP COM........ccccoeimiiiininircss s 94,033 0.00019 944,261 1,222,429
BIOTRANSPLANT INC.....ociiiiiicic s 66,923 0.00008 621,215 518,653
BISYS GROUP INC COM.......coeoeiiniiiiiineinnsscinens 29,965 0.00027 1,427,024 1,767,935
BJISVCS CO COM.....ooiiiiiiiiiins s 121,862 0.00054 4,933,450 3,533,998
BISWHSL CLUB INC COM......cocoeiiiiiiiiiincnens 124,856 0.00101 3,739,820 6,649,830
BLACK & DECKER CORP COM......c.cccoviriiiinciinnise s 2,800 0.00002 110,709 110,488
BLOCK H & RINC COM.....cccviiiiiiiiinccie e 3,100 0.00003 150,063 200,105
BMC SOFTWARE INC COM.......cccooiiriiiiiiissessnis 28,940 0.00010 815,105 652,308
BNP PARIBAS EURA.........ccciiiiiiiiiccns 202,695 0.00267 17,246,004 17,640,643
BOC GROUP ORD 25P........ccccoiiiiiininiin s 135,200 0.00030 2,018,284 1,977,511
BOEING CO COM......ociiiiiiiiiiiiis s 43,400 0.00037 2,739,642 2,413,040
BOISE CASCADE CORP COM.......cccoiiiniiincsisssisie s 3,980 0.00002 128,732 139,977
BOLDER TECHNOLOGY CORP.. 674,259 0.00000 3,275,164 3,371
BOMBARDIER INC CL B....ccoooiiiiiiiiicisiiiciis 138,912 0.00032 347,105 2,086,975
BOMBARDIER INC CLASSB'SUBORD..........ccccoiviiiiiiine 1,932 0.00000 13,329 29,026
BOMBAY CO....oooiiiiiiiiii s 757,997 0.00031 7,176,292 2,054,172
BONE CARE INTL INC....ccooiiiiiiiiciniices 540,057 0.00217 5,366,923 14,311,511
BORDERS GROUP INC COM........ccvrininiiniinississis 59,931 0.00020 1,016,551 1,342,454
BORG WARNER INC COM.......cccvniiiiiiriiiiinecnes 21,975 0.00017 948,765 1,090,399
BOSTON SCIENTIFIC CORP COM. . 84,383 0.00022 1,424,427 1,434,511
BOUYGUESEURLL.......ccooiiiiiiici e 308,502 0.00158 17,209,132 10,426,217
BOWATER INC COM......ccooiiiiiiriinn s 29,967 0.00020 1,507,267 1,340,724
BPPLC ORD USD.25........cccoiiiiiiiicc s 847,182 0.00106 6,921,469 6,964,182
BRAMBLESINDS ORD STK NPV.....ccccoiiiiiiiiiiiiicciciee 108,854 0.00040 1,936,645 2,654,819
BRISA AUTO-ESTRADASDE.........cccooviiiiiiiinccce 239,860 0.00031 2,093,932 2,030,655
BRISTOL MYERS SQUIBB CO COM........ccccnmiiriiiiiciiins 125,300 0.00099 7,733,931 6,553,190
BRITISH AMERICAN TOBACCO ORD . 371,400 0.00043 1,668,159 2,820,620
BRITISH TELECOMMUNICATIONS ORD........ccoceviriricirine 1,596,022 0.00152 21,133,548 10,033,565
BROADCOM CORP CL A COM......cccvuviriririiiiinessinens 28,938 0.00019 1,176,089 1,237,389
BROADVISION INC......ocooiiiiiiiii s 9,440 0.00001 84,296 47,200
BROADWING INC COM......coviiiiiiiiiiicnsnnes 199,770 0.00074 5,450,926 4,884,376
BROWN FORMAN CORP CL B.......ccocciiiririiiiicce 2,380 0.00002 151,487 152,177
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BRUNSWICK CORP COM........coovviiriiiniiissssssines 3,080 0.00001 56,424 74,012
BUNZL ORD 25P................. . 438,821 0.00045 1,733,909 2,999,387
BURLINGTON NORTH SANTA FE CORP.........ccccoevinieiiinnnns 34,240 0.00016 1,009,926 1,037,472
BURLINGTON RESINC COM.......ccoovmrniniiininisisinssieseseiens 88,568 0.00053 3,988,400 3,520,578
C H ROBINSON WORLDWIDE INC........ccccoouvmriirirciiiiiinas 39,956 0.00017 1,163,795 1,114,373
CABLE & WIRELESSOPTUS NPV ......ccovniiiriernieieienns 266,700 0.00008 557,967 502,743
CABLE & WIRELESS ORD 25P..........cccooeninininiinniiniiiniinns 1,031,746 0.00092 12,267,890 6,069,006
CABLETRON SYSINC COM......cccoeiiiiiiininisininissiesesseennans 6,540 0.00002 100,821 149,439
CABOT CORP COM............... . 59,931 0.00033 953,607 2,158,715
CABOT MICROELECTRONICS CORP..........ccoovmrrrrernnrerrnnns 19,178 0.00018 846,869 1,189,036
CADBURY SCHWEPPES ORD 12.5P..........ccccoovinimnicrniiirinnnns 2,691,281 0.00275 17,249,587 18,149,160
CADENCE DESIGN SYSINC COM......ccccevviicrnisininneieseisenenns 129,851 0.00037 3,170,048 2,419,124
CALIFORNIA AMPLIFIER INC.......ccviiciiiinrin s 65,923 0.00004 519,468 266,988
CALLAWAY GOLF CO COM......ccoeririmrrinininieisssisissesssssnssenns 59,931 0.00014 1,240,143 946,910
CALPINE CORP COM.....coviiiiiiinin s 187,145 0.00107 3,965,507 7,074,081
CAMPBELL SOUP CO COM. . 17,320 0.00007 559,819 445,990
CANNONDALE CORP COM.......ccoeiiviiiiiiiinisiissisiesisies 28,308 0.00002 524,798 111,534
CANON INC Y5D......covririrrnieiniriinineisie s 139,000 0.00085 4,367,339 5,617,062
CAPITAL ONE FINL CORP.........cccoovrmririniiisniisesnis 7,180 0.00007 459,619 431,877
CAPSTONE TURBINE CORP COM.......ccccovinirininininiininieiins 39,955 0.00013 981,271 882,606
CAPTARISINC COM.....ccciiiiiii s 439,494 0.00014 2,468,815 914,148
CARDIAC PATHWAYS CORRP.........coovrirrriiiininieisisiseieseins 187,767 0.00015 3,100,766 978,266
CARDIAC PATHWAY S CORP CONV.... . 1,200 0.00018 1,197,796 1,197,796
CARDIAC PATHWAYS CORPWTS TO.....cccovicrriririeinieinns 12 0.00000 0 0
CARDINAL HEALTH INC COM.....coevviiininiiciiissiins 21,380 0.00022 1,407,801 1,475,220
CARDIOGENESIS CORP CALIF COM......ccoovmrninininrriencinnne 817,122 0.00036 2,802,182 2,402,339
CARNIVAL CORP COM.....ccociririiiiiiiinisi i 20,240 0.00009 578,928 621,368
CARPENTER TECHNOLOGY CORP COM.......ccceovuverurrnrnne. 24,292 0.00011 821,229 711,513
CARREFOUR EUR2.5.........ccooiciiins 9,000 0.00007 646,425 476,213
CATALYST INTL INC. . 297,782 0.00017 3,478,555 1,149,439
CATERPILLARINC......coiiiiiiirii s 216,233 0.00164 9,106,855 10,822,462
CBRL GROUP INC COM......cooetmtririiicnciniissssssssis s 119,862 0.00031 1,710,809 2,031,661
CDI CORP COM......coouviiiiiiiiiiss s 52,859 0.00014 989,605 898,074
CDW COMPUTER CTRSINC COM.......cccovvmmimininiieinnnieinns 84,903 0.00051 2,088,830 3,371,498
CECENTMT INC COM.....ccoiiiririiiiiinsssniiins 200 0.00000 8,853 9,870
CELERITEK INC COM.....cootiiiiiirrerininicicie s 328,343 0.00074 4,137,000 4,908,728
CENDANT CORP COM... . 29,440 0.00009 422,077 574,080
CENTEX CORP COM......coviiirininininiinneneseessss s 2,280 0.00001 92,028 92,910
CENTRICA ORD 55/9P.......cccomiriniiiiissssssiies 120,900 0.00006 456,974 386,402
CENTURYTEL INC COM.....cortiiriiiicinisininieseie e 4,880 0.00002 153,035 147,864
CERIDIAN CORP NEW COM......cooviimiiiiniiiessssieniins 3,200 0.00001 55,043 61,344
CGNU ORD GBPO.25..........ccoovmmmirinininininiins i 87,767 0.00018 1,479,946 1,213,371
CHANNELL COML CORRP.......cocvtviriiriiiniisssiiiis 94,512 0.00008 949,503 543,444
CHARTER COMMUNICATIONS INC DEL... . 4,100 0.00001 94,362 95,735
CHARTER ONE FINL INC......ccoeiviiiiiriniicsssens 11,240 0.00005 325,658 358,556
CHECKPOINT SOFTWARE TECH.......ccooiiirriicnieineiinns 1,200 0.00001 57,908 60,684
CHEUNG KONG(HLDGS) HK$0.50..........ccccunimeiriirinirisicnes 332,802 0.00055 3,800,865 3,626,735
CHEVRON CORP COM......ccoviminrnininininiieisscisseisse s 186,894 0.00256 15,833,823 16,913,907
CHIRON CORP COM......ccoimiiiiiiiiiiisssssssssssinnes 46,494 0.00036 2,204,958 2,371,194
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CHOICEPOINT INC COM......coociiiriiniiiieiie s 41,954 0.00027 1,562,434 1,764,166
CHRISTIAN DIOR EURZ.... . 10,800 0.00006 335,044 388,589
CHUBB CORP COM.......coiiiiiiiiiiiis s 6,020 0.00007 459,127 466,129
CHUDENKO CORP Y50......ccciiiiiiiinnsssssenenns 29,600 0.00007 440,384 445,234
CHUGAI PHARMACEUTL Y50.....cccoiiiiiieinciesis 51,000 0.00012 689,748 775,714
CIBER INC COM.......coiiiiiiiiiiinn e 493,312 0.00070 5,745,091 4,612,467
CIE DE ST-GOBAIN EURIG........ccocoiiririiiiiinsnics s 18,505 0.00038 2,173,398 2,514,446
CIENA CORP COM.......ccooiniiiiiiiiiiieeinssnesnns 37,956 0.00022 1,809,789 1,442,328
CIGNA CORP COM.. . 10,660 0.00015 1,144,816 1,021,441
CINCINNATI FINL CORP COM.......ccooiiiniiiniinininiiiiniinens 5,580 0.00003 217,342 220,410
CINERGY CORP COM.......ccoiiriiiniiinnin s 13,180 0.00007 444,022 460,641
CINTAS CORP.......oiiirtiiiiii s 5,837 0.00004 233,429 269,961
CIRCOR INTL INC COM.....cciiiiiiiniiinesi s 19,218 0.00005 254,638 346,885
CIRCUIT CITY GROUP COM.......ccoeurmriiiiiiisisiesenens 51,194 0.00014 652,834 921,492
CIRRUS LOGIC INC COM.....ccoiiriiiririinies s 66,982 0.00023 1,316,776 1,542,595
CISCO SYSINC COM 1,205,813 0.00333 27,033,344 21,945,797
CITIGROUP INC COM 398,422 0.00319 17,920,193 21,052,618
CITIZENS COMMUNICATIONS CO......ccoovviiriniiiiiiiiniiienns 9,820 0.00002 132,168 118,331
CITRIX SYSINC COM......ociiiiriiniiinici e 6,360 0.00003 162,448 221,964
CITY NATL CORP COM.......coeovuiiriiininiiinnsssnne s 54,206 0.00036 2,170,395 2,400,784
CLARE INC COM......coiiiiiinicin s 261,841 0.00010 2,341,509 628,418
CLARICA LIFEINS COM NPV.....ccccoiiiniiiiniiirnines 22,500 0.00010 608,657 663,465
CLARUS CORP COM............. 139,839 0.00013 1,389,956 860,010
CLASSIC COMMNSINCCL A 127,854 0.00002 1,088,264 113,790
CLEAR CHANNEL COMMUNICATIONS..........ccccinriirininne 20,340 0.00019 1,062,310 1,275,318
CLOROX CO COM.....ocoiiiiiiiiiiiniisres s 8,180 0.00004 275,014 276,893
CLPHLDGSHKDS........cooiiiiir s 370,400 0.00024 1,396,098 1,552,851
CMG PLC ORD GBPO.025.........ccoouviiiiiiniccreces 131,720 0.00009 1,352,549 602,176
CMS ENERGY CORP COM......cociiiiiiiincnisnse s 6,088 0.00003 188,393 169,551
CNA FINL CORP... . 2,000 0.00001 75,946 78,900
CNF INC....ooi s 99,886 0.00043 3,234,869 2,821,779
COCA COLA CO COM.....couiirririiiiiiienc s 160,228 0.00109 8,683,393 7,210,260
COCA COLA ENTERPRISES INC COM........cccovinriiiniciiae 14,520 0.00004 269,333 237,402
COHU INC......oiiiiiiiiin s 35,958 0.00012 595,341 809,055
COLE KENNETH PRODTNSINC CL A....ccoooiiiireiice 39,954 0.00012 741,546 805,073
COLGATE PALMOLIVE CO......coeviiiiiininiiiieines 35,440 0.00032 2,063,773 2,090,606
COLLATERAL THERAPEUTICS COM.. . 522,432 0.00048 7,870,200 3,134,592
COLT TELECOM GROUP ORD.......ccceouviiiiiiiiriniisieicnnenins 842,126 0.00088 11,068,087 5,827,081
COMCAST CORP CL A SPL.....ocii 32,640 0.00021 1,398,773 1,416,576
COMERICA INC COM.......cviiiiiiiirins s 9,995 0.00009 551,746 575,712
COMMIT TO PUR SINGAPORE.........cccooeiiiriiiiicis 2,062,000 0.00029 1,931,269 1,931,269
COMMSCOPE INC COM.......cociiiiiiiiicsns 59,931 0.00021 1,270,671 1,408,378
COMPAGNIE FINANCIERE RICH AG........ccoviiiiiniicie 1,913 0.00074 2,971,611 4,895,577
COMPAQ COMPUTER CORP COM... . 73,240 0.00017 1,274,842 1,122,037
COMPASS BANCSHARES INC.......coccoiiiiiiniicinns 115,668 0.00046 3,481,586 3,065,202
COMPASS GROUP ORD GBPO.10..........ccoevvininiiiiiiiiicines 161,892 0.00020 1,109,886 1,295,527
COMPUCREDIT CORP COM......ccviiniriiiininsiss s 71,918 0.00012 1,782,758 794,694
COMPUTER ASSOC INTL INC COM.......ccooviiiiiiiiiniiienes 40,180 0.00022 1,227,600 1,446,480
COMPUTER HORIZONS CORP COM........cccocoiiiniiniiiiieiiins 138,842 0.00007 773,329 431,799

Sate of Wisconsin - 76 - Investment Board



VARIABLE TRUST FUND

COMMON AND PREFERRED STOCK
% OF FUNDS

NO. OF STOCK MARKET
NAME SHARES VALUE COST FAIR VALUE
COMPUTER SCIENCES CORP COM.......ccooociniinieisiesininins 7,780 0.00004 334,615 269,188
COMPUWARE CORP...........ccccoeurnee. . 412,262 0.00087 3,702,920 5,767,546
COMVERSE TECHNOLOGY INC.......coooiiririiiinicsniseis 5,900 0.00005 514,423 336,890
CONAGRA FOODS INC COM......ccouviiiiiniiicnssineiennes 27,320 0.00008 612,948 541,209
CONCORD EFSINC COM.......coooiiriiiniiiinise s 17,395 0.00014 793,206 904,714
CONEXANT SYSTEMSINC.......coviiiiiiiiicnns 69,470 0.00009 615,595 621,757
CONMED CORP COM.......cooiiiiniiiinie s 209,758 0.00083 3,093,561 5,464,196
CONOCOINC CL Ao 11,800 0.00005 315,259 332,760
CONOCOINCCL B..... . 40,660 0.00018 1,211,830 1,175,074
CONSECO INC COM 16,200 0.00003 254,547 224,370
CONSOLIDATED EDISON INC COM......ccoccoeiiiinnriiiiciiiis 13,960 0.00008 499,119 555,608
CONSTELLATION ENGY GRPINC COM.......ccoonviiiniiinnns 6,630 0.00004 290,554 282,438
CONTINENTAL AIRLSINC CL B....coooctriiiriciiicircc 1,000 0.00001 41,029 49,250
CONVERGY S CORP COM.......cceovmiiiiiiiiiininsss s 5,932 0.00003 239,652 179,443
COOPER CAMERON CORP........ccccociiriirinini s 39,955 0.00034 3,169,118 2,229,489
COOPER INDS INC COM...... . 3,300 0.00002 137,029 130,647
COOPER TIRE & RUBR CO.......ccciiiiiiiiiiiiesiss 2,480 0.00001 28,175 35,216
COORSADOLPH COCL B.....ovvciiciiiiinicccnen 3,300 0.00003 186,755 165,594
COR THERAPEUTICS INC.......cciiiiiiicii 39,954 0.00018 1,282,714 1,218,597
CORDIANT COMMUNICATIONS GROUP...........ccoeururrernnne 29,967 0.00006 245,591 385,076
CORNING INC COM......ociiiriiiiiiiinii s 41,080 0.00010 1,476,532 686,447
COSTCO WHSL CORP NEW COM......cccovviriniiiniiniciiiiiins 17,540 0.00011 650,255 720,543
COUNTRYWIDE CR INDS INC COM. . 7,280 0.00005 322,715 334,006
COVANCE INC COM......coviririiiiniiincinises s 419,519 0.00144 4,341,131 9,502,105
COVANSY S CORP COM......cociiiiiiiiins s 122,419 0.00021 2,082,866 1,383,335
CPB INC....oiii s 88,899 0.00040 974,217 2,629,632
CRANE CO.....otiiiiiiiiii s 2,060 0.00001 58,260 63,860
CREATIVE TECHNOLOGY .....cocooiniviiiriiieins e 16,000 0.00002 497,087 135,360
CREATIVE TECHNOLOGY ORD.......ccocoiviiiiririnsisecssies 6,500 0.00001 208,150 54,583
CREDENCE SYS CORP... . 339,211 0.00125 6,692,677 8,222,475
CREDIT SUISSE GROUP.........cccciiiiiii s 20,052 0.00050 4,004,524 3,296,448
CRH ORD EURO.32.......c.coiviiiiiii s 437,668 0.00113 6,273,252 7,447,648
CRH ORD EURO0.32 DUBLIN LIST......cccooiiiiiiiiiinicciis 188,100 0.00048 2,484,238 3,153,060
CROMPTON CORP COM......cvuiiiiiiniiiiiiiiessineeens 133,764 0.00022 1,782,428 1,458,027
CSG SYSINTL INC...ciiiiiii s 37,439 0.00033 1,864,462 2,171,462
CSM NV CVA PART EXCH EURO.25.........ccoovviiiiiiiiinns 90,550 0.00029 2,321,615 1,889,660
CSX CORP COM . 13,783 0.00008 452,153 499,496
CTB INTL CORP COM......cocoiiriiiiiiiniiiinss s 153,824 0.00021 1,548,441 1,376,725
CTS CORP......cciiir s 49,943 0.00016 1,109,251 1,023,832
CUMMINS INC COM......ooiiiiiiiiiccic s 151,229 0.00089 5,473,851 5,852,562
CVS CORP.......ooiiir 31,120 0.00018 1,714,625 1,201,232
CYBERONICSINC......ccoiiiiiiiii s 550,115 0.00141 8,257,237 9,296,944
CYPRESS SEMICONDUCTOR CORRP.........ccceorriiiririniiiine 83,908 0.00030 3,028,001 2,001,206
CYTEC INDSINC COM.. . 59,932 0.00035 1,896,925 2,277,416
CYTOGEN CORRP........ccoriririiini s 955,448 0.00078 3,701,904 5,159,419
DAIMLERCHRYSLER AG ORD NPV.......ccccoviiciiiciiiien 38,100 0.00027 1,975,953 1,749,859
DAIWA SECS GROUP JPY50.......cccvriririiiiiiiincscieciis 370,000 0.00059 3,582,462 3,871,472
DANA CORP.......cciviiriiriiiinin s 9,080 0.00003 170,067 211,927
DANAHER CORP COM......ccooiiiiiiiinss s 6,000 0.00005 369,849 336,000
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DANISCO A/SDKK20.......ccoiuiieieriiiiririeieie s 58,150 0.00032 2,712,897 2,129,213
DANONE EURL........ . 34,040 0.00071 3,504,939 4,671,440
DARDEN RESTAURANTSINC.......ccooooiiiiiire 4,040 0.00002 101,592 112,716
DATACRAFT ASIA SGDO.10.......ccccvviiiiieiiiieeinscneiins 66,027 0.00004 485,783 269,390
DATATRAK INTL INC COM....ccoiiiriiiniice s 86,102 0.00003 506,149 189,424
DATUM INC....cooiiiiiiiiiii s 163,332 0.00033 2,485,104 2,204,982
DBSHLDGS SGD ...t 1,218,895 0.00136 7,431,606 8,964,431
DEERE & CO COM.....coooiiiiiiininiiici s 17,660 0.00010 734,214 668,431
DELL COMPUTER CORP COM... . 169,380 0.00067 3,804,071 4,429,287
DELPHI AUTOMOTIVE SYSCORP COM........ccccevvviriiiinnnnne 35,420 0.00009 490,047 564,241
DELTA AIRLINESINC DEL COM.......cccomrmniniinininieiiiieins 12,780 0.00009 635,889 563,342
DELUXE CORP COM......cciiiiiiiiiiiiciicseenns 2,420 0.00001 56,747 69,938
DEN NORSKE STATS OLJESELSKAP........ccoiiiiiricisicieine 501,540 0.00056 3,758,550 3,706,794
DENDRITE INTERNATIONAL INC.......ccecoviiiiriiiininnes 509,253 0.00086 5,543,995 5,652,708
DENTSPLY INTL INC NEW COM......ccccoviiiirniiiinincee 19,977 0.00013 755,906 885,980
DEUTSCHE BK AG ORD NPV REGD. . 46,967 0.00051 3,955,251 3,365,478
DEUTSCHE BOERSE AG NPV.....c.cooiiiiiics 32,200 0.00017 1,107,903 1,131,312
DEUTSCHE TELEKOM AG NPV (REGD)......c.cccccevmrenreerrerenne. 232,161 0.00080 4,777,071 5,291,058
DEVON ENERGY CORP NEW COM........ccosviiniiiinciisieinne 4,520 0.00004 270,804 237,300
DEVRY INC DEL COM.....ccoviiiiiiiiiinnc e 29,965 0.00016 1,032,103 1,082,336
DEXIA NPV ... s 141,500 0.00034 2,369,469 2,244,938
DIACRIN INC......cooiiiiiiiiii s 531,034 0.00015 4,730,286 1,008,965
DIAGEO ORD 28 101/108P. . 457,634 0.00076 3,733,011 5,020,209
DIAMETRICSMED INC.......cooviiiiiiiiiinc s 608,303 0.00026 3,445,063 1,703,248
DILLARDSINC CL A COM.....coiiiiriinirinise i 2,980 0.00001 43,037 45,505
DIME BANCORP INC NEW COM........ccocovviiiniiriinereicnes 3,100 0.00002 119,397 115,475
DIMENSION DATA HLDG COM STK.....cccovmiiiiniiinicieinns 149,300 0.00009 1,049,075 566,934
DISNEY WALT CO COM......coeviriiiiiriieercnsinnes 599,654 0.00263 17,320,010 17,324,004
DITECH COMMUNICATIONS CORP COM........ccorureiniririne 19,978 0.00002 127,959 148,237
DMC STRATEX NETWORKS INC COM... . 473,816 0.00072 3,635,311 4,738,160
DOLE FOOD INC COM.......ccoosiiniinininiise s 39,954 0.00012 613,294 761,124
DOLLAR GEN CORP COM........cccoovmimriiiininiisissinsnnnes 12,860 0.00004 228,388 250,770
DOMINION RESINC VA NEW COM.......ccccomiiiriniiniciiiiininns 9,578 0.00009 631,162 575,925
DONNELLEY RR & SONS CO COM........ccoevuiiiiiniiiiiiiinnes 4,100 0.00002 112,462 121,770
DOVER CORP COM......cooiiiiiiininnsis s 13,000 0.00007 534,841 489,450
DOW CHEM CO COM......coouiiiiiiiiiiiecnes s 37,432 0.00019 1,283,441 1,244,614
DOW JONES & CO INC COM . 3,040 0.00003 168,445 181,518
DREYERS GRAND ICE CREAM INC......ccccooviiiiiincins 16,981 0.00007 474,277 473,770
DSP GROUP INC COM.....ccciiiiiiiiniiirs e 19,978 0.00006 372,695 428,528
DST SYSINCDEL.....c.ciiiiiiiir s 32,666 0.00026 1,319,105 1,721,498
DT INDSINC COM.....coociiriiiiisis s 391,373 0.00042 3,338,666 2,743,525
DTE ENERGY CO COM.....cccooiviiiriiiiiiicnnnnas 8,180 0.00006 335,150 379,879
DU PONT E | DENEMOURS & CO........ccoviiiininiiciiieciins 448,543 0.00328 24,457,968 21,637,714
DUKE ENERGY CORP COM . 93,931 0.00056 4,232,539 3,664,248
DURA AUTOMOTIVE SYSINC COM......ccovriiriiiiiniciins 454,463 0.00110 5,753,247 7,271,408
DYNAMIC HEALTHCARE.........ccoeviiiiiiricccs 103,216 0.00003 1,619,803 175,467
DYNEGY INCNEW CL A....coiiis 95,169 0.00066 3,251,288 4,330,189
E.ON AG NPV ... 281,851 0.00224 14,560,272 14,779,817
EASTMAN CHEM CO COM.......ccviiiiiinirs s 5,680 0.00004 290,862 270,538
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EASTMAN KODAK CO COM.......ccoiiiiiiiniiinieiniss 24,620 0.00017 1,154,144 1,149,262
EATON CORP.........cccevriinnns . 4,380 0.00005 292,278 307,038
EATON VANCE CORP NON VTG COM......cccoecvviriiiiirieiinins 1,000 0.00001 25,470 34,800
ECOLAB INC COM.....ccoiiiiiiiiiiiiinces s 4,400 0.00003 177,703 180,268
EDISON INTL COM.....ooiiiiiiiniiiisin s 19,840 0.00003 300,462 221,216
EDWARDSA G INC COM......cooviiiiiiiiiesnes 55,539 0.00038 1,165,431 2,499,255
EDWARDS JD & CO COM......cccuriiriiiniciieieie s 81,906 0.00018 622,685 1,158,151
EL PASO CORP.......ciiiiiiiic s 27,718 0.00022 1,879,477 1,456,304
ELECTRICIDADE DE PORTUGAL SA... . 707,700 0.00026 1,870,419 1,689,571
ELECTROCOMPONENTS ORD 10P........ccccoeoiiiiininiiiiiieiinins 79,323 0.00009 627,138 600,192
ELECTROGLASINC........coiiiiii s 433,904 0.00116 8,123,979 7,680,101
ELECTRONIC ARTS......ciiiiiiire s 90,600 0.00080 4,427,182 5,245,740
ELECTRONIC DATA SYS CORP NEW......cccccoeiiviiiiiieiiis 19,060 0.00018 1,172,795 1,191,250
EMBRATEL PARTICIPACOES SA......cccooiiinccnes 213,254 0.00024 4,956,557 1,595,140
EMC CORP MASS.......ccoiiirii s 399,846 0.00177 12,140,665 11,695,495
EMERSON ELEC CO COM.......ccccouvivvrinnnne . 280,396 0.00257 17,250,211 16,963,958
ENCHIRA BIOTECHNOLOGY CORP COM.......ccccooeveririrunen 88,157 0.00001 975,174 81,104
ENGELHARD CORRP........ccoeiiiiiicii s 4,560 0.00002 105,692 117,602
ENHERENT CORP COM.......cccoiiiiiiiiiinnsses s 260,703 0.00000 2,780,196 28,677
ENIFEURL.....coiiiiii s 639,973 0.00118 7,566,085 7,809,523
ENRON CORP COM......cooiiiriiniininis s 45,800 0.00034 2,975,832 2,248,780
ENTERGY CORP NEW COM......cccoeoviniviiiiiniciiceeces 16,100 0.00009 595,354 618,079
ENTERPRISE OIL ORD 25P................. . 146,600 0.00019 1,212,812 1,220,575
ENVIRONMENTAL ELEMENTS CORP...........cccoonvirininiinne 119,504 0.00007 448,140 466,066
ENZENIA INC COM.....coiiiiiiiiiii s 512,016 0.00004 4,592,716 235,527
EOG RESINC COM.....cccoviiiiiriiiiniiiins s 10,240 0.00006 476,072 364,032
EPCOS AG ORD NPV......coiiiii s 45,640 0.00038 3,089,398 2,484,863
EPIMMUNE INC COM.....coooiiiiiiiiicneeees 237,206 0.00013 3,612,288 889,523
EQUIFAX INC COM......coiiiiiiirni s 8,020 0.00004 246,960 294,174
EQUITABLE RESINC COM . 49,943 0.00025 1,717,131 1,663,601
EQUITY OFFICE PPTYS TR COM......cccciniiriiiinicinicccs 2,400 0.00001 69,822 75,912
ERICSSON (L.M.) oo 22,142 0.00002 495,323 121,029
ERICSSON L M TEL COADRCL B....ccoiiiiiiiiicciee 912,569 0.00075 16,171,079 4,946,124
ESS TECHNOLOGY INC COM......ccoviririiiiinineeevcens 699,600 0.00112 5,517,666 7,415,760
EVANS & SUTHERLAND COMPUTER.........ccooviniiiiiiiene 304,922 0.00038 3,882,020 2,479,016
EVEREST RE GROUP INC COM.......ccoouiimiiiiniiniiienne 43,949 0.00050 1,247,456 3,287,385
EXABYTE CORP COM . 648,437 0.00009 3,945,237 622,500
EXABYTE CORP SERIES G PFD STK......cccovvinniiiniiiinns 300,000 0.00009 600,000 600,000
EXELON CORP COM.....ccoiiiiiiiriiiisi s 14,940 0.00015 1,029,825 957,953
EXIDE CORP.......cooiiiititiiiinrc s 846,036 0.00148 19,605,491 9,729,414
EXPEDITORS INTL WASH INC COM........cooiiiiiiiiiicce 19,976 0.00018 1,018,354 1,198,560
EXPRESS SCRIPTSINC COM STK......cccccoiiiiiininiiiinens 47,348 0.00040 1,961,698 2,605,560
EXXON MOBIL CORP.......cociiiriinics s 564,172 0.00747 39,909,792 49,280,424
FAIRCHILD SEMICONDUCTOR INTL.. . 141,839 0.00049 2,228,328 3,262,297
FAMILY DLR STORESINC........ccciiriiriiciri s 149,823 0.00058 2,587,163 3,839,963
FANNIEMAE........ccooi s 359,200 0.00464 23,144,438 30,585,880
FAST RETAILING COLTD Y50......cccomminiinniniseisscsiias 18,800 0.00050 3,590,269 3,271,007
FASTENAL CO....ocviiiiiiiiiiiiis s 36,559 0.00034 1,326,386 2,265,927
FEDERATED DEPT STORES INC DEL......ccccoeceviiiiiiiiiiis 12,900 0.00008 494,006 548,250
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FEDEX CORP COM.....ccoiiiiiiiiss s 18,620 0.00011 755,994 748,524
FERRO CORP COM.. . 19,977 0.00007 410,356 435,698
FIFTH THIRD BANCORP........ccoccoiiiiriinciciis 19,856 0.00018 1,124,107 1,192,353
FINISAR CORP COM.......ccooiiiiiiniiiicninees s 39,955 0.00011 614,437 746,359
FIRST DATA CORP COM.....c.coiiiiiiiniiiisenie s 13,540 0.00013 815,599 871,299
FIRST HEALTH GROUP CORP COM.........ccooviiiniiiiiininens 2,400 0.00001 64,652 57,888
FIRST TENN NATL CORP.......ccccoiiiitiiririincn s 141,938 0.00075 3,052,258 4,926,668
FIRST UN CORP COM......cciiiiiiiiiiiiss s 54,460 0.00029 1,520,518 1,902,832
FIRST VA BKSINC COM... . 40,234 0.00029 1,758,074 1,895,826
FIRSTENERGY CORP COM.......cccoeoiiininiiiiiinsinnnieinins 14,040 0.00007 410,874 451,526
FISERV INC COM.....ccooiiiiiiiiiic s 4,290 0.00004 215,374 274,474
FLEET BOSTON FINL CORP COM........ccccovuvnirininiiinieiireiciines 50,818 0.00030 1,866,091 2,004,770
FLIRSYSINC.....o o 72,578 0.00028 625,341 1,816,627
FLOWSERVE CORP COM......ccccooniiiiiiinicsieinnns 83,905 0.00039 1,787,464 2,580,079
FLUOR CORP NEW COM.......ccoiiiiiiininncnse s 60,695 0.00042 1,929,748 2,740,379
FMC CORP NEW COM........c.cceuenueee . 1,020 0.00001 73,168 69,931
FORD MTR CO DEL COM PAR $0.0L........cccovuvmuminiininiiciniinins 142,281 0.00053 3,883,104 3,492,999
FORENINGSSPARBANKEN SEK A......ccccovvvinniiiiiiinnns 282,300 0.00050 3,919,081 3,293,595
FOREST LABSINC CL A COM......cooniiiiiinnennineeas 6,100 0.00007 388,740 433,100
FORTIS (NL) EUROQ.24.........cocoiicrerrrreceeeeseeeere e 440,093 0.00162 13,132,783 10,700,576
FORTUNE BRANDS INC COM.......cccoiiinirininiinncsies 8,740 0.00005 276,996 335,266
FOSTERS GROUP ORD NPV .......ccooiiiiiiiiinncsnes 328,477 0.00014 800,717 914,608
FOUR SEASONSHOTEL LIM VTG SHS... . 12,000 0.00010 439,565 663,969
FOX ENTMT GROUP INC CL A COM......cocoeurnciiiiiiiins 6,700 0.00003 176,870 186,930
FPL GROUP INC COM.......coooiiiiiiiiinis s 7,860 0.00007 477,815 473,251
FRANKLIN RESINC COM.......ccoiiniiriiiniiiincnnnes 19,236 0.00013 817,061 880,432
FREDDIE MAC CORP COM.......ccconiiniiniiinsnsnas 37,960 0.00039 2,349,302 2,583,178
FREEPORT MCMORAN COPPER B........cccccoviiiiiiiiiiins 4,920 0.00001 56,167 54,366
FRESH DEL MONTE PRODUCE..........ccccoiiiiiiicis 654,374 0.00109 8,999,177 7,217,745
FSIINTL INC . 700,739 0.00149 7,572,960 9,810,346
FUJI PHOTO FILM LTD ORD Y50.......cccoiiriniinninisicniienins 128,000 0.00084 3,911,687 5,521,488
FUJ SOFT ABC INC JPY50......ccoviiiiiiiincneens 7,000 0.00006 467,417 411,402
FUJI TELEVISION NETWORK........cccoiriiiieece 99 0.00009 668,242 569,139
FUJITISU SUPPORT AND SVC JPY50......cccccemiiriireiiiierciines 1,400 0.00001 209,128 48,717
FUJTSU LTD Y50......ciiiiiis s 665,435 0.00106 11,649,636 6,989,415
FURUKAWA ELECTRIC Y50.......ccococmiiiiiiiiinnes 37,000 0.00004 1,050,292 295,181
FUSION MED TECHNOLOGIESINC . 513,492 0.00057 4,402,553 3,779,301
FUSION MEDICAL TECHNOLOGIES...........cccoovinniiiiinnn. 20,478 0.00000 0 0
GALILEO INTL INC COM.....ccoiiiiiiiniiirsnissns s 49,943 0.00025 1,131,439 1,623,148
GALYANS TRADING INC COM.......cccvririririiiiininiees 11,986 0.00004 227,734 244,514
GANNETT INC COM......coiiiiiiiiniinn s 9,120 0.00009 582,076 601,008
GAP INC COM....oiiiiiiiiiii s 39,360 0.00017 1,061,862 1,141,440
GASNAT SDG SA EURL.....cooiiiiiiiiinis 459,555 0.00113 9,909,317 7,431,032
GATEWAY INC. . 35,560 0.00009 762,961 584,962
GEHE AG NPV....ciii s 29,578 0.00017 1,236,225 1,151,874
GENAERA CORP COM......coiiiiiiiiiiic s 1,217,646 0.00088 2,755,439 5,832,524
GENERAL CABLE CORP DEL COM NEW.........ccoccoeiiiiiininnne. 349,598 0.00098 2,413,668 6,485,043
GENERAL DATACOMM INDSINC COM.......ccccovmmimrnncnnnnn. 1,060,974 0.00005 6,486,244 307,682
GENERAL DYNAMICS CORP COM.......ccccovininiiiniiiiininiins 14,340 0.00017 975,314 1,115,795
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GENERAL ELEC CO COM........coooiiiiiiriii s 1,018,019 0.00752 39,087,994 49,628,426
GENERAL MLSINC COM..... . 10,300 0.00007 431,304 450,934
GENERAL MTRS CORP COM........cciiiiiiiicie s 51,384 0.00050 2,970,131 3,306,560
GENERAL SEMICONDUCTOR INC........ccoovriiiirieinens 1,079,107 0.00171 12,248,174 11,287,459
GENESIS MICROCHIP INC COM.......ccoiiiiriiiiiniciniciiine 148,829 0.00082 2,563,624 5,380,168
GENOMICA CORP COM.......ccriiiiiieicens s 27,968 0.00002 531,392 120,262
GENRAD INC......oiii s 646,207 0.00059 5,909,026 3,877,242
GENTEX CORP COM......coviiiiiiiiiinscn s 49,944 0.00021 1,385,581 1,391,939
GENUINE PARTS CO COM... . 14,564 0.00007 367,189 458,766
GENVEC INC COM......coiiiiiiiiiiiiniss s 199,772 0.00009 572,700 581,337
GENZYME CORP COM......cooiiiiiiiiinii s 146,840 0.00136 5,122,007 8,957,240
GENZYME CORP COM BIOSURGERY .......cccccveiiininiiininiinen 205,052 0.00026 4,926,654 1,695,780
GEORGIA PAC CORP COM.......cciiiniiiisiss s 310,455 0.00159 8,375,223 10,508,902
GILEAD SCIENCES INC COM.......cccoviiiiiiiciinenes 55,338 0.00049 2,534,105 3,220,118
GILLETTE CO COM....ooiiiiiiiiiininis s 291,156 0.00128 10,898,277 8,440,612
GKN ORD 50P........ccceoeiiinininiiriiinne . 1,458,641 0.00212 20,939,784 13,990,771
GLAXOSMITHKLINE ORD GBPO.25..........ccoociiiincniiiine 324,950 0.00139 8,528,143 9,140,193
GLENAYRE TECHNOLOGIES INC COM.......cccoevmririririnnnnns 2,528,504 0.00049 22,369,294 3,236,485
GLIATECH INC COM......ciiiiiiiiiicins s 366,939 0.00024 4,370,557 1,559,491
GLOBAL CROSSING LTD.....ccouviiiriririiicncnnes 30,540 0.00004 409,155 263,866
GLOBAL MARINE INC NEW......cocciiiiiiii e 99,885 0.00028 1,834,778 1,860,858
GLOBESPAN SEMICONDUCTOR INC.......ccccoviiiiiiiiines 5,900 0.00001 137,317 86,140
GOLDEN ST BANCORP INC COM........ . 81,308 0.00038 2,301,001 2,504,286
GOLDEN WEST FINL CORP DEL COM.........ccoeoeiinriiriiiiinnns 7,400 0.00007 416,422 475,376
GOLDMAN SACHS GROUP INC COM......ccoccoeiiniiiininieiiinns 64,927 0.00084 4,214,112 5,570,737
GOODRICH CORRP........cctiiiiiiie e 3,520 0.00002 133,544 133,690
GOODYEAR TIRE & RUBR CO COM........cccciriiriiinineiiins 6,000 0.00003 154,113 168,000
GPU INC COM....oiiiiiiiiii s 7,620 0.00004 267,257 267,843
GRACO INC COM......oiiiiiiiiiin s 83,424 0.00042 281,918 2,752,992
GRAINGER W W INC COM . 3,320 0.00002 125,166 136,651
GRANADA PLC ORD GBPO.10........ccccoiiiriiiiieiincsiiesiis 232,339 0.00007 827,161 487,692
GRANITE CONSTR INC COM.......coouiiiiiiiiiieiene 29,966 0.00012 766,705 761,736
GRANT PRIDECO INC.COM........cooiiiiiiniicicieie s 99,885 0.00026 1,653,259 1,746,989
GREAT LAKES CHEM CORP COM.......cccooviiininiiniicieieiinns 1,700 0.00001 58,037 52,445
GREAT UNIVERSAL STORES..........cccooiiiiire 308,600 0.00040 2,773,714 2,640,982
GREENPOINT FINL CORP COM........ccooovuirmiiiiiniiiininiinns 69,920 0.00041 2,231,880 2,684,928
GRUPO TELEVISA SA DE CV SPON. . 18,272 0.00011 767,067 731,063
GSI LUMONICS INC COM.......ciiiiiiiiiiniciiiieeneenens 165,810 0.00023 1,594,441 1,533,743
GUIDANT CORP COM.....cocoiiriiniiiis i 48,577 0.00027 2,683,063 1,748,772
HAEMONETICS CORP MASS COM........ccoviiininiiiiiiinns 254,609 0.00118 4,055,046 7,765,575
HAGEMEYER EURLZ.......ccoiiiiiiis 6,900 0.00002 148,409 132,895
HALIFAX GROUP ORD GBPO.20.........cccoooviiiniiiininiiininiiiins 210,500 0.00037 2,160,806 2,433,508
HALL KINION & ASSOCSINC COM........ccoriviiriniciiisicnes 223,446 0.00027 1,752,877 1,800,975
HALLIBURTON CO COM . 14,880 0.00008 592,596 529,728
HANCOCK JOHN FINL SVCSINC COM........cooviviririniiiinine 14,700 0.00009 569,608 591,822
HANDLEMAN CO DEL......ccccoviiiniviiincinsses 9,989 0.00003 109,113 167,316
HANSON ORD GBP2........cccociiiiiniri s 129,488 0.00014 967,995 953,356
HARLEY DAVIDSON INC COM......cccooviiiriiiiiicineinns 10,460 0.00007 449,891 492,457
HARMONIC INC COM.......cooiiriiiniiinie s 324,907 0.00049 2,208,427 3,249,070
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HARRAHS ENTMT INC COM......ccociiiiiiiire i 4,080 0.00002 124,673 144,024
HARTFORD FINL SVCS GROUPINC.... . 9,580 0.00010 603,113 655,272
HASBRO INC COM......cooiiiiiiiiiin s 5,960 0.00001 68,329 86,122
HAYSORD 1P.....cciiiiiiiiii s 95,200 0.00004 258,261 245,352
HCA INC..... s 18,520 0.00013 764,607 836,919
HEALTH MGMT ASSOC INCNEW CL A......ccceeviiiiiiine 286,271 0.00091 3,540,648 6,023,142
HEALTHSOUTH CORP COM.......ccccoiiiiiinine i 30,840 0.00007 429,375 492,515
HEIDRICK & STRUGGLESINTL INC.......ccoooviiiniiiriiiiiens 44,949 0.00014 1,002,456 913,813
HEINEKEN HLDG 'A' EUR2 . 45,000 0.00021 1,344,484 1,371,492
HEINEKEN NV EURZ.........ccccoviiiiiiine 32,375 0.00020 1,360,830 1,305,475
HEINZ H JCO COM......ooiiiiiiii s 13,800 0.00009 607,159 564,282
HELLERFINL INCCL Ao 69,919 0.00042 1,591,222 2,796,760
HERCULESINC COM......ccoviiiiiiiiii s 3,720 0.00001 57,266 42,036
HERSHEY FOODS CORP........cccccovviiiiiiiiicnciins 7,700 0.00007 478,832 475,167
HESKA CORP COM......coooiiiiiiiine s 1,533,788 0.00025 4,127,384 1,641,153
HEWLETT PACKARD CO COM.. . 76,000 0.00033 2,263,819 2,173,600
HILTON HOTELS CORP COM........cooiiiiiininiinnsise s 81,691 0.00014 1,009,106 947,616
HIROSE ELECTRONICS.........coviiiiiiinenes 19,000 0.00022 2,808,170 1,447,242
HITACHI LTD Y50......coiiiiiniiii s 599,000 0.00089 5,763,450 5,883,378
HMG WORLDWIDE CORP...........ccoeoeuriiinininiiiecnnins 147,832 0.00001 970,647 93,134
HOLCIM CHF10 (BEARER)........coeeeiiicirriccceerese s 81,242 0.00251 14,082,297 16,542,182
HOLLYWOOD MEDIA CORP........cccoeoiiiriniriiiiseineens 57,334 0.00005 344,004 343,431
HOME DEPOT INC COM....... . 280,352 0.00198 12,106,125 13,050,386
HOMESTAKE MNG CO COM.......cocoeiniiiiiiiincinnieins 9,160 0.00001 47,936 72,547
HON HAI PREC IND LTD GDR 144A.........ccoooiiiriiiriciis 45,240 0.00008 445,096 517,093
HONDA MOTOR CO Y50......cccimiiiiinienseneeenes 19,000 0.00013 542,334 834,830
HONEYWELL INTL INC COM.....ccooiiiriiiiince s 90,954 0.00048 3,843,991 3,182,480
HONG KONG ELECTRIC HLDGS $HK1.........coovvvririciirininns 168,500 0.00010 538,526 648,085
HONG KONG LAND HLDG ORD US$0.1........ccocenimrinriniuinas 87,000 0.00002 166,396 156,600
HORMEL FOODS CORP COM.........cccoeviiiiiiicciennes 81,906 0.00030 1,473,244 1,993,592
HOTJOBS.COM LTD COM.....ccviiririiiriiciesse s 59,931 0.00010 417,189 652,049
HOUSEHOLD INTL INC COM......cccovviiniiiiinnnnes 23,600 0.00024 1,287,003 1,574,120
HOYA CORP Y50.....coiiiiiiiini s 6,700 0.00006 510,350 424,391
HSBC HLDGS ORD USDO0.50 (UK)......cccerrrieererrmrerereenenenns 180,000 0.00032 1,941,649 2,132,806
HUBBELL INC CL B.....cviiiiiiicii s 49,944 0.00022 1,455,985 1,448,376
HUMANA INC COM......coiiiiiiiiininici s 5,900 0.00001 73,760 58,115
HUNTINGTON BANCSHARESINC... . 16,680 0.00004 253,149 272,718
HUSKY ENERGY INC......ccccciiiiniiiin s 130,064 0.00021 2,078,667 1,390,115
HUTCHINSON TECHNOLOGY INC COM........ccoeviimniriiiinnne 129,852 0.00038 1,937,272 2,473,681
HUTCHISON WHAMPOA HKS$0.25..........cccoomiriininiericines 1,230,550 0.00188 13,096,486 12,423,981
HYPERION SOLUTIONS CORRP........cccceciririiriciiiincine 134,844 0.00031 1,585,797 2,022,660
HYUNDAI MTR CO SPONSORED.........ccccoeiiiiiininiiinnes 66,968 0.00011 686,611 748,367
12 TECHNOLOGIESINC.......cooiiiiiiriiicii s 249,713 0.00075 3,834,658 4,944,317
IBERDROLA SA ORD EUR3 . 152,570 0.00030 1,777,460 1,956,861
IBM CORP COM......cciiiiniii s 64,240 0.00110 6,490,074 7,259,120
IBPINC COM....cooiiiiiiiicii s 2,000 0.00001 30,160 50,500
IDEC PHARMACEUTICALS CORP COM.......cccoeiiririiiiiinine 85,902 0.00088 5,338,019 5,814,706
IDENTIX INC.....oiiiiiiiiii s 1,197,076 0.00113 10,105,241 7,481,725
IDEXX LABSINC COM......coooiiriiiiiniciics s 199,773 0.00095 2,587,467 6,242,906
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IFRSYSINC.....c s 322,231 0.00009 2,049,008 563,904
ILLINOISTOOL WKSINC COM.. . 13,220 0.00013 798,845 836,826
IMC GLOBAL INC COM.....cccciiiiiiiirins s 99,887 0.00015 1,547,928 1,018,847
IMPERIAL TOBACCO GROUP ORD 10P.........ccccoevreuriniininnnns 489,502 0.00087 3,937,208 5,748,438
IMRGLOBAL CORP COM.......cccoviiiiiiinnini s 374,154 0.00062 2,676,225 4,089,503
IMSHEALTH INC COM....ccouiiiiiiiincccens 20,100 0.00009 548,378 572,850
INCO COM NPV....coiiiiiiiiiii s 40,000 0.00010 797,580 690,564
INCO LTD COM....ocooiiiiiiiiiinii s 6,280 0.00002 109,669 108,393
INCYTE GENOMICS INC COM... . 49,942 0.00019 1,496,387 1,224,578
INDUSTRIA DE DISENO TEXTIL SA....ccccoiiiiiiiiiiniiins 32,700 0.00008 506,973 521,840
INET TECHNOLOGIES INC COM.......coviiiniiiinininiseciis 49,944 0.00006 339,675 409,041
INFINEON TECHNOLOGIES AG SPONS.........ccoooniiiiicninee 9,000 0.00003 606,913 211,050
INFINEON TECHNOLOGIES ORD NPV.......cccoviiiiiciicicne 23,800 0.00008 1,572,250 558,130
INFOCUS CORP COM.......cooiiiiiiiriniinsssseeneeinns 9,988 0.00003 72,165 203,655
INFONET SVCS CORP CL B......occiiiiiiiiirics 400,580 0.00052 8,377,588 3,404,930
INFORMATION RESINC . 655,813 0.00103 7,438,353 6,781,106
INFORMIX CORP COM.......cciiiiiiiriinn s 730,162 0.00065 4,429,964 4,264,146
ING GROEP NV CVA EUROQA8..........coviiciine 54,716 0.00054 1,734,949 3,576,102
INGERSOLL RAND CO.....cocciiiiiiiiiinniissss s 116,938 0.00073 5,116,766 4,817,846
INGRAM MICRO INC CL A COM.....coovriiiiiiiiirinciinas 92,134 0.00020 1,350,686 1,335,022
INNOGY HOLDINGS ORD GBPO.10.......ccccosiiririiiiniiiine 126,800 0.00006 381,868 388,763
INPUT/QUTPUT INC COM.....c.ooimeiiiiiciersrenieieiereeseseeesnenenes 19,977 0.00004 180,213 253,708
INSURANCE AUTO AUCTIONSINC..... . 157,961 0.00041 2,072,125 2,685,337
INTEGRA LIFESCIENCES HLDG CORRP..........ccoevrirrirrircnnnne 113,673 0.00037 2,443,240 2,461,020
INTEGRAL SYSINC MD....ccooiiiiiiiiiiiiis 59,931 0.00022 878,834 1,446,135
INTEGRATED DEVICE TECH INC.......ccovvviiiriniiiiiiins 69,919 0.00034 2,891,617 2,215,733
INTEGRATED SILICON SOLUTION IN.....cooiiiiiiiiinieininns 19,977 0.00004 236,028 277,680
INTEL CORP CALIF COM....c.cooviiiiiiicicnns 1,119,498 0.00496 35,071,012 32,745,316
INTERBREW NPV ......coiiiiiiiiiii s 65,320 0.00026 1,774,988 1,747,477
INTERNATIONAL GAME TECHNOLOGY ... . 4,500 0.00004 256,873 282,375
INTERNATIONAL PAPER CO COM......ccocoiiiiirinisciiiecs 29,700 0.00016 1,170,797 1,060,290
INTERNATIONAL RECTIFIER CORP........ccoovniiiiiiiie, 36,957 0.00019 1,791,096 1,260,234
INTERNET INITIATIVE JAPAN INC.....coooiiiiiiiis 43,711 0.00005 1,662,522 312,534
INTERPUBLIC GROUP COSINC COM........ccorvriririiiriiininnns 12,980 0.00006 472,805 380,963
INTERVOICE-BRITE INC......cciiiiiiiiine 11,987 0.00002 74,908 131,857
INTERWOVEN INC......cocotiiiiiiiices 93,008 0.00024 1,515,920 1,571,835
INTEVAC INC COM . 181,132 0.00012 1,175,085 796,981
INTL FLAVORS & FRAGRANCESINC.........cccoviniiiinicicnnns 3,320 0.00001 74,797 83,432
INTUIT COM...oiiiiiiiiiiii s 7,240 0.00004 257,956 289,528
INVENSYS ORD 25P........ccccooiiiiiiiicinineeenns 5,082,047 0.00146 17,970,843 9,648,978
INVESTMENT TECH GRP COM NEW........ccviiiiiiiiicne 39,953 0.00030 2,032,361 2,009,236
IRISH LIFE & PERMANENT ORD.......ccoconniiiiininiiiniiiins 27,000 0.00005 296,227 315,443
ISHARES TR S& P 500 INDEX FD......ccccoviiririiiiiiiscciee 17,033 0.00032 2,163,561 2,089,779
IT GROUP INC COM.... . 171,884 0.00017 4,455,381 1,091,463
ITO-YOKADO CO Y50......cciiiiriiniiiis s 298,061 0.00208 15,632,922 13,741,587
ITRON INC.....coiiiiiiiii s 277,281 0.00080 1,225,970 5,260,021
ITT INDSINC IND COM.....ociiiiiiniiniiis s 3,100 0.00002 128,637 137,175
IVAX CORP......coriiiiiii s 102,059 0.00060 3,930,749 3,980,301
IZUMI CO Y50.....cciiiiiniii s 11,000 0.00002 229,748 113,863
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JPMORGAN CHASE & CO COM.......ccvriiriiiieiiscieae 98,570 0.00067 4,577,067 4,396,222
JABIL CIRCUIT INC COM.......ovuriiiiiiiicissiisnnes 6,591 0.00003 214,484 203,398
JACOBS ENGR GROUP INC COM.......cccooniiiiiiniisciiieciins 50,943 0.00050 1,852,081 3,323,012
JAPAN AIRLINES Y50......coiiiiiiiiincsnes 144,000 0.00007 526,448 462,989
JAPAN TOBACCO INC Y50000........cccoemmirieiiniiiicsisiessieinns 435 0.00045 3,216,740 2,999,519
JDS UNIPHASE CORP COM.......ccoiiiiiiiiiicciisiscns 96,363 0.00018 3,489,213 1,204,538
JEFFERSON PILOT CORP COM.......ccconiiiniiiiiiicniniis 7,850 0.00006 359,111 379,312
JOHNSON & JOHNSON COM......ccovviiriiiniciniesscnes 485,512 0.00368 21,265,704 24,275,600
JOHNSON CTLSINC COM.... . 47,729 0.00052 3,321,399 3,458,921
JOHNSON ELEC HLDGS HKDO.0125..........cccoovoiiiriiiiiinen 473,000 0.00010 744,904 648,867
JONES APPAREL GROUP INC COM........cccoiiniiiiininiiiciine 99,192 0.00065 3,406,329 4,285,094
JULIUS BAER HLDGS CHF50 (BR)......ccovveereereierernereeerennenes 540 0.00031 1,745,089 2,077,385
JUNIPER NETWORKSINC COM......cciiiiriisiiicicae 12,985 0.00006 1,014,258 403,833
JUSCO CO YBO....ociiiiiiiiicr s 57,000 0.00019 1,142,560 1,256,815
K MART CORP COM......ccoooiiiiniiiiniis s 30,940 0.00005 289,547 354,882
KAO CORP Y50 89,000 0.00034 2,234,913 2,212,155
KAYDON CORP. 49,944 0.00019 1,298,052 1,281,064
KB HOME COM 1,520 0.00001 48,302 45,858
KDDI CORP Y5000........ccccmmiininieisie i 2,102 0.00149 17,843,747 9,808,884
KEITHLEY INSTRSINC COM......cccoeiiiiiiiciicicnines 19,978 0.00006 314,154 425,531
KELLOGG CO COM......coiiiiiiiinnniss s 21,380 0.00009 553,823 620,020
KEMET CORP COM......ccoiiiiiiiiiiiiiiins s 105,886 0.00032 1,971,502 2,128,309
KENTUCKY ELEC STL INC.. . 99,887 0.00002 1,106,870 134,847
KERR MCGEE CORRP........c.ccoviiiiiniis 3,300 0.00003 228,905 218,691
KEYCORP NEW COM......ccooiiiiininiins s 35,800 0.00014 889,361 932,590
KEYENCE CORP Y50......cccioiiiiiiiiiin s 23,056 0.00069 3,024,089 4,575,337
KEYSPAN CORRP........coctiiiiii s 4,760 0.00003 194,888 173,645
KFORCE INC COM......coiiiiiiiiinis s 62,283 0.00006 298,040 404,839
KIMBERLY CLARK CORP COM........ccconiiiiininine s 18,800 0.00016 1,218,005 1,050,920
KINDER MORGAN ENERGY PARTNERS... . 700 0.00001 49,441 48,132
KINDER MORGAN INC KANS COM......ccccommininiiiinniiine 3,920 0.00003 217,636 196,980
KING PHARMACEUTICALSINC COM......ccceoeviiiinininiiiniins 5,880 0.00005 275,277 316,050
KINGFISHER ORD GPBO.125.........c.ccccoiiiiiniiincc 1,033,294 0.00085 6,849,464 5,591,282
KLA TENCOR CORRP.......ccceuriiiriiiiiciciine 6,400 0.00006 286,174 374,208
KLM KONINKLIJKE LUCHTVAART MIJ....cccooiiiiiiiiine 23,000 0.00006 577,966 405,013
KNIGHT RIDDER INC.......coiiiiiiiiciicinecenns 4,520 0.00004 251,216 268,036
KOHLS CORP COM 11,500 0.00011 701,854 721,395
KOKUSAI SECURITIES Y50.......cccociiiiiiiiniinnes 46,000 0.00005 453,283 335,632
KOMAG INC COM......coiiiiiiriiii s 2,210,997 0.00011 12,857,495 729,629
KON KPN NV EURO.24.........cccoooiiiiiiiiineseenas 100,622 0.00009 1,113,987 570,750
KONINKLIJKE PHILIPSELECTRONIC.........ccocooniiiniiiinee 326,504 0.00131 8,324,788 8,654,657
KONINKLIJKE PHILIPSELECTRS NV ..o 122,051 0.00049 5,076,507 3,225,808
KOPIN CORP.......cocitiiitciin s 61,929 0.00011 520,070 751,818
KORN FERRY INTL COM NEW.. . 19,977 0.00005 320,831 309,644
KROGER CO COM......ccooiiiiiieiiniiisis s 59,180 0.00022 1,490,353 1,479,500
KULICKE & SOFFA INDSINC.......cccccoeiiiiiies 135,845 0.00035 1,782,410 2,331,100
KVH INDSINC......cii s 340,402 0.00036 2,103,818 2,348,774
KYOCERA CORP Y50......ccccoiniiiiiiinieiiess s 67,719 0.00091 5,616,893 5,972,650
L'OREAL EURD.2.......coiiiiiiin s 9,800 0.00010 622,085 632,622
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L-3 COMMUNICATIONS HLDGSINC........ccoeciirriiiiieiins 31,904 0.00037 2,006,872 2,434,275
LA JOLLA PHARMACEUTICAL CO . 875,562 0.00136 4,079,524 8,974,511
LABRANCHE & COINC COM......ccviirriirnininsicis 39,954 0.00018 1,302,611 1,158,666
LAM RESH CORP COM......ccooiviiiiiiiiiiiinsnnes 78,909 0.00035 1,416,315 2,339,652
LANDSEND INC COM......ccooiiiniiiinisess s 49,942 0.00030 1,301,524 2,005,171
LARSCOM INC CL A COM......ccccuriririiiniiiniinrecnncins 309,704 0.00009 1,053,008 610,117
LATTICE GROUP ORD GBPO.10.......ccooeiviriiiiniisininienias 938,485 0.00032 1,809,106 2,095,318
LATTICE SEMICONDUCTOR CORP COM........ccouvvriniiinnee 79,908 0.00030 1,677,096 1,949,755
LAWSON INC JPY50......ccooriiiiiriiiiien . 114,014 0.00064 7,247,144 4,205,134
LAYNE CHRISTENSEN COMPANY ......ccccoviiiiiiniinniciene 184,790 0.00024 2,948,524 1,570,715
LEAPNET INC COM NEW......cccoiiiiiiiiin i 43,801 0.00001 835,181 48,619
LEAR CORP COM......oiiiiiiiiiniiiis s 99,885 0.00053 2,917,219 3,485,987
LECROY CORP COM......ccoiiiiiinieiiniisns e 304,354 0.00118 4,377,314 7,751,896
LEGATO SYSINC COM.....cccoiiiiiiiiiicnsinscnsins 189,783 0.00046 2,930,308 3,027,039
LEGEND HOLDINGS HKDO.025.........ccooniiiiniiieciniis 510,000 0.00004 433,406 286,061
LEGG MASON INC 42,951 0.00032 1,445,563 2,137,242
LEGGETT & PLATT INC COM 10,680 0.00004 207,260 235,280
LEGRAND EURRZ........cccociiiiiiiiirs s 7,190 0.00021 1,528,793 1,373,239
LEHMAN BROS HLDGSINC COM.......ccoecirriiiiiinieciiieins 9,444 0.00011 626,851 729,454
LEXMARK INTERNATIONAL INC COM.......ccceovvnviriniininns 4,440 0.00005 236,642 298,590
LI & FUNG HKDO.025..........ccoooiiiiiiiicss s 512,000 0.00013 1,067,769 840,216
LIGAND PHARMACEUTICAL INCCL B.....ccccooveviriiiicninne 218,312 0.00037 1,936,492 2,466,926
LILLY ELI & CO COM . 45,980 0.00052 4,014,372 3,402,520
LIMITED INC COM.....coviiiiiiiiiiiiins s 14,760 0.00004 250,761 243,835
LINCARE HLDGSINC COM......ccviiiiiriiieiiseiiesniins 79,908 0.00036 2,279,894 2,398,039
LINCOLN NATL CORP IND COM......ccoovirniiririnirininiiiieniiens 8,060 0.00006 379,762 417,105
LINEAR TECHNOLOGY CORP COM.......ccccoeiiiiriniirieiiiiinins 12,120 0.00008 589,941 535,946
LIZ CLAIBORNE INC COM......ccccoovriiiniiiiieicnseeisinsiinns 1,820 0.00001 82,692 91,819
LLOYDS TSB GROUP ORD 25P.........cccoiiiniiiiniiinsnieesas 817,587 0.00124 8,564,761 8,181,213
LOCKHEED MARTIN CORP COM.. . 21,260 0.00012 662,712 787,683
LOEWS CORP COM......ccciiiiiniinii s 25,640 0.00025 1,398,931 1,651,985
LONGS DRUG STORES CORP COM........ccovuniniiiiiiiniiiciciinins 0 0.00000 0 0
LOUISIANA PAC CORP COM......cciviniriiiininiss s 3,600 0.00001 40,302 42,228
LOWES COSINC COM......coiiiiiiriiricinieicsinesinens 14,020 0.00015 771,902 1,017,151
LSI INDSINC OHIO COM.......coeiiiriiniriiessssseins 76,712 0.00027 895,042 1,794,294
LSI LOGIC CORP COM.......cooiiiiiniiiiiiiesssss i 12,508 0.00004 237,147 235,150
LTX CORP. . 195,396 0.00076 2,467,959 4,994,322
LUCENT TECHNOLOGIESINC COM........cccoovvririririiriiienes 742,893 0.00070 22,890,181 4,613,365
LUMINEX CORP DEL COM.......cocvmiiriiieinicsss s 19,978 0.00006 380,156 399,360
LVMH MOET HENNESSY EURO.30........cccccoovniiiiiinininiinnns 4,000 0.00003 246,737 201,491
M & T BK CORP COM.......cciiiiiiiinis s 600 0.00001 46,779 45,300
MACATAWA BK CORP COM.......ccconiviiriiiiieciiininnes 14,983 0.00004 239,728 251,864
MAGNA INTL INC. CL A SUB VTG......ccrrriirnciie 19,600 0.00018 828,587 1,204,077
MAGNETEK INC COM . 115,366 0.00022 973,369 1,442,075
MAGYAR TAVKOZLESI RT SPONSORED........ccccoovviiiiininnee 88,599 0.00020 2,362,493 1,324,555
MANITOWAC INC COM.....cocciiiiiiiinecnneins 159,819 0.00071 3,848,588 4,714,661
MANOR CARE INC NEW COM.......ccooovininiiiicince 3,500 0.00002 76,822 111,125
MANUGISTICS GROUP INC.......ccccoeiiiiiiiiinnieines 39,953 0.00015 743,923 1,002,820
MANULIFE FINL CORP COM NPV ..o 34,544 0.00015 421,926 963,982
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MARCHOLLEK LAUTENSCHLAEGER UND.........cccccoiiiininne 14,800 0.00025 2,111,604 1,628,858
MARRIOTT INTL INCNEW CL A................. . 8,480 0.00006 374,211 401,443
MARSH & MCLENNAN COS INC COM 9,500 0.00015 1,010,756 959,500
MARSHALL & ILSLEY CORP........ccccvvrririniicies 99,886 0.00082 5,259,426 5,383,855
MARTEK BIOSCIENCES CORRP..........ccoceinmrininiicins 438,412 0.00189 5,855,439 12,494,742
MARTIN MARIETTA MATLSINC COM........ccccoovmviirininnan 49,943 0.00037 2,185,442 2,471,679
MASCO CORP COM......cccoiiiriiniiiiiniss s 15,840 0.00006 385,022 395,366
MASTEC INC......cooiiiiiiiiic s 159,817 0.00032 2,405,121 2,109,584
MATRIA HEALTHCARE INC... . 66,973 0.00016 3,091,692 1,054,155
MATRIX PHARMACEUTICAL INC......coooiiiircices 19,977 0.00003 167,265 208,360
MATSUSHITA COMMUNICATIONS........ccoviiiiiiiinenie 6,000 0.00004 384,036 273,252
MATSUSHITA ELEC INDL CO Y50.......ccccovvimiriiieiicisiciinens 707,560 0.00168 18,188,170 11,074,063
MATSUSHITA ELECTRIC WORKS Y50.......ccoiiiiniiiiiiiis 1,205,694 0.00211 12,522,391 13,940,111
MATTEL INC COM......ccoviiiiiiiiiii s 27,080 0.00008 432,207 512,354
MAXIM INTEGRATED PRODS INC COM.......ccvriiiiirinirne 11,308 0.00008 555,202 499,927
MAXTOR CORP COM NEW 157,819 0.00013 1,251,652 828,550
MAY DEPT STORES CO COM 27,100 0.00014 883,419 928,446
MAYTAG CORP COM......cococvririiiiiiiiieciesnnas 2,640 0.00001 88,642 77,246
MBIA INC COM......coiiiiiiiir s 10,770 0.00009 487,252 599,674
MBNA CORP COM......ccciiiiiiiiiiini s 31,420 0.00016 1,120,856 1,036,860
MCDERMOTT INTL INC COM......cccoeiiriiiniiiiniicc s 2,100 0.00000 24,210 24,465
MCDONALDS CORP COM......ccconiiiniiniensciens 45,440 0.00019 1,398,754 1,229,606
MCGRAW HILL COSINC COM... . 6,760 0.00007 417,721 447,174
MCKESSON HBOC INC COM......ccconmiriiiiiniieecieneinnes 30,580 0.00017 922,476 1,135,130
MDSINC.....coi s 7,900 0.00001 96,649 89,536
MEAD CORP COM......ccoiiiiiiiiiiiincn s 3,460 0.00001 102,842 93,904
MEADE INSTRS CORP COM.......cociiiiiiiriiecineeas 19,977 0.00002 201,618 134,445
MEDAREX INC......ccoiiiiiniiiiiie s 4,000 0.00001 63,223 94,000
MEDICIS PHARMACEUTICAL CORRP........ccoceeiiiiriiiiiccee 1,200 0.00001 61,495 63,600
MEDIMMUNE INC COM.... . 47,354 0.00034 1,951,755 2,235,109
MEDTRONIC INC COM......ccoviiiiiriiiinnincsie s 232,502 0.00162 8,069,369 10,697,417
MELLON FINL CORP COM........ccoomiiiiiininiiiieccnsinens 17,480 0.00012 779,215 783,279
MEMC ELECTRONICS MATERIALS........ccooiiiiiiciie 1,164,849 0.00135 17,880,670 8,911,095
MENTOR GRAPHICS CORP COM........ccccoviviiiririieiiciicne 69,923 0.00019 1,046,712 1,223,653
MERCANTILE BANKSHARES CORRP..........cccenriiiiiiiiininne 60,930 0.00036 2,224,040 2,384,191
MERCK & COINC COM.....ccvviriiriiiiicc s 449,422 0.00436 31,764,439 28,722,560
MERCURY INTERACTIVE CORP... . 2,860 0.00003 221,476 171,314
MEREDITH CORP COM.......cccoviiiiiiiiiiiiicnccses 1,700 0.00001 59,716 60,877
MERISTAR HOTELS & RESORTS COM.......cccoveniiininiricinen 364,582 0.00010 854,831 656,248
MERIX CORP.......cocuriiiiiicinin s 49,943 0.00013 570,913 873,503
MERRILL LYNCH & COINC......ccoiiiiiccci 29,040 0.00026 1,879,128 1,720,620
MESA AIR GROUP INC.........cciiiiiiiiic e 597,319 0.00112 3,947,089 7,376,890
METLIFE INC COM.....coiciiiiiiiii s 30,800 0.00014 972,110 954,184
METRO AG ORD NPV . 40,200 0.00023 1,600,316 1,501,550
METRO INFORMATION SVCSINC COM......ccccooviviririiiis 70,359 0.00004 569,818 281,436
METRO-GOLDWYN MAYER INC NEW.......ccccoeviiiniinen. 636,074 0.00218 8,533,699 14,407,076
MGIC INVT CORPWIS COM......ccviiiriiiiciieies 8,800 0.00010 510,442 639,232
MICHAELS STORESINC COM......cconiiininiiiisecnsnes 1,000 0.00001 40,317 41,000
MICHELIN CIE GLE DESETABL.......ccooiiiiiiciiccie 22,200 0.00011 817,253 702,351
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MICREL INC......ooiiiii s 73,915 0.00037 2,821,548 2,439,195
MICROCHIP TECHNOLOGY INC COM.... . 81,907 0.00042 2,435,984 2,738,151
MICRON TECHNOLOGY INC COM.......ccccoommviniriiisecicices 20,560 0.00013 836,052 845,016
MICROSOFT CORP COM.......cooiiiiiiiiiinnciiccenes 794,970 0.00880 47,890,346 58,032,810
MIDWEST EXPRESS HLDGSINC.........ccccoviiiiiiiiiiciine 353,914 0.00093 5,912,534 6,140,408
MILLENNIUM PHARMACEUTICALSINC..........ccocvvvvriirnnne 137,349 0.00074 7,092,449 4,886,877
MILLIPORE CORP COM.......coooiiiiriiniiiinii s 1,620 0.00002 97,425 100,408
MINNESOTA MNG & MFG CO COM.......ccevniniririniniiinininnns 14,200 0.00025 1,699,514 1,620,220
MIRANT CORP COM......cociiiiiiiiii s 11,692 0.00006 430,554 402,205
MISSISSIPPI CHEM CORP NEW COM.......cccccvviininininininiinens 53,339 0.00002 873,764 164,818
MITEL CORP COM STK NPV ..o 20,500 0.00003 484,585 209,917
MITSUBISHI ELECTRIC CORP Y50........ccoviininiciiiiciieiinens 293,000 0.00022 1,837,697 1,451,844
MITSUBISHI HEAVY IND Y50.....ccccooeiiviiiiiniisiienne 688,000 0.00048 2,627,342 3,138,807
MITSUBISHI MOTOR CORP Y50.......ccocoviiiininiiiicieciens 272,000 0.00014 1,083,936 905,067
MITSUI & CO Y50......coiiiiiiiiiiiiis s 350,000 0.00036 1,892,129 2,354,474
MITSUI FUDOSAN CO Y50...... . 63,000 0.00010 627,256 678,897
MITSUI MARINE & FIRE Y50.......ccoiiiiiiiincciecae 131,000 0.00010 670,570 670,125
MKSINSTRSINC......coiiiiii s 30,640 0.00013 513,789 882,432
MODIS PROF SVCSINC COM.......cccoviiiiinnisissse s 545,374 0.00057 2,830,296 3,763,081
MOLEX INC COM.....cccoiiiiiiiiiiii s 8,760 0.00005 346,361 320,003
MOODY S CORP COM......cccciiiiiiiiiiniininis s 5,420 0.00003 155,260 181,570
MORGAN STANLEY DEAN WTTER & CO.......ccooovcurierincnnns 38,400 0.00037 2,719,316 2,466,432
MOTOROLA INC COM 95,880 0.00024 1,695,187 1,587,773
MRO SOFTWARE INC COM 29,966 0.00007 322,645 473,463
MTS SYS CORRP......ciiiiiii 260,043 0.00054 1,655,154 3,585,993
MUNCHENER RUCKVERSICHERUNGSG...........cccccoviininne 13,100 0.00055 3,704,372 3,650,979
MURATA MANUFACTURING CO Y50.......cccoemininieiisininn 25,192 0.00025 1,630,981 1,674,484
MURPHY OIL CORP COM.......cocommiiininiiiiceeeenes 39,953 0.00045 2,456,766 2,940,541
MYLAN LABSINC PA COM.....cccooiiiiiincinisc s 99,891 0.00043 2,763,195 2,809,934
NABORSINDSINC COM . 5,100 0.00003 302,887 189,720
NAPRO BIOTHERAPEUTICSINC........coceiiiiiiiciiecs 753,676 0.00117 5,107,763 7,687,495
NATIONAL CITY CORP COM......cccoeurriiiiiininninienes 48,340 0.00023 1,332,999 1,487,905
NATIONAL COMM FINL CORP COM........ccoveirniiniinicicinns 113,868 0.00042 2,561,838 2,774,963
NATIONAL GRID GRP ORD 11......cccounviiiriniririniiiirnnes 58,000 0.00006 526,284 427,433
NATIONAL SEMICONDUCTOR CORP.........ccoceoeviriricniiirine 7,980 0.00004 245,800 232,378
NATIONAL SVCINDSINC COM......cccovuvrririiiiiireiennes 1,400 0.00000 34,838 31,598
NATIONAL-OILWELL INC.................. . 59,932 0.00024 2,215,973 1,606,178
NATL AUSTRALIA BK LTD ORD A$L......ccovvirivririininiinininns 125,180 0.00034 1,896,997 2,229,446
NAVISTAR INTL CORP NEW COM.......ccccoreiiiriininicicinininne 2,080 0.00001 54,059 58,510
NCR CORP NEW.......oiniiiiiiiin s 3,320 0.00002 159,431 156,040
NEC CORP ADR......ociiiiiiiiiri s 12,985 0.00003 137,140 178,024
NEC CORP Y50......ccooiviiiiiiiii s 168,000 0.00034 3,076,010 2,269,724
NEOMAGIC CORP COM.......ccrririiiiniiins s 328,223 0.00016 2,354,756 1,050,314
NEOSE TECHNOLOGIESINC.. . 9,989 0.00007 125,492 449,505
NESTLE SA CHFL.....coii s 116,280 0.00375 21,837,294 24,711,521
NETRO CORP COM......ccooiiiiiiiiiiiins s 54,938 0.00004 321,144 232,937
NETWORK APPLIANCE INC COM.......ccoiiiiiinniicniins 31,197 0.00006 816,204 427,399
NETWORK EQUIP TECHNOLOGIES..........cccovviiiiiiiiiiinnes 615,598 0.00030 7,097,946 1,969,914
NETWORKS ASSOCIATES INC......ccooiiiincicae 139,840 0.00026 2,116,035 1,741,008
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NEW YORK TIMES CO CL A....cocuiiiiiiiicns 5,480 0.00003 222,288 230,160
NEWELL RUBBERMAID INC.. . 291,361 0.00111 7,686,400 7,313,161
NEWMONT MINING CORP COM........ccoriiiiiiininiseiieins 6,700 0.00002 118,806 124,687
NEWPORT CORP COM.......cccoviiiiiiiinininsnsiins 2,500 0.00001 98,349 66,250
NEWS CORPLTD ADR NEW COM.......cocoiiiniiiinieiiiiiis 7,659 0.00004 157,306 284,532
NEWS CORPORATION NPV ... 140,309 0.00019 1,045,318 1,284,593
NEXTEL COMMUNICATIONSINC CL A....ccciiiiiine 26,420 0.00007 538,729 462,350
NIAGARA MOHAWK HLDGS INC COM.......cccoevinviviriniiinns 5,480 0.00001 91,789 96,941
NICHICON CORP Y 50. . 3,000 0.00001 78,631 39,184
NICOR INC COM......ooiiiiiiiiiiiiiii s 1,580 0.00001 65,038 61,588
NIKEINC CL B COM......ccooiiriiiiiiii s 15,300 0.00010 724,511 642,447
NIKON Y50.....coiiiiiiiii s 105,000 0.00015 1,841,701 996,793
NINTENDO CO.....cooiiiiiiiiiiici s 11,900 0.00033 1,297,504 2,165,892
NIPPON ELECTRIC GLASS Y50......cccciviniiniieees 95,000 0.00020 2,466,287 1,346,697
NIPPON TEL & TEL CORP Y50000.........cccccurmirineiinincinienns 2,678 0.00212 20,093,861 13,956,863
NIPPON TELEVISION NETWORK CORP. . 15,373 0.00056 2,144,576 3,722,455
NISOURCE INC COM......cooiiiiiiitiiin s 206,332 0.00086 5,168,279 5,639,054
NISSAN MOTOR CO Y50......ccoiiiiiininicccceecees 129,000 0.00014 557,334 890,547
NMS COMMUNICATIONS CORP COM......cccoviviniiiiieiiiins 169,887 0.00018 1,250,551 1,189,209
NMT MED INC COM......covuiiiiiiiiinii s 135,345 0.00005 1,083,301 299,112
NOBLE AFFILIATESINC.......ciiiiiicins 59,931 0.00032 2,303,563 2,118,561
NOBLE DRILLING CORP COM......ccccoeniiininiiiniiiieneiinns 4,657 0.00002 210,771 152,517
NOKIA (AB) OY EURO.06......... . 289,674 0.00100 4,421,673 6,565,021
NOKIA CORP SPON ADR COM......cccooiviiininiiiiiiinccniiins 374,653 0.00126 9,158,218 8,313,550
NOMURA SECURITIES CO Y50........ccooeininiiiiinieicens 192,000 0.00056 2,995,491 3,679,282
NORDEA ORD EURO.39632.........ccccoeiiiininiiiicincnsces 249,831 0.00022 707,575 1,422,963
NORDSTROM INC WASH COM......ccooiiiiriiniicncns 4,660 0.00001 85,200 86,443
NORFOLK SOUTHN CORP COM........ccccvnnniiiiiiinccicienes 24,480 0.00008 472,732 507,960
NORSK HYDRO ASA NWKR20........ccomiiiiiniiiinecns 17,699 0.00011 823,116 749,789
NORTEL NETWORKS CORP NEW COM.. . 203,740 0.00028 3,722,345 1,839,772
NORTEL NETWORKS CORPORATION.........cccovnriniinininn 310,248 0.00043 17,849,477 2,862,066
NORTHEAST UTILS COM......cccoiviririiiiniiinerevens 3,000 0.00001 58,752 62,250
NORTHERN TR CORP COM.......cccciiiiiiiniiciesnas 7,620 0.00007 556,669 476,250
NORTHFIELD LABORATORIESINC.........ccocoeiiiiiiiiiine 19,777 0.00005 194,589 324,145
NORTHFORK BANCORPORATION INC........cccoeoiiiiriiiiiis 141,839 0.00067 3,069,030 4,397,009
NORTHLAND CRANBERRIES INC COM........cccccoviiininiiinnnns 749,023 0.00015 8,280,976 973,730
NORTHROP GRUMMAN CORP COM... . 6,552 0.00008 503,919 524,815
NOVARTIS AG CHFO.50 (REGD)........ccovuvieremrerieieremrenesenenns 559,782 0.00307 22,225,923 20,258,035
NOVATEL INC COM.....cciiiiiiiniir s 59,932 0.00002 449,490 104,881
NOVELL INC....coiiiiiiiiii s 10,980 0.00001 54,849 62,476
NOVELLUSSYSINC....c.oiiiiiiiii s 4,900 0.00004 225,586 278,271
NOVO-NORDISK ASDKK2........ccovuvriiiiiciiinines 28,450 0.00019 1,045,307 1,258,477
NTL INC COM.....ooiiiiiiiiniin s 15,128 0.00003 721,334 182,292
NTT DOCOMO INC NPV .... . 502 0.00132 11,394,408 8,734,285
NUCOR CORP.......cooitiiiriiii 2,680 0.00002 121,707 131,025
NUMERICAL TECH INC COM.......cccoiviiiiiininneene 26,969 0.00009 584,718 566,349
NVIDIA CORP COM......coooiiiiiiiis s 39,955 0.00056 3,001,363 3,705,826
OAK TECHNOLOGIESINC COM.......ccoevuiiririniiiciinicins 275,683 0.00044 1,800,140 2,919,483
OCCIDENTAL PETE CORP COM.......coooiiiriiinieiinniieiiens 87,720 0.00035 2,389,782 2,332,475
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OCCUPATIONAL HEALTH PLUS........ccooiiiriie 14,953 0.00001 1,058,104 59,812
OCEAN ENERGY INC TEX COM.... . 269,678 0.00071 4,093,541 4,705,881
OFFICE DEPOT INC COM.......cooivmiiiiisse s 10,240 0.00002 85,474 106,291
OLD REPINTL CORP COM......ooemuririririiiciciesssesessiese e 69,920 0.00031 1,662,164 2,027,680
OLIN CORP COM PAR $1.00........ccccriummriicrriniiisicinisisssisneens 53,205 0.00014 1,152,831 903,953
OLIVETTI SPA EURL.....cooviiiecnnie st 322,000 0.00009 981,099 571,926
OMEGA PROTEIN CORP COM.......cccoeiriniiiinicisssiiis 434,759 0.00013 2,348,754 869,518
OMNICARE INC COM......cotiiiiirinieinininis s 311,642 0.00095 3,242,415 6,295,169
OMNICOM GROUP INC COM.. . 6,380 0.00008 543,909 548,680
OMRON CORP Y50......ccoruririnininiiiiisensseessessiss s 300,056 0.00082 5,141,908 5,425,162
ON ASSIGNMENT INC COM.......cccouviiriniincississieieiinns 10,807 0.00003 178,647 194,526
ON SEMICONDUCTOR CORP COM.......cccecvvmmininiiininnnnninsnns 394,548 0.00027 2,144,421 1,795,193
ONEOK INC NEW COM......covuvirriiiiniiinissssssiiinns 2,000 0.00001 45,672 39,400
ONO PHARMACEUTICAL CO YS80......cccoemrriinrnierniseeieieinens 48,000 0.00023 1,237,288 1,524,054
OPTA FOOD INGREDIENTS INC........cocovviiniiiiieisininiins 207,763 0.00005 2,021,363 301,256
ORACLE CORPORATION COM . 312,600 0.00090 6,926,625 5,939,400
ORANGE SA EURL.......ccoviiiinnncinsiies 239,600 0.00030 2,161,578 1,947,315
ORION PWR HLDGS INC COM.......covvrmirrninininieisiseesssesesens 54,937 0.00020 1,502,527 1,308,050
ORIX CORP Y50.....cocciiiiiiiiiin s 87,293 0.00129 9,172,633 8,489,930
OSI SYSTEMSINC COM.....cocviiiriiiininieininiseessssssssesesns 9,989 0.00001 133,960 37,159
OSTEX INTL INC COM.....ccviiiiiiiiniiissss s 157,620 0.00004 1,720,244 283,716
OTP BANK GDR-EACH REPR 1 ORD.......c.ccoeiviiinininreinirinnans 18,500 0.00014 825,433 955,155
OVERSEAS CHINESE BANKING CORP... . 991,815 0.00098 4,809,151 6,477,826
OVERSEAS UNION BANK SG8L.......ccovicrnininiiciininiinieiinieiinnns 103,000 0.00008 503,297 534,221
OXFORD HEALTH PLANSINC COM......ccccouvmminininriiiiniciins 2,000 0.00001 54,616 57,200
P COM INC COM....oooiiiririririninisisseses s 3,138,033 0.00026 17,840,051 1,725,918
PACCARINC......ccoiiiir s 2,680 0.00002 130,975 137,806
PACIFIC CENTY FINL CORP COM.......coevmirinrnirinicieiennenes 43,949 0.00017 1,001,498 1,133,445
PACTIV CORP COM......ccoctiiriiiiiiin s 5,500 0.00001 72,595 73,700
PALL CORP COM . 44,234 0.00016 898,476 1,040,825
PALM INC COM......ooiiiiiiiiininini s 19,560 0.00002 349,156 118,729
PARADYNE NETWORKSINC.......ccoeoviiirrnininciesceiesns 359,189 0.00010 1,664,129 660,908
PARAMETRIC TECHNOLOGY CORP COM........cccoouvueirininns 9,100 0.00002 112,788 127,309
PARK ELECTROCHEMICAL CORP COM.........cocovmrrurnnnrnrnnnes 43,948 0.00018 919,929 1,160,227
PARK PL ENTMT CORP COM........ccoommniniiiinicisnssniins 199,770 0.00037 2,919,503 2,417,217
PARKER HANNIFIN CORP COM........cccoevmiiniinininineniniesnnnns 8,980 0.00006 370,336 381,111
PAYCHEX INC COM 12,900 0.00008 534,434 516,000
PAYLESS SHOESOURCE INC COM......cccovvmrinrrininnininininnene 27,968 0.00027 1,651,273 1,809,530
PC-TEL INC COM.....cocimiiiiriiii e 19,977 0.00003 199,768 183,988
PEARSON ORD 25P........ccocovininiinnieininieisssssssssesese s 63,500 0.00016 1,330,120 1,046,671
PECHINEY ORD A SHSEUR 15.25.........ccccoeviviniinniciciiinns 127,438 0.00098 6,485,726 6,473,341
PEERLESS SYS CORP COM......coovrmimininiiiiccieieesssesaaes 380,804 0.00011 2,562,601 704,487
PENNEY JCINC COM......cocoeuiviiiiiinsssseeiniins 12,800 0.00005 197,466 337,408
PENTAIR INC COM . 69,920 0.00036 1,929,968 2,363,296
PEOPLES ENERGY CORPILL COM.......cccoevuviinininiiiiciciinns 1,200 0.00001 50,700 48,240
PEOPLESOFT INC COM.......cooeiiririniniiieiciesssssssisie s 67,325 0.00050 1,538,990 3,314,410
PEPSI BOTTLING GROUP INC COM.......cccovmrinininiciiininiinne 8,172 0.00005 343,686 327,697
PEPSIAMERICAS INC COM......coooviiimriniiisniesseeeie s 119,863 0.00024 1,754,765 1,594,178
PEPSICO INC COM......ooiiiiiiiiii s 400,164 0.00268 15,530,294 17,687,249
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PERKINELMER INC COM.......cooiiiiniiiniinise s 3,440 0.00001 145,634 94,703
PERNOD-RICARD FF20. . 29,097 0.00031 1,944,117 2,039,655
PERRIGO CO COM......occiiiiiiiiininiinis s 59,930 0.00015 574,705 1,000,232
PERSONNEL GROUP AMER INC COM........ccceoevniiiiniiinne 742,148 0.00016 3,606,249 1,024,164
PETROLEO BRASILEIRO SA........ccoii 92,035 0.00036 2,213,208 2,392,910
PEUGEOT SA EURG........ccoviiiiiiin s 1,380 0.00006 155,783 374,676
PFIZER INC COM STK USDO0.05........ccccccoviiiiriceiies 707,833 0.00430 26,042,468 28,348,712
PG&E CORP COM.......cciiiiiiiiiicicns s 23,260 0.00004 379,722 260,512
PHARMACIA CORP COM.......ccooiiiiiiiinnnenie s 44,960 0.00031 2,538,645 2,065,912
PHELPS DODGE CORP COM........ccocoiniiininiiiiccienineens 2,700 0.00002 135,192 112,050
PHILIP MORRIS COSINC COM......ccociiiiiiirniiceas 129,030 0.00099 5,673,467 6,548,272
PHILLIPS PETE CO COM.......cceoeiiiiiiniirc s 15,820 0.00014 925,516 901,740
PHOTRONICSINC COM......cccoiiiiiiiiiirie e 99,887 0.00039 1,939,841 2,563,100
PHYSICIAN COMPUTER NETWORK INC........ccooviiiiinnn. 1,008,751 0.00000 7,825,734 1,513
PICTURETEL CORP COM NEW.......ccccooviininiiisniincess 265,518 0.00023 1,531,514 1,486,901
PINNACLE SYSINC COM............... . 119,862 0.00011 813,629 725,165
PINNACLE WEST CAP CORP COM.......cccoooviinniiiinnisicnias 4,300 0.00003 196,624 203,820
PIONEER NAT RES CO.......cococviiiiiiiciciecenes 162,872 0.00042 2,779,499 2,776,968
PITNEY BOWESINC COM.......coooiiiiriiicnecce 16,980 0.00011 610,586 715,198
PITTSTON CO BRINKS GROUP COM........cccceomriiiiiiiinns 39,954 0.00014 829,671 890,575
PLACER DOME INC.......cooiiiiiiii s 11,260 0.00002 111,238 110,348
PLANAR SYSINC.....coiiiiiiiin s 322,991 0.00127 4,576,234 8,365,467
PMC SIERRA INC.......ccoeiiiiiiis . 31,964 0.00015 2,295,963 993,121
PNC FINANCIAL SERVICES GROUP...........cccoueviiiiiinnns 17,560 0.00018 1,185,451 1,155,272
POHANG IRON & STL CO KSWNS5000.........ccceumiririnieiinininne 7,000 0.00008 843,661 559,785
POLYCOM INC....ccoiiiiiiiiiiiinic s 29,965 0.00010 1,369,859 691,892
POLYMER GROUP INC........cooiiiiiirii e 155,421 0.00005 1,338,135 351,251
POLYONE CORP COM.......cccceviniiiiiiiiiicncsessnes 151,225 0.00024 1,110,519 1,574,252
PORTUGAL TELECOM SGPS SA EURL........ccccvinciiiinn 370,600 0.00020 1,823,989 1,317,750
POTLATCH CORP COM . 1,000 0.00001 34,306 34,410
POWER INTEGRATIONS INC......c.cociiiiiiiice 39,953 0.00009 513,588 623,267
POWER-ONE INC COM......ccouviiiiiiiiiis s 11,880 0.00003 242,562 197,683
POWERGEN NEW ORD GBPO.50.........ccocooniiiiiiiiiiecie 1,300 0.00000 10,301 13,146
POWERWAVE TECHNOLOGIESINC COM........cccooeurunrencnnnne 161,855 0.00036 3,681,623 2,346,898
PPG INDSINC COM.....ccciiiiiiiiniinie s 16,180 0.00013 795,377 850,583
PPL CORP COM.......coiiiiiiiiniiicirs s 7,620 0.00006 368,072 419,100
PRAXAIR INC COM . 10,740 0.00008 468,958 504,780
PRECISION DRILLING CORP COM........coviiiniiiniiicniiienes 16,500 0.00008 689,864 514,810
PRI AUTOMATION INC COM.......cooviiriiiiiic s 320,630 0.00090 5,997,667 5,941,274
PRICE T ROWE GROUP INC COM.......ccccovviriniiniiiiiniciinns 4,240 0.00002 162,373 158,534
PROCTER & GAMBLE CO COM......cccoooniniiriieiecie 355,582 0.00344 27,582,627 22,686,132
PROGRESS ENERGY INC COM......ccoviiiiniiiiiininens 9,300 0.00006 426,840 417,756
PROGRESS SOFTWARE CORP........c.ccooiviiiiiiinnccs 40,153 0.00010 539,607 650,479
PROGRESSIVE CORP OHIO COM.. . 4,020 0.00008 432,641 543,464
PROMISE CO Y50......ccoiniiiiiinin s 44,800 0.00056 2,698,709 3,692,623
PROMOTORA DE INFOR EURO.10.........ccocovummieiiiiininiinnes 55,935 0.00009 1,097,478 596,668
PROTEIN DESIGN LABSINC.......ccoiiiiiiircc 29,966 0.00039 1,226,560 2,599,850
PROVIDENT FINL GROUP INC COM........cceonniiiniiiriniinnnns 39,953 0.00020 1,216,390 1,315,253
PROVIDIAN FINL CORP COM.......cccoominiriiiininssniniins 17,760 0.00016 922,264 1,051,392
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PROXIM INC COM......ccooiiriirii s 4,994 0.00001 56,932 70,415
PRUDENTIAL PLC GBPO0.05.. . 285,900 0.00052 4,040,903 3,461,993
PUBLIC SVC ENTERPRISE GROUP............cccorririiiiici 9,760 0.00007 439,840 477,264
PUBLICIS GROUPE SA EURAA.........cccciviiniiiies 62,300 0.00023 1,844,118 1,508,455
PUGET ENERGY INC NEW......ccoiiriiiniiiiiis 2,000 0.00001 46,855 52,400
PULTE HOMES INC COM.......ccoviininiiiiiiiissnes 1,460 0.00001 64,597 62,240
QBE INSGROUP ASL.......cciiiicinicisisisissssss s 184,540 0.00017 741,644 1,107,362
QLOGIC CORP COM.....coiiiiiiiiiiiii s 3,100 0.00003 184,124 199,795
QUAKER OATS CO COM.. . 4,520 0.00006 439,246 412,450
QUALCOMM INC.....ciiiiiiiccinn e 26,160 0.00023 1,812,230 1,529,837
QUANTA SVCSINC COM.....cociiiriiiniiiirsssise s 59,932 0.00020 2,665,866 1,320,901
QUANTUM CORP DSSG COM.......ccceiiiiiiiiniiissinsiines 99,886 0.00015 1,453,511 1,007,850
QUESTAR CORRP......ceiciiiiii s 59,931 0.00022 1,912,580 1,483,892
QUICKLOGIC CORP CDT-COM.......ccccemrriririiniiinisiieeennes 98,487 0.00009 623,010 592,892
QUINTILES TRANSNATIONAL CORP......ccotrriiiiiiiiine 3,940 0.00002 81,733 99,485
QUIXOTE CORP........cccoevviiriireiriiinens . 26,968 0.00012 259,136 770,476
QWEST COMMUNICATIONSINTL INC......cccoeiiiiiiiiiiiics 71,300 0.00034 2,811,437 2,272,331
RADIO SHACK CORP COM......ccoviiiiiiiiinineensins 6,380 0.00003 233,059 194,590
RAILTRACK GROUP PLC ORD 25P..........ccconninininiiinicnns 1,332,751 0.00095 6,953,444 6,260,433
RALSTON PURINA CO-RALSTON......cccoeriiiiecncicines 10,720 0.00005 303,666 321,814
RAS ITLL000....... .ot 183,000 0.00034 2,189,160 2,256,988
RATIONAL SOFTWARE CORP NEW COM........cccoeunniinnne 141,835 0.00060 2,578,890 3,978,472
RAYOVAC CORP COM 133,126 0.00043 2,228,721 2,836,915
RAYTEL MED CORP COM NEW 77,460 0.00002 1,728,213 154,920
RAYTHEON CO COM NEW.......ccooeiiiriniii i 25,900 0.00010 892,197 687,645
RCM TECHNOLOGIES INC COM NEW........ccocovnniininiiiinnns 298,377 0.00022 2,659,163 1,447,128
RDOEQUIP CO CL A....ooiiii s 158,739 0.00008 2,055,325 509,552
READ RITE CORP COM......ccviiiiiiiiiiinsc s 2,949,460 0.00238 16,205,626 15,720,623
RECKITT BENCKISER ORD 10 10/19......ccoveiiciiiririeiees 590,233 0.00129 7,014,345 8,508,563
REDBACK NETWORKSINC COM. . 1,100 0.00000 162,111 9,812
REEBOK INTL LTD COM.....cccoiiiiniiiiiciisse s 2,020 0.00001 53,572 64,640
REED INTL ORDI12.5P........ccccooviiiiiiiiiiccceecs 73,600 0.00010 642,050 652,120
REGAL BELOIT CORRP........cceciiriiririir s 130,311 0.00041 2,051,223 2,710,469
REGIONS FINL CORP COM.......ccooviiiniiininiicsennes 9,836 0.00005 290,675 314,752
RELIANT ENERGY INC.....ccocoiiiiiiiiriis 22,080 0.00011 878,885 711,197
REMEC INC COM......coiiiiiiiiiiic e 561,353 0.00106 5,086,573 6,960,777
RENAISSANCE WORLDWIDE INC COM. . 1,162,660 0.00023 4,578,283 1,546,338
RENTOKIL INITIAL ORDIP........ccccovuiiririiinr s 775,800 0.00040 1,751,018 2,629,515
REPSOL YPF SA EURL......cooiiiiiiini s 737,053 0.00184 14,449,200 12,167,787
RESMED INC........cciiiiiiiii s 2,000 0.00002 82,513 101,100
REUTERS GROUP ORD GBPO.25..........ccooiiiiiinciciee 103,951 0.00020 1,125,626 1,349,395
REYNOLDS & REYNOLDS COCL A.......ccceviiiiiiiiiine 39,954 0.00013 737,003 876,990
REYNOLDSRJTOB HLDGSINC COM........coeciiiiniinieiiiiinine 2,800 0.00002 154,076 152,880
RF MICRO DEVICESINC COM... . 97,887 0.00040 2,618,250 2,640,012
RMC GROUP ORD 25P..........ccooeiiiiiiiinc s 192,420 0.00028 2,552,565 1,853,743
ROBERT HALF INTL INC COM......cccooiiiriiiicinccnicnne 16,900 0.00006 478,560 420,641
ROCHE HLDG AG GENUSSCHEINE NPV ... 29,700 0.00032 2,374,976 2,139,722
ROCKWELL INTL CORP NEW COM.......cccouviiiiiiiniicnns 138,833 0.00080 6,282,240 5,292,314
ROHM & HAAS CO COM......coiiiiiiiiini s 7,600 0.00004 268,399 250,040
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ROHM CO Y50......coiiiiiiniiriiin s 56,649 0.00133 5,795,879 8,802,578
ROSLYN BANCORP INC COM.... . 49,943 0.00020 1,096,062 1,313,501
ROSS STORES INC COM......ccoiiiiiiniininie s 64,925 0.00024 1,167,521 1,554,954
ROWAN COSINC COM......cccoiiiriiiiiiiineenssiens 3,280 0.00001 99,083 72,488
ROXIO INC COM.....ooiiiiiiiiiiinicin s 51,735 0.00010 778,622 672,555
ROYAL & SUN ALLIANCE INSURANCE.........cccovuiiinninins 171,000 0.00020 1,326,228 1,286,645
ROYAL BANK OF CANADA COM STK......cccoeorvirrciininicne 19,000 0.00009 575,108 608,085
ROYAL BANK OF SCOTLAND GRP ORD.........ccouvereriunnnns 140,235 0.00047 2,315,788 3,090,539
ROYAL DUTCHPETECON Y.....ccceeeuee . 80,260 0.00071 4,813,223 4,676,750
ROYAL DUTCH PETE CO NLG1.25 BR 92,340 0.00081 5,596,123 5,314,339
RUSSELL 2000 ALPHA TILTSFD....cociiiiiiicicieeiicciis 1,442,085 0.01155 71,896,473 76,186,054
RYDER SYSINC COM......cccoiiiriiiiiiinies s 2,100 0.00001 38,416 41,160
SK FAB B FREE LONDON LISTING.......cccoooiiiiiiiiiiieins 240,324 0.00057 3,905,284 3,786,316
S&P 500 INDEX FUTURE CME.........ccooiiiviiiciiiiiie 2 0.00000 0 0
SABRE GROUPHLDGSINC CL A.....ccoiiiiiiiic 6,580 0.00005 309,850 329,000
SAFECO CORP COM 4,460 0.00002 132,483 131,570
SAFEWAY INC NEW COM 21,600 0.00016 1,232,314 1,036,800
SAGE GROUP ORD 1P.......ccoeoiiiiiiiinccinccennes 160,000 0.00009 505,992 571,561
SAGE INC COM.....ociiiiiiiini s 76,573 0.00018 822,606 1,186,881
SAINSBURY (J) ORD 25P........cooiiirererrrrereecierseseseseseenenenenns 647,863 0.00061 3,745,871 4,038,693
SAKSINC COM....oiiiiiiiiii s 140,040 0.00020 1,586,795 1,344,384
SAMSUNG ELECTRONICS CO GDR.......ccoovriririiiriicnirciines 29,120 0.00034 2,666,480 2,232,048
SAMSUNG ELECTRS KSWN5000 . 19,441 0.00044 3,626,823 2,870,182
SAN PAOLO-IMI SPA EUR2.8........cccciiiiiiiniicncenes 199,540 0.00039 2,984,056 2,581,259
SANKYO CO Y50.....coiiiiiiiiiii s 305,400 0.00084 7,008,953 5,509,541
SANMINA CORP COM......coviiiiiiiiiiniesisne s 11,080 0.00004 367,425 259,383
SANOFI-SYNTHELABO EURZ.........ccoiiiri 54,480 0.00054 2,309,348 3,574,515
SANWA INTL FIN BERMUDA TRUST .......ccovviiiiirennnee 305,000,000 0.00032 2,473,956 2,115,338
SAPAG ORD NPV....c.coiiiiiniii s 14,240 0.00030 1,750,925 1,976,031
SAPIENT CORP . 4,320 0.00001 54,740 42,120
SARA LEE CORP.......cciiiiiii s 48,106 0.00014 1,057,075 911,128
SAWTEK INC....coiiiiiiir s 32,662 0.00012 2,141,678 768,537
SBC COMMUNICATIONS INC COM.......ccoeiiiriiiiininciiins 149,630 0.00091 6,640,259 5,994,178
SCANSOFT INC COM.....ocoiiiiniiiiiiicins s 1,724,938 0.00032 4,905,101 2,121,674
SCHERING PLOUGH CORP COM........ccoecenimiiiniiinincnicnas 101,460 0.00056 4,448,190 3,676,910
SCHLUMBERGER LTD COM.......ccccovinininiiiiniisscenes 19,860 0.00016 1,448,736 1,045,629
SCHNEIDER ELECTRIC EURS. . 3,500 0.00003 188,463 193,490
SCHOLASTIC CORP COM......cooiiiiiiiiiiiiiiie e 19,977 0.00013 951,554 841,032
SCHULER HOMESINC CL Aot 312,643 0.00064 3,018,602 4,233,186
SCHWAB CHARLES CORP NEW COM........cccoovnninininiininnns 317,530 0.00076 7,179,901 5,001,098
SCHWEIZ RUCKVERSICHERUNGS-G..........cooviiiicce 8,135 0.00246 14,713,737 16,256,423
SCI SYSINC COM.....ooiiiiiiiriniicinnc e 44,947 0.00017 1,607,423 1,146,149
SCIENTIFIC ATLANTA INC....ocoiiiiiicic 6,620 0.00004 296,073 268,772
SCIENTIFIC GAMESCORPCL A.... . 143,677 0.00013 1,135,330 846,258
SCIOSINC......ciii s 2,001 0.00001 12,009 50,045
SCOTTISH & SOUTHN ENERGY ORD.......cccoovvviiininiiiiiinns 340,640 0.00049 2,980,441 3,209,810
SEAGATE TECHNOLOGY ESCROW........cccciiiniiiciieies 29,964 0.00000 0 0
SEALED AIR CORP NEW COM.......cccooviiiiiiiiniinnes 8,900 0.00005 337,596 331,525
SEARS ROEBUCK & CO COM......ccoviiiiinicinces 29,900 0.00019 1,041,446 1,265,069
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SECURITY CAPGROUPINC CL B....coccoiiiiiiiriiiiccic 3,000 0.00001 62,879 64,200
SEI INVESTMENT CO COM 2,700 0.00002 107,755 127,980
SEKISUI HOUSE Y50.......cccccoiiiiiiinics s 275,000 0.00035 2,346,997 2,335,030
SEMPRA ENERGY COM.......cccciiiiiiiiiiiecneens 15,420 0.00006 373,376 421,583
SEMTECH CORP........coeoiiiiiiiin s 69,920 0.00032 2,428,617 2,097,600
SENSIENT TECHNOLOGIES CORP COM........ccocurmiriiriniciinnes 19,977 0.00006 329,277 409,928
SENSORMATIC ELECTRS CORP COM........cccnriiiieiiicne 49,944 0.00013 920,842 849,048
SEPRACOR INC.......coiiiiii s 39,954 0.00024 1,318,868 1,590,169
SGL CARBON AG ORD NPV.... . 108,158 0.00057 5,951,287 3,754,229
SHANGRI-LA ASIA ORD HKS$L.......ccovririciininincniniieiens 600,000 0.00008 682,760 526,930
SHELL TRANS & TRDG ORD 25P REG.........ccooviiiniriciiiins 357,000 0.00045 2,848,093 2,967,321
SHELL TRANS& TRADING PLCNY ADR......coovvviniiiiciines 2,400 0.00002 125,070 120,816
SHERWIN WILLIAMS CO COM.....ccoviiiiirciiinniseiins 10,640 0.00004 243,273 236,208
SHIN-ETSU CHEMICALS CO Y50.......ccccoiiiiiiiiiininiiicieinnes 16,000 0.00009 697,252 587,556
SHIONOGI & CO Y50......cociiiiiiiniics s 136,000 0.00043 1,634,793 2,835,151
SHOPKO STORES INC COM.... . 78,850 0.00009 892,837 574,028
SIEBEL SYSINC.....ociii s 22,572 0.00016 1,052,351 1,058,627
SIEMENSAG NPV REG D.....ccocviiiiiiiicicin 157,444 0.00147 13,209,162 9,663,676
SIGMA ALDRICH CORRP........cooiiiriirirs s 2,640 0.00002 112,994 101,957
SILICON VALLEY BANCSHARES COM........cccoimemiinrinnnnne 1,000 0.00000 27,742 22,000
SINGAPORE AIRLINES SGS1........cccceiiiniiniciniisissisisisieinens 46,000 0.00005 329,733 318,112
SINGAPORE PRESS HLDGS SGD1.........cccooviiiiiiiiciciinens 122,907 0.00020 1,856,833 1,349,143
SINGPORT TECHNOLOGIES. . 864,000 0.00019 840,563 1,223,447
SIPEX CORP COM......ocoiiiiiiiiiiiinne s 437,469 0.00077 4,294,978 5,087,764
SITEL CORP......ocitiiri s 1,583,846 0.00038 8,605,685 2,534,154
SKANDINAVISKA ENSKILDA BANKEN........ccoeovviviiiicnnen. 873,895 0.00126 9,543,711 8,309,123
SKY PERFECT COMMUN JPY 50000.........cccocemrimiriniiinniininns 267 0.00004 794,643 271,881
SLIINC COM...oiiiiiiiiiiic s 626,982 0.00078 6,486,124 5,172,602
SMARTONE TELECOMMUNICATIONS.........coviiiiiicn 4,058,826 0.00071 16,571,159 4,683,321

12,300 0.00020 1,378,398 1,316,589
SMITH & HAWKEN LTD CTD-COM.....cccooviiiririiiisicniiinns 199,770 0.00002 413,688 149,828
SMITH GRPLETTER OF CONTINGENT.........cccooviiiiiiiiiniine 165,200 0.00000 0 0
SMITHS GROUP ORD GBPO.25..........c.coiiiiiiccins 112,392 0.00020 1,628,829 1,304,062
SNAP ON INC COM.....cccoiiiiiiiiiriiiiis s 2,000 0.00001 56,875 48,320
SNC-LAVALIN GROUP INC COM NPV......ccccciiriiiieiin 46,000 0.00009 652,683 610,767
SOFTBANK CORPORATION JPY50.......ccccoemireriinciieenns 80,944 0.00040 6,435,410 2,654,434
SOLECTRON CORP. . 22,520 0.00006 661,496 412,116
SOLUTIA INC COM.....oiiiiiiiiiiciniiinsrnsss s 159,817 0.00031 2,282,755 2,037,667
SONIC INNOVATIONS INC COM.....ociiirireiiinnisiiciiins 142,836 0.00014 923,439 921,292
SONICBLUE INC COM.......cciiiiiiiiiicinis s 1,336,214 0.00067 12,508,054 4,409,506
SONICWALL INC COM......coiiiiiiiiii s 49,942 0.00019 635,655 1,259,038
SONOCO PRODS CO.......ccuviiiiiisiiic i 79,908 0.00030 1,840,661 1,988,111
SONOSITE INC COM......coiiiiiiininiini s 124,288 0.00037 1,492,163 2,411,187
SONY CORP AMERN SH NEW ADR.. . 6,200 0.00006 284,187 407,960
SONY CORP Y50......ccooiiiiiiiiiinnnis s 38,012 0.00038 1,490,307 2,499,185
SOUTHERN CO COM......coviiiiiiiiiicis s 40,940 0.00014 898,983 951,855
SOUTHTRUST CORP COM.......coiiiriiineinniinensi s 19,560 0.00008 458,221 508,560
SOUTHWEST AIRLS CO COM.......coovciiiniviiiiiiincciesins 33,350 0.00009 670,114 616,641
SOVEREIGN BANCORP INC COM.......ccvmiininininisniieeiins 79,909 0.00016 923,850 1,038,817
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SPACEHAB INC.......coiii s 299,139 0.00010 2,818,424 673,063
SPECTRIAN CORP DEL COM.. . 350,416 0.00085 5,921,017 5,606,656
SPEEDFAM IPEC INC COM STK......cooiiiiiiiins i 1,163,792 0.00056 17,068,167 3,712,496
SPIEKER PPTYSINC COM.......ccooiiiiiiiiiiecncns 1,000 0.00001 59,752 59,950
SPRINT CORP (FON GROUP) COM.......ccccouviirniriirieireicnnes 52,580 0.00017 1,454,640 1,123,109
SPRINT CORPPCS COM SER 1.......cccoooiiiniviiiciiicns 32,360 0.00012 747,577 781,494
ST JUDE MED INC COM.....ccooiiiiiiiiiininc s 6,440 0.00006 378,876 386,400
ST MICROELECTRONICS EURL.04.........ccoevriiiiiiiinnes 18,300 0.00010 381,293 635,204
ST PAUL COSINC . 11,440 0.00009 576,193 580,008
STANLEY WKS.....oiiiiiiiii s 2,960 0.00002 99,858 123,965
STAPLESINC COM......coiiiiiiiiiiii s 15,740 0.00004 221,778 251,683
STARBUCKS CORP COM......ccociiiiiiiiiiiinics s 13,180 0.00005 272,949 303,140
STARWOOD HOTELS & RESORTS........cccocciiiinneiecs 6,880 0.00004 245,380 256,486
STATE STREET CORP.......ccccovviiiiiriiinrens 11,240 0.00008 638,149 556,268
STERIS CORP COM......ccoiiiiiiiini s 1,621,058 0.00493 18,724,400 32,502,213
STILWELL FINL INC COM.........ccceuruuee. . 7,660 0.00004 262,836 257,070
STMICROELECTRONICSN V SHSN Y. 20,300 0.00010 264,878 679,847
STORA ENSO OYJSER 'R NPV....ccociiiriiiiiicccncces 248,000 0.00041 2,164,728 2,687,447
STORAGE TECHNOLOGY CORP COM........ccccoviiniiiieiiis 207,401 0.00043 2,670,984 2,853,838
STRATOS LIGHTWAVE INC COM......cociiiiiciiccnccnes 19,977 0.00004 170,304 259,701
STRATTEC SEC CORP........ccoririrtiiiii s 83,026 0.00044 1,262,968 2,882,663
STRYKER CORP.......cooiiiiiiiiiii s 6,800 0.00006 374,462 372,980
SUMITOMO CHEMICAL Y50...... . 502,000 0.00034 2,298,587 2,266,084
SUMITOMO ELECTRIC IND Y50......cccoeiiiiiiiniiniiicnnens 114,000 0.00020 1,315,978 1,292,463
SUMITOMO MARINE & FIRE........cccoooiiiiiiiiniiiccee 569,000 0.00048 3,737,771 3,179,867
SUMITOMO MITSUI BANKING CORP........ccccevuiiririiririiiins 1,109,724 0.00139 16,068,163 9,164,654
SUMITOMO REALTY & DEV CO Y50......cccceviniiiriciiininnns 101,000 0.00009 548,496 600,882
SUN HUNG KAI PROPERTIES.........cccoooiiiiiiniciniins 60,000 0.00008 649,158 540,392
SUN MICROSY STEMSINC COM......cccoiviiiiiiiinienins 112,440 0.00027 2,507,381 1,767,557
SUNCOR ENERGY COM NPV . 47,500 0.00018 1,321,781 1,208,158
SUNGARD DATA SYSINC COM.....cocciiiiiriniiinniniesiiens 145,838 0.00066 2,141,981 4,376,598
SUNOCO INC COM.....cociiiiiiriiiiiicirieenns 4,880 0.00003 179,354 178,754
SUNTRUST BKSINC.......coiiiiiii 12,920 0.00013 820,966 836,958
SUPERIOR INDSINTL INC COM.......cccvuvinririiiiciiciceiiines 19,977 0.00012 717,394 765,119
SUPERIOR TELECOM INC.......cooiiiiiriire 496,014 0.00021 3,480,904 1,398,759
SUPERVALU INC COM......cciiiiiiiiniieccie s 10,580 0.00003 142,568 185,679
SUZUKI MOTOR CO Y50......ccouiiriiiisnisiss s 32,000 0.00006 368,447 425,914
SWATCH GROUP CHF50(BR)......cccuevreieicieiereneeeeerereenenens 1,076 0.00016 1,243,079 1,077,497
SWIRE PACIFIC A HK $0.60........cccoueimicinicinicinssinssissicisis 126,000 0.00010 774,006 652,624
SWISSCOM AG CHFZ5........ccoiiiiics 3,344 0.00012 992,486 796,235
SYBRON DENTAL SPECIALTIESINC.......ccccooiiviiiriiiiiiis 6,659 0.00002 63,460 136,443
SYLVAN LEARNING SYSINC COM......cccoviiinniiniiiininiinnns 19,977 0.00007 375,440 485,441
SYMANTEC CORP COM........coiviiiiniininisiine s 79,908 0.00053 4,038,620 3,491,181
SYMBOL TECHNOLOGIES INC COM... . 7,840 0.00003 217,201 174,048
SYNAVANT INC COM.....ocoiiiiiiiniiiieie s 380,565 0.00041 2,810,917 2,705,817
SYNGENTA AG CHFI10......cciiiiiiiiiicneins 168,303 0.00134 8,094,016 8,848,197
SYNGENTA AG SPON ADR......ccoiiiiiiiis 844 0.00000 6,024 9,115
SYNOPSYSINC COM......ociviiiriiiiiiiie e 76,613 0.00056 3,735,907 3,707,303
SYNOVUS FINL CORRP........coeiiiiiriiiin s 10,020 0.00005 279,489 314,428
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SYSCO CORP COM......ccoiiriiiriiiiin e 23,240 0.00010 674,143 630,966
T.I.M.SPA EURO0.06... . 1,108,600 0.00086 11,086,757 5,680,987
TAIWAN SEMICONDUCTOR MFG CO........ccoevviiriiiriieiiine 192,814 0.00044 1,956,597 2,928,851
TAIYO YUDEN CO Y50......cccoiiiiiiiiinineciiiins 25,000 0.00010 1,187,184 665,491
TAKEDA CHEMICAL INDUSTRIES Y50.......cccoiiiiniiinicnnne 309,507 0.00218 16,746,155 14,393,366
TAKEFUJ JPY50......cooiiiiiiiiin s 13,000 0.00018 628,185 1,180,965
TARGET CORP COM.....coooiiiiiiiiiiinine s 80,983 0.00042 2,882,628 2,802,012
TARGETED GENETICS CORP........ccccoevviiiiiininien 319,916 0.00032 1,428,197 2,079,454
TATE & LYLE ORD 25P. 650,641 0.00039 3,740,452 2,562,173
TB WOODS CORP COM 81,267 0.00011 976,371 739,530
TCF FINL CORP.......coitiiiiircii s 75,492 0.00053 1,849,119 3,496,035
TCSI CORP......vttiii s 626,203 0.00011 2,935,291 713,871
TDK CORRP.....octiiiii s 86,709 0.00061 6,437,075 4,039,282
TECHNITROL INC.....ccooiiiiiiiiiiiiii s 19,977 0.00008 484,642 519,402
TECHNOLOGY SOLUTIONS CO......coccoviiriiiniiininsisiesis 757,230 0.00020 1,723,275 1,347,869
TECO ENERGY INC COM . 79,908 0.00037 1,817,797 2,437,194
TEJON RANCH CO.....coiiiiiiiiiiini s 247,656 0.00102 7,947,660 6,748,626
TEKTRONIX INC COM.....coooiiiininiiicnicini s 3,260 0.00001 93,791 88,509
TELAXIS COMMUNICATIONS CORP.........cccoevririciiiine 121,261 0.00001 767,644 76,394
TELECOM ITALIA SPA DI RISP.......ccoviiiiiiciccee, 587,443 0.00042 1,932,496 2,800,958
TELECOM ITALIA SPA ORD EUROQ.55........c.cciiciiiee 1,204,207 0.00163 16,225,968 10,732,083
TELEFLEX INC COM......coiniiiiiiiiin e 31,965 0.00021 1,432,473 1,406,460
TELEFONICA S A SPONSORED ADR... . 8,054 0.00005 561,026 299,931
TELEFONICA SA EURL......cocoiviiiiiiciccs 1,103,873 0.00206 25,082,799 13,606,886
TELEFONOS DE MEXICO SA ADR.....ccoiiiiiiiicciecs 64,618 0.00034 809,317 2,267,446
TELEPHONE & DATA SYSINC COM......ccooovviiiiiiiicrciines 39,955 0.00066 4,109,685 4,345,106
TELETECH HLDGSINC.......cociiiriii s 335,613 0.00046 3,706,391 3,017,161
TELEWEST COMMUNICATIONS ORD10P.........ccccoeucrirnirnnne 5,810,179 0.00110 15,342,131 7,272,578
TELLABSINC COM.....ociiiiiiiini s 90,631 0.00027 2,236,444 1,756,429
TELSTRA CORP NPV.. 594,700 0.00025 1,922,768 1,625,659
TELUS CORP COM......coociiiiriiinn s 82,290 0.00028 2,169,669 1,854,453
TELUS CORPORATION NON VOTING.......ccocoeiiiiiiiriiniinns 59,380 0.00020 1,545,182 1,289,645
TEMBEC INC COM.....ciiiiiiiiiii s 84,500 0.00009 620,672 618,048
TEMPLE INLAND INC COM.......ccvviiiiiriciiinnes 3,300 0.00003 157,134 175,857
TENET HEALTHCARE CORP COM.......ccooiiiiiiiicniseiis 21,740 0.00017 948,103 1,121,784
TERADYNE INC COM......ccoiiiiiiiiiiine s 10,980 0.00006 400,627 384,300
TESCO ORD 5P. . 3,084,711 0.00169 8,534,480 11,127,836
TESORO PETE CORP.......ccociiiiiric s 103,941 0.00020 1,014,198 1,309,657
TEXACO INC COM.....ooiiiiiiii s 30,922 0.00031 2,100,662 2,061,261
TEXASINSTRSINC COM......ccoeiiiiiiniiiicccsnnnas 263,735 0.00128 10,224,350 8,413,146
TEXTRON INC COM......ooiiiiiiiiir s 71,191 0.00059 3,865,476 3,918,352
TF1-TV FRANCAISE EUROQ.2........cococvriiiiiiicces 13,000 0.00006 652,859 379,260
THERMO ELECTRON CORP COM.......ccconiiiiiiisinisiens 6,240 0.00002 174,605 137,405
THOMAS & BETTS CORP COM.. . 2,000 0.00001 36,942 44,140
THOMSON CORP COM......cocoiiiiiiniiinnni s 66,450 0.00034 1,151,450 2,241,856
THORATEC CORP COM NEW.......ccconiiiiiiiiieeccins 248,717 0.00059 2,492,797 3,867,549
THREE-FIVE SYSINC......cciiii 19,977 0.00005 248,400 359,186
TIDEWATER INC COM.....ccooiiiiiiiiiiiinnesnes 48,664 0.00028 1,885,966 1,834,633
TIFFANY & CONEW COM......cocciiiiiiiiiiiiie s 5,080 0.00003 162,714 183,998
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TIMBERLAND CO CL Aot 1,400 0.00001 56,121 55,314
TIMKEN CO..........ccc.... . 2,080 0.00001 33,612 35,235
TITAN CORP. 139,841 0.00049 2,766,753 3,202,359
TIX COSINC NEW COM....cocciiiiiiiiiinici s 22,560 0.00011 696,483 718,987
TMP WORLDWIDE INC COM.......ccoiiiniininisecs 3,686 0.00003 223,261 221,160
TOKYO ELECTRON Y50......cccoiiiiiiiiiieciescnes 45,100 0.00041 1,416,210 2,730,155
TOKYO SEIMITSU Y50......cciiiiiiiiiiscceis 10,700 0.00008 1,264,218 550,786
TOPPAN PRINTING Y50......cccoiiiiiiiiicnes 242,000 0.00038 2,871,185 2,489,464
TORAY INDUSTRIES INC Y50 . 231,000 0.00014 1,114,226 922,370
TORCHMARK CORP.........ccoeviiririincinn s 6,227 0.00004 236,343 250,388
TOSCO CORP NEW COM......cooiiiiiniinesis s 9,320 0.00006 399,458 410,546
TOSHIBA CORP Y50-TOK LISTING........cccoovniiiiiiicicinnns 458,000 0.00037 3,450,097 2,419,997
TOTAL FINA ELF EURIO.......c.coiiiiiiiii s 146,287 0.00311 9,960,026 20,484,224
TOWER AUTOMOTIVE INC.......ccoiiiiiiniricscns 689,208 0.00107 7,185,020 7,064,382
TOYO SEIKAN KAISHA Y50......coiiiiiiiirniciiciins 101,000 0.00022 1,725,837 1,446,328
TOYOTA MOTOR CO Y50.... . 86,700 0.00046 2,966,972 3,051,740
TOYSRUSINC COM.....oooiiiiiiiiii s 16,735 0.00006 364,245 414,191
TRAMMELL CROW CO COM......ccoviiiiiniiiisccnsnnes 59,932 0.00010 691,492 662,249
TRANSACTION SYSARCHITECTSINC........ccoooviiiiiiis 29,966 0.00007 403,106 464,473
TRANSOCEAN SEDCO FOREX INC COM........ccouvviiiiiinnn. 11,006 0.00007 550,724 453,998
TRANSPRO INC COM.....ccciiiiriiiir s 158,220 0.00009 1,198,565 601,236
TRANSWITCH CORP.......ccciiiiiii s 55,936 0.00009 2,075,613 615,296
TRIBUNE CO NEW COM.......c.ccccururinnne . 10,320 0.00006 435,436 412,903
TRICON GLOBAL RESTAURANTSINC........cooviiiiriiinee 8,300 0.00006 344,486 364,370
TRINITY INDSINC.....coociiii s 59,932 0.00019 1,460,622 1,228,606
TRIPOSINC......ocoiiiiiii s 151,162 0.00034 516,190 2,222,081
TRIQUINT SEMICONDUCTOR INC COM........coooveviiniciiiinnns 57,933 0.00020 2,609,015 1,303,493
TRWINC......cooiir s 12,320 0.00008 475,115 505,120
TUPPERWARE CORP COM......coocoiiiiiniiic e 2,000 0.00001 42,504 46,860
TURNSTONE SYSINC COM. . 83,904 0.00009 625,984 587,328
TWINLAB CORP COM......coiiiiiiiiiini s 157,480 0.00006 1,605,397 406,298
TXU CORP.....ooiiiiiiir s 22,040 0.00016 907,956 1,062,108
TYCOINTL LTD NEW COM......coeoiiriiiiiniiisessiieens 68,465 0.00057 3,648,041 3,732,027
TYSON FOODSINC CL A.....coiiiiiiiicinc s 110,548 0.00015 1,368,262 1,018,147
UAL CORP COM PAR $0.0L........coocmiiiriiniinsisissisie s 3,000 0.00002 111,009 105,450
UBSAG CHFI0.......coiiiiiiin s 3,200 0.00007 455,638 458,414
UFJHLDGS JPY 50000, . 117 0.00010 1,017,848 630,650
ULTRALIFEBATTERIESINC........ccociiiicicccce 309,364 0.00030 3,318,562 2,010,866
ULTRAMAR DIAMOND SHAMROCK CORP..........cccrururune 50,943 0.00036 1,366,385 2,407,057
ULTRATECH STEPPER INC COM........cccconiiiiiiiiiniciins 257,606 0.00100 4,254,568 6,607,594
UNILEVER N V NEW YORK SHSNEW.......ccceiiiiiiiine 24,240 0.00022 1,420,240 1,443,977
UNILEVER ORD 1A4P........ccooiiiiiniiiii s 100,000 0.00013 983,109 842,434
UNION PAC CORP COM........coiiiiiiiiniinsis s 10,380 0.00009 551,922 569,966
UNION PLANTERS CORP TENN COM. . 7,680 0.00005 283,866 334,848
UNIONBANCAL CORRP......ccciriciiiriinri s 3,600 0.00002 108,417 121,320
UNISYS CORP.......ccoviiiiiiiii s 50,894 0.00011 645,834 748,650
UNITED HEALTH GROUP INC COM.......cccoceiiiiriciiinc 14,400 0.00013 884,169 889,200
UNITED OVERSEAS BANK SGS$1.......cccoviiriniciiciiicinciciennns 525,296 0.00050 2,111,681 3,315,535
UNITED PAN-EUROPE.........c.ccoiiiiiii s 700,231 0.00027 11,871,572 1,778,447
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UNITED RENTALSINC COM......cccoviviiirniniiniissssiiens 59,931 0.00024 1,325,514 1,555,209
UNITED STATES CELLULAR CORP. 900 0.00001 56,700 51,885
UNITED TECHNOLOGIES CORP COM 18,300 0.00020 1,425,192 1,340,658
UNITEDGLOBALCOM CL A.....coetiiririciniecie e 179,782 0.00024 12,244,467 1,555,114
UNITRIN INC COM....coiiiiriiiis s 35,958 0.00021 1,365,379 1,380,787
UNIVERSAL STAINLESS & ALLOY ..o, 36,859 0.00005 331,923 339,103
UNIVISION COMMUNICATIONSINC......ccovcrriicriiiiciiinens 7,206 0.00005 310,013 308,273
UNOCAL CORP COM.....coorrrirrriririiiienicisiss s 8,380 0.00004 321,938 286,177
UNUMPROVIDENT CORP.... . 16,580 0.00008 415,809 532,550
UPM-KYMMENE QY NPV ..o 22,400 0.00010 519,113 633,203
USAIRWAY S GROUP INC COM......cccovviiriinicisiniiniinnns 2,280 0.00001 77,420 55,404
USBANCORP DEL COM NEW.......cceririiiniiicienineceieieins 65,765 0.00023 1,455,515 1,498,784
USA ED INC COM......oiiiiiiiiiinn s 8,840 0.00010 618,244 645,320
USHIO ELECTRIC Y50.....ciiiiririiieecie et 26,000 0.00005 701,121 356,687
UST INC COM....ociiiiiiiiiis s 10,980 0.00005 317,213 316,883
USX MARATHON GROUP NEW COM.. . 23,820 0.00011 704,531 702,928
USX U SSTL GROUP COM......cccommiriririiiiiinisssiinns 3,080 0.00001 56,096 62,062
UTILICORPUNITED INC.......ccovrririiicinsneeseeie s 43,954 0.00020 1,561,384 1,342,795
V F CORP COM.....cocitiiiniiiiii s 8,120 0.00004 276,035 295,406
V | TECHNOLOGIESINC COM.....ccooeeiriircininiiniesessesssesnns 362,916 0.00062 2,357,292 4,082,805
VAIL RESORTSINC COM......coiiiriiiiiiiininiissssiiinns 29,967 0.00008 571,171 560,383
VALASSIS COMMUNICATIONS INC.......ccvvrrrieereiricieienns 19,977 0.00011 708,763 715,177
VALENTISINC COM . 206,084 0.00020 2,084,128 1,288,025
VALEO EURS......cooiic s 142,631 0.00087 6,787,271 5,758,634
VALERO ENERGY CORP COM NEW.......ccccoevniiircriiriiene 41,754 0.00023 1,503,285 1,535,712
VARCO INTERNATIONAL INC COM......coevrrrrnrriniciniinnnns 93,892 0.00026 2,062,641 1,747,330
VENATOR GROUP INC COM.....ccemririiiiiicsiniseeesiens 89,897 0.00021 1,078,823 1,375,424
VENTANA MED SYSINC COM......ccoeririiiirninininiinneieseins 11,987 0.00006 338,326 377,591
VENTIV HEALTH INC COM......coiriiiiiiiiiissis 39,895 0.00012 358,339 823,433
VERITAS SOFTWARE CO COM . 51,735 0.00052 3,552,671 3,441,929
VERIZON COMMUNICATIONS COM........ccoemuviinreiiiiiniciiins 126,049 0.00102 6,595,172 6,743,621
VESTA INSGROUP INC COM.....ooruririiininisisieeiesesesiesenns 139,839 0.00023 1,118,712 1,531,237
VIACOM INC CL B COM.....oooriririiiiiinsii s 81,480 0.00064 4,118,617 4,216,590
VICAL INC COM.....couriiiriiiicintennsseii s 10,988 0.00002 107,698 153,612
VIGNETTE CORP COM.......ccoviiiiiininissssssiniins 59,931 0.00008 256,005 531,588
VIRATA CORP COM.....coriitiiiiiinininini s 19,977 0.00004 157,319 236,727
VISHAY INTERTECHNOLOGY INC.. . 102,884 0.00036 3,517,668 2,366,332
VISTA MED TECHNOLOGIES COM......ccoovvnimierriininreirennenes 755,849 0.00012 1,425,970 763,407
VISTEON CORP COM.....ccvtiiiiiniiniinsi s 4,500 0.00001 63,319 82,710
VITESSE SEMICONDUCTOR CORP COM.......ccccovrvininrunrernnnes 6,320 0.00002 276,613 132,973
VIVENDI UNIVERSAL EURSS.........coiiiiccc 246,034 0.00217 17,239,443 14,340,931
VNU NV EUROO.20.......cccecetnirininiiiisininieies s 60,510 0.00031 2,353,988 2,049,111
VODAFONE GROUP PLC ORD USDO0.10........c.ccoevurirmnnniine. 13,065,567 0.00439 27,548,851 28,941,276
VODAFONE GRP PLC NEW SPONSADR.... . 344,105 0.00117 16,086,071 7,690,747
VULCAN MATLS CO COM......coeviiiriiiisssssinis 3,500 0.00003 164,601 188,125
WABASH NATL CORP COM.....covviririeiniicieiessisesese s 237,187 0.00044 3,713,666 2,869,963
WACHOVIA CORP NEW COM......cccoeiiiiiiiiniiisesssnies 9,220 0.00010 538,114 656,003
WAL MART STORESINC COM.......coecvviirininiininiesesiesenns 308,737 0.00228 13,920,612 15,066,366
WALGREEN CO......oviciiiiiiiiiin s 242,990 0.00127 7,548,089 8,373,435
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WASHINGTON MUTUAL INC COM......cccooriiririiiicsiiies 50,980 0.00029 1,636,435 1,914,299
WASTE MGMT INC DEL COM . 37,580 0.00018 821,264 1,158,216
WATERLINK INC COM......ccouiiiniiiiciics s 715,729 0.00002 2,762,772 128,831
WATERS CORP COM......cocoiiiiiiiiiininnsi s 95,772 0.00040 4,399,296 2,644,265
WATSON PHARMACEUTICALSINC COM........ccoviiiirinnee 3,620 0.00003 183,875 223,137
WAUSU-MOSINEE PAPER CORP COM........ccoovviniiiiinininiinns 124,818 0.00024 1,806,963 1,608,904
WEATHERFORD INTL INC NEW COM........cccooiiiiiiiiiine 69,920 0.00051 2,069,429 3,356,160
WELLMAN INC COM.....coooiiiiiniiiiiiiini s 146,013 0.00040 1,849,808 2,613,633
WELLPOINT HEALTH NETWORK INC.... . 2,240 0.00003 238,347 211,098
WELLSFARGO & CONEW COM.......ccocuriiiiiiicrnciinieiens 437,853 0.00308 18,830,837 20,329,514
WENDYSINTL INC COM......cooiiiiiniiiiissiisnss s 3,880 0.00002 100,010 99,095
WESCO FINL CORP.........ccoerriiiiriiiic e 602 0.00003 185,192 209,436
WESTELL TECHNOLIGIESINC........cooviiiiiiiiniine 1,681,371 0.00038 9,453,655 2,522,057
WESTPAC BANKING CORP ASL........ccovviiiciiniiniiniens 423,079 0.00047 2,638,066 3,107,985
WESTVACO CORP COM.....ccooiiiiiniiiiiisnis s 3,480 0.00001 96,519 84,529
WESTWOOD ONE INC COM.... . 100,265 0.00056 2,035,138 3,694,765
WEYERHAEUSER CO COM......cociviiiiniinnii s 13,480 0.00011 739,825 740,996
WHIRLPOOL CORP COM.......cccoeiiiiiniiiicnsinsens 4,300 0.00004 226,302 268,750
WILLAMETTE INDSINC......ciiiiiis 5,700 0.00004 277,121 282,149
WILLIAMS COSINC COM.......ooovvirriiiiiniicnssesiisinns 16,740 0.00008 660,799 551,583
WILLIAMS SONOMA INC COM.......coiriiirirciicssess 59,932 0.00035 1,468,776 2,326,560
WIND RIV SYSINC......cooiiiiiiiiii s 59,933 0.00016 2,082,115 1,046,430
WINN DIXIE STORESINC.... 4,880 0.00002 124,913 127,514
WIRELESS FACSINC COM......ccoviiiiiiiiiiininens 49,942 0.00005 297,945 324,623
WISCONSIN ENERGY CORP COM.......ccccviiiiriiriiesii 82,308 0.00030 1,846,267 1,956,461
WMCLTD NPV 140,200 0.00010 534,704 682,437
WOLSELEY | ORD 25P........ccooiiiiiiiiiici s 241,000 0.00027 1,441,033 1,799,784
WOOLWORTHSLIMITED ORD A$0.25........ccoonrerrerininennn. 263,100 0.00022 1,085,715 1,470,494
WORLDCOM INC-WORLDCOM GROUP..........ccvriiirirnne 377,939 0.00081 11,038,191 5,366,734
WORTHINGTON INDS INC COM... . 2,960 0.00001 29,696 40,256
WPP GROUP ORD 10P........cccoiiiniiiiisinnisiss s 1,281,102 0.00191 14,501,326 12,612,193
WRIGLEY WM JR CO COM.......cccvriiiiiiiinnss s 11,800 0.00008 566,790 552,830
XCEL ENERGY INC COM......cocoiiiiiiiiiniicnnsc i 14,525 0.00006 416,382 413,236
XEROX CORP COM.....cciiiiiiiiiicinesn s 65,440 0.00009 431,648 626,261
XILINX INC COM.....ociiiiiriiinniiiii s 11,560 0.00007 540,813 476,734
YAHOO INC.....ocoiiiiiiiiiii s 19,520 0.00006 486,675 390,205
YAMANOUCHI PHARMACEUTICAL CO.... . 392,105 0.00167 13,736,962 11,003,586
YASUDA FIRE & MARINE INS Y50......ccccocvviiiiiiiicien 115,000 0.00011 730,841 714,598
YORK INTL CORP NEW COM......ccocoviiriiininiiinniinsenas 39,954 0.00021 1,236,399 1,399,189
ZIONS BANCORRP.......cccciiiirirc s 3,176 0.00003 182,347 187,384
ZORAN CORP.......ctiiiirii s 29,966 0.00015 480,367 890,591

TOTAL COMMON AND PREFERRED STOCK............. 597,069,793 1.00000 7,275,268,033 6,595,273,034
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FINANCIAL FUTURESCONTRACTS
cost FAIR VALUE

NAME

S&P 500 INDEX FUTURE CME ... 0 3,518
TOTAL FINANCIAL FUTURES CONTRACTS. ... 0 3,518

GRAND TOTAL VARIABLE RETIREMENT TRUST FUND INVESTMENTS.......ccooiiiiiiin 7,275,672,788 6,595,679,653
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LOCAL GOVERNMENT PROPERTY INSURANCE FUND

Sate of Wisconsin - 100 - Investment Board

COUPON MATURITY

RATE DATE RATING COST FAIR VALUE
ADVANTA HOME EQUITY 93-2CL Al....coiiierirereireeines 6.150 10/25/09 AAA 25,338 25,505
FEDERAL HOME LN BK BD .....cccciiiiiirnniiiicnins 7.360 07/01/04 AGY 1,017,951 1,062,320
FEDERAL HOME LN BK CONSBDS. ... 4.960 10/07/05 AGY 937,964 978,120
FEDERAL HOME LN BK CONSBDS. ... 5.400 01/15/03 AGY 979,316 1,010,059
FEDERAL HOME LN BK CONSBDS. ... 5.420 03/26/02 AGY 993,747 1,009,060
FEDERAL HOME LN BK CONSBDS. ... 6.450 06/17/04 AGY 1,235,684 1,300,388
FEDERAL HOME LN BK CONSBDS. ... 7.000 08/15/02 AGY 998,805 1,025,620
FEDERAL HOME LN BK CONSBDS. ... 7.250 05/15/03 AGY 1,043,105 1,046,290
FEDERAL HOME LN BK CONSBDS. ... 7.250 05/13/05 AGY 1,019,491 1,063,770
FEDERAL HOME LN BKS CONSBD 5.440 10/15/03 AGY 488,176 507,760
FEDERAL HOME LN MTG CORP CONS.........cccovimnininrniniiennnns 5.950 01/19/06 AGY 977,454 1,015,380
FEDERAL HOME LN MTG CORPDEB ..........ccouvvrniiniriciciines 7.930 01/20/05 AGY 855,753 904,310
FEDERAL HOME LN MTG CORPDEBS..........ccoovimniriirrieinnns 5.000 01/15/04 AGY 967,745 1,002,520
FEDERAL HOME LN MTG CORPDEBS............cccoeivvinirciciinne 5.750 07/15/03 AGY 1,020,705 1,021,560
FEDERAL NATL MTG ASSN DEBS.........cooovviirniinieineeines 7.125 02/15/05 AGY 2,131,826 2,119,860
FEDERAL NATL MTG ASSN MTN ....ccoocvviiiinineneis 6.410 03/08/06 AGY 987,308 1,036,300
GENERAL ELECMTN #TR 00388 .......ccccoeveviviecieinneeeieieins 5.500 04/15/02 AAA 494,044 505,595
U STREASURY NOTES ..o 5.875 11/30/01 usT 1,198,931 1,210,716
U STREASURY NOTES. ..o 6.125 12/31/01 usT 600,105 607,134
U STREASURY NOTES ..o 6.500 05/31/02 usT 1,204,312 1,228,066
TOTAL BONDS 19,177,760 19,680,333



PRIVATE PLACEMENTS

STATE LIFE INSURANCE FUND

REMAINING
COUPON  MATURITY PRINCIPAL
NAME RATE DATE RATING BALANCE FAIR VALUE
ALCOA ALUMINIO SED EXP NT 96-1......cccocovvrvinrnrririnnnnns 7.500 12/16/08 NR 850,285 872,204
BANKERS TR CO .....coooevririiiiene . 9.606 01/25/13 NR 171 175
CHICAGO SKIL ASSOCIATESNT 9.250 02/10/10 - 30,152 34,342
CHICAGO SKIL ASSOCIATES NT ....cvvvvrieirinieireeieseeieis 9.250 02/10/10 - 34,794 39,630
CHICAGO SKIL ASSOCIATES NT ....ccvviiirivinicirinicininiis 9.250 02/10/10 - 21,658 24,668
CHICAGO SKIL ASSOCIATESNT ..ot 9.250 02/10/10 - 24,496 27,900
CITIBANK NA SER 1988 WI-A ......ccocuviviiriniieii 9.448 12/25/03 NR 1,549 1,625
CONNECTICUT NATL BK COND SALE ......ccoooeviveeiriinnes 9.070 03/27/09 - 253,765 287,647
CONNECTICUT NATL BK CSX TR#8 ... 9.570 06/15/03 - 34,234 36,016
CONNECTICUT NATL BK CSX TR#9 ... 9.570 06/15/03 - 36,107 37,987
CONNECTICUT NATL BK DEFENDER ........ccccovniriciiinnns 10.000 06/15/06 - 11,197 12,293
CONNECTICUT NATL BK DEVELOPER .......ccccovvvurunininns 10.000 06/15/08 - 14,273 16,127
CONNECTICUT NATL BK ENDURANCE ........ccccoourueinnne. 10.000 06/15/08 - 13,212 14,823
CONNECTICUT NATL BK EXPLORER ..o, 10.000 06/15/08 - 11,720 13,177
CONNECTICUT NATL BK EXPRESS........cccoevininciiiiinnns 10.000 06/15/08 - 13,061 14,653
CONNECTICUT NATL BK FREEDOM ... ... 10.000 06/15/08 - 13,215 14,827
CONNECTICUT NATL BK INDEPEND .......cccoovvsiiininciiinnans 10.000 06/15/06 - 11,373 12,486
CONNECTICUT NATL BK INNOVATOR .....coveirerrinirinrinne 10.000 06/15/08 - 14,605 16,502
CONNECTICUT NATL BK LIBERATOR ......ccocoeviririiiinnns 10.000 06/15/08 - 14,164 16,003
CONNECTICUT NATL BK MARINER ..o 10.000 06/15/06 - 10,506 11,517
CONNECTICUT NATL BK PATRIOT ..o 10.000 06/15/08 - 14,055 15,880
CONNECTICUT NATL BK SABINES4-1........coooevvirirrernee. 13.950 07/02/04 - 118,845 136,649
CONNECTICUT NATL BK SECD NT ... .. 10.300 06/14/09 - 161,729 179,088
CONNECTICUT NATL BK SERA #14 ... 9.990 09/29/07 - 64,694 73,114
CONNECTICUT NATL BK SERA NT ..ot 10.250 01/03/11 - 258,241 276,109
CONNECTICUT NATL BK SERA 13 ... 9.990 09/29/07 - 60,381 67,890
CONNECTICUT NATL BK TRAGMT C....ccocvviiriiiriie 8.625 07/30/02 - 8,145 8,149
CONNECTICUT NATL BK TRAGMT D ....ccevviririeiricinne. 8.625 08/05/02 - 8,062 8,089
CONNECTICUT NATL BK VOYAGER ......ccoeviiciciiriie, 10.000 06/15/06 - 10,463 11,469
CONSOLIDATED PAPERSINC .. .. 6.820 10/31/07 - 1,000,000 998,360
DRLEASETRSER 96 P-6 ....cccuvvviiiiccci 7.840 12/31/18 - 917,043 994,074
EDISON MISSION ENERGY FDG 144A..........ccoovvvverrernnne. 7.330 09/15/08 CAA2 1,000,000 1,017,160
FIRST NATL BK COMM SERA NT ...ccoviiiiiciinincins 10.510 11/01/05 - 311,051 346,510
FLORIDA GASTRANSMISSION SERB ........cccocoeniirinirinnns 9.750 04/01/08 - 420,000 460,467
FLORIDA WINDSTORM 144A 97 A ......coovivniiiiiniis 6.850 08/25/07 A3 999,303 1,010,940
FORD MTR CO DEL SECD NTS144A .........cccovvrmniennnns 9.220 12/30/03 A2 160,112 159,627
GENERAL AMERN TRANSN CORP SER ... . 9.180 03/11/11 BAA1 318,461 350,409
HARRISTRUST & SVGSEQTRU ...coceivvivciiceieine 9.260 03/01/04 - 45,507 47,944
JET EQUIP TR SRINT 95-B 144A ......ccovviiiriiiiciie, 7.630 02/15/15 A2 852,618 912,020
KENBEE MANAGEMENT OKAL SECD NT......ccccoevurunnne. 12.750 04/10/04 - 21,138 23,422
KENBEE MANAGEMENT OKLA SECD NT......cccoevinunne. 12.750 04/10/04 - 17,046 18,888
KENBEE MANAGEMENT OKLA SECD NT......ccccoeverunnne. 12.750 04/10/04 - 17,132 18,983
KENBEE MANAGEMENT OKLA SECD NT......cccoeviiunne. 12.750 04/10/04 - 14,873 16,480
KMART CORP SECURED NOTE . 12625 05/01/05 - 102,881 107,580
MERCANTILE SAFEDEP&TR SER AL .......covviviririciinee 9.400 07/02/04 - 81,713 87,329
MERIDIAN TRUST CO SER A 89-2 ......coovvvircieiiee 9.080 01/02/06 - 51,518 52,959
MERIDIAN TRUST NON-REC SECD NT.....ccccoovverniiinnnnn 9.390 11/15/14 - 735,942 803,781
MERIDIAN TRUST SER A POLARIS.........ccoovrnririnininnns 9.080 01/02/06 - 51,518 52,959
REINSURANCE GRP SRNTS 144A ..o 7.250 04/01/06 A3 1,000,958 1,036,130
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RITE-AID CORPORATION .....coooviniiiiinnisesseis 7.300 03/10/19 - 910,038 891,764
STATE STREET BK & TR CONN CIRC .. 10.070 07/10/11 - 551,589 646,518
UNITED STATESTR CONY LN CTF ...ccoiiiiiciiniie 12.050 12/31/03 - 58,472 57,416
USGOVT GTD SHIPFIN BD PASHA ... 7.125 12/15/27 - 1,000,000 1,051,560
VERIZON GLOBAL FDG CORP 144A ..o, 7.750 12/01/30 Al 1,064,039 1,019,639
WILMINGTON TR CO CTF INT DELTA.....ooeriririeienes 10.330 06/15/04 - 33,717 35,845
WILMINGTON TR CODEL EQ TR519......ccovvirirciiiies 12.300 02/19/03 - 32,169 34,269
WILMINGTON TR CODEL EQ TR520.......cccoemririerriennnns 12.300 02/19/03 - 32,169 34,269
WILMINGTON TR CO DELTA SERA .. .. 10.330 06/15/04 - 33,717 35,845
WILMINGTON TRCODELTA SERA ... 10.330 06/15/04 - 33,779 35,910
WILMINGTON TR CO DELTA SERA ..o 10.330 06/15/04 - 33,779 35,910
WILMINGTON TR CODELTA 88-13........ccovvvererrenrieirinnnnns 10.330 06/15/04 - 33,717 35,845
WILMINGTON TR CO 1989L #N361UA.........ccovvrviriricrnnes 9.660 07/27/09 - 27,735 31,227
WILMINGTON TR CO 89-1 N358UA ........coocvvviricrnicnninne. 9.660 06/28/09 - 25,256 28,459
WILMINGTON TR CO 89-JN359UA .......ccoevviiciiiiniiinne 9.660 06/28/09 - 25,256 28,459
WILMINGTON TR CO 89-K N360UA ... . 9.660 07/27/09 - 27,735 31,227
WILMINGTON TRCO 99-1 SERA ....ccvviiiiciiiiicciniinns 7.700 07/15/11 - 2,000,000 2,102,900
WISCONSIN MICHIGAN INV NTS. ..o 6.480 04/01/08 - 1,000,000 992,830
401 NORTH TRYON LLC CL A NT ..o 7.221 09/28/07 - 997,691 1,043,249
TOTAL PRIVATE PLACEMENTS ...ttt 18,158,824 18,970,202
BONDS
COUPON  MATURITY

NAME RATE DATE RATING COST FAIR VALUE
ASSOC CORPNA BDS ..o 6.950 11/01/18 AA3 943,585 993,755
BOEING CAP CORP SRINT ....ccciiiiiiicnsnses 6.100 03/01/11 A2 1,000,000 975,105
CARGILL INC T44A ...t 7.280 06/30/23 - 1,906,324 1,885,020
CHESAPEAKE & POTOMAC TEL W VA ... 7.250 02/01/13 AA2 49,218 49,449
CIGNA CORPNTS 8.300 01/15/33 A3 492,322 534,685
DOW CHEM CO DEB .........cccoviiirniciisiiiiins 8.625 04/01/06 Al 160,596 183,751
FEDERAL NATL MTG ASSN DEBS.........ccooevirrieirinicinn 5.750 04/15/03 AGY 998,776 1,020,590
FORD MOTOR CR CO NT ....cooiiircnnnicnes 6.750 05/15/05 A2 497,778 506,779
FORD MTR CR CO ....cocteieiriiiinseteie s 6.750 08/15/08 A2 498,610 493,337
GMACBNDS ... 6.750 05/01/28 A2 880,075 907,191
GNMA  POOL #0002705 ......cccoereurerireiencrnieieisisissssssnsnaenes 6.500 09/15/03 AGY 920 940
GNMA POOL #0011609 .. .. 8500 04/15/05 AGY 111,610 117,275
GNMA  POOL #0012253 ........cceoeririieencicinisssisssssesssnaenns 8.000 10/15/06 AGY 10,400 12,451
GNMA  POOL #0015025 ........cccoeviriiiiiciiississssssniinas 7.500 02/15/07 AGY 17,472 18,320
GNMA  POOL #0015639 ......cccoeueuririieieencnnieisississssseessnaenns 7.500 05/15/07 AGY 8,786 9,218
GNMA  POOL #0016213 ........coevuririiiniciiisisissesssssininas 7.500 05/15/07 AGY 17,379 18,250
GNMA  POOL #0058535 .......ccoevuririieenncnnieissssissssesnananns 8.500 12/15/08 AGY 43,015 44,689
GNMA POOL #0061680 9.000 04/15/11 AGY 183,358 193,116
GNMA  POOL #0222010 .. 8.000 06/15/17 AGY 44,283 49,003
GTE CALIFINCDEB SERC. .....ccooiviiiicnninisecniins 8.070 04/15/24 AA3 500,000 502,947
GTE CORPDEB ......cccooiiiiiiiectntsn s 7.830 05/01/23 A2 500,000 488,114
HANSON OVERSEASB.V. GTD SR NT.....cccccovvnriirininnns 7.375 01/15/03 BAA1 499,589 514,372
KIMBERLY CLARK TISSUE SER PROJ..........ccoevininrininne. 9.500 07/15/08 AA3 66,000 73,872
LOUISIANA PWR & LT CO 1ST MTG ..o 7.740 07/01/02 BAA2 189,041 189,429
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BONDS
COUPON  MATURITY

NAME RATE DATE RATING COST FAIR VALUE
LSPWR FDG CORP SR SECD SERA .......ccoovveiercienns 7.190 06/30/10 BAA2 481,150 462,785
LSPWR FDG CORP SR SECD SERA ..o 8.080 12/30/16 BAA2 500,000 484,270
LUCENT TECHNOLOGIESBDS....... . 6.450 03/15/29 BA1l 995,023 560,000
LUCENT TECHNOLOGIESINC DEBS............ccoeiviniriniinne. 6.500 01/15/28 BA1 881,679 560,000
MERCK & COINCDEBS. ..o 6.400 03/01/28 AAA 949,147 972,324
MOBIL CORPP/T CTF 95-B6 ..o 6.150 07/02/08 AAA 1,000,000 1,016,440
NORTHERN STSPWR COMINN SHF 8........ccoovvicieiinee 7.125 07/01/25 AA3 1,114,518 981,262
OMI HUDSON TRANSUS GOVT GTD C......cceovuvirucirinnnns 10.100 09/04/06 AAA 72,000 73,997
PARKER-HANNIFIN MTN # 00005 ..........covovnuninniernnsennnnns 6.550 07/15/18 A2 1,000,000 886,190
PETRO CANADA DEBS .. 1.875 06/15/26 A3 493,451 520,327
PETRO CDA DEB .......coviirrirtnense s 7.000 11/15/28 A3 497,064 470,417
PPG INDUSTRIESINC NTS .....cccoiiiiniiicnniininns 6.875 02/15/12 A2 499,763 472,170
PROCTER & GAMBLE CO GLOBAL NT ....cccovvvririiirienn 6.875 09/15/09 AA2 995,053 1,034,417
PROCTER & GAMBLE ESOP DEB SR-A........cccoovcirininnne. 9.360 01/01/21 AA2 750,000 913,880
SCOTT PAPER CO SERIAL PROJBD .......ccovvevvrieiriinnnnnns 9.500 07/15/08 AA3 152,000 167,063
SMALL BUSINESSADMIN 89-20B .......ccocoouvivrriririricinnen, 9.850 02/01/09 AGY 30,487 30,726
TEXACO CAPINC DEBS .. 8375 07/15/22 Al 496,379 528,847
U STREASURY BONDS. ..o 6.000 02/15/26 usT 5,082,640 5,058,800
U STREASURY BONDS. ..o 6.250 08/15/23 usT 5,721,481 5,727,205
U STREASURY BONDS. ..o 7.125 02/15/23 usT 2,143,063 2,293,220
U STREASURY BONDS. ..o 7.250 05/15/16 usT 5,948,847 6,895,125
U STREASURY NOTES. .......cooiiiiiiccss 5.500 05/15/09 usT 2,918,127 3,026,610
U STREASURY NOTES. ... 6.375 08/15/02 usT 1,001,352 1,026,280
U STREASURY NOTES........ .. 1.875 08/15/01 usT 1,000,131 1,005,090
WORLDCOM INC GA NTS. ..o 6.950 08/15/28 A3 933,332 849,364
XEROX CORPMTN # TR 00025 .......cccoovviiiiciiiiiininnnns 7.200 04/01/16 BA1 1,081,602 640,000
ZENECA WILMINGTON INC A GTD NT...ccoovverrirrrrrrenne. 6.300 06/15/03 AA2 499,253 511,175
TOTAL BONDS ..ot bbb bbb 46,856,679 46,949,642
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BONDS
COUPON  MATURITY

NAME RATE DATE RATING COST FAIR VALUE
ALCOA INCNT ..ot 7.375 08/01/10 Al 10,668,052 10,558,181
ASHLAND INC MTN #TR 00033 7.830 08/15/05 BAA2 3,500,000 3,659,600
ASSOCIATESCORPN A MTN ... . 7.550 06/01/04 AA3 4,963,104 5,299,750
BELOA HCORPSRNTS......cccooiiiiinces 6.875 06/01/02 BAA3 10,012,949 10,099,143
BHPFIN USA LTD GTD DEB .......coovvrririireiseseieines 8.500 12/01/12 A3 5,064,528 5,359,128
BOEING CAP CORP SRINT .....ccooiiiiiiinininiiseesins 6.100 03/01/11 A2 5,000,000 4,875,523
BURLINGTON NORTHN INC NT ....cocooviirnrnienieieiieennns 7.000 08/01/02 BAA2 4,946,265 5,092,794
CANADA GLOBAL BD .....cocvivirrcciiicciss 6.750 08/28/06 AAl 4,929,464 5,263,944
CHEVRON CORP SHELF 1 ....ccoviiiiririeicieieee 6.625 10/01/04 AA2 5,226,411 5,231,813
CIT GROUPHLDGSINCNT ... . 5.875 10/15/08 A2 4,393,250 4,682,811
COMMERCIAL CRGROUPINC. .......ccoooevriiriniesisieieines 6.500 06/01/05 AA3 4,857,708 5,117,828
DAIMLER CHRYSLER HLDG GTD NT .....ccccouviviniririinnas 8.000 06/15/10 A3 5,132,698 5,227,298
DU PONT E| DENEMOURS & CO NT......cooevnivinnrininiiennns 6.750 10/15/02 AA3 15,019,881 15,395,308
FEDERAL HOME LN BK CONSBDS..........cccooeniininiciinnne 5.375 01/05/04 AGY 15,151,963 15,168,901
FEDERAL NATL MTG ASSN DEBS.........cooovverinirieininns 6.625 09/15/09 AGY 9,841,478 10,347,500
FEDERATED DEPT STORES SRNT .....ccocovuviniiniiiiiniies 8.125 10/15/02 BAA1 7,620,399 7,857,105
FORD MTR CO DEL BD . 6375 02/01/29 A2 14,840,643 12,544,265
GATX CAP CORP NT ..o 8.250 09/01/03 BAA2 5,140,426 5,064,948
GENERAL ELEC CAP CORP MTNOOA40L........cccovvvenrurrernne. 6.780 03/18/04 AAA 9,985,748 10,431,400
GENERAL MTRSCORPDEB .......ccccocoviviiiiiiniincieis 7.400 09/01/25 A2 4,815,914 4,883,156
GMAC SRINT ..ot 5.850 01/14/09 A2 8,974,031 9,368,998
HILLENBRAND INDSBONDS. ..o 6.750 12/15/27 A2 6,945,342 6,170,710
HOUSEHOLD FIN CORP NT ....ccvvviririniiieieiesseseieseies 6.500 01/24/06 A2 10,117,481 10,130,312
IBM CORPDEBS...........ccceeue. 6.500 01/15/28 Al 10,256,026 9,433,038
KIMBERLY CLARK CORPBDS. .........cocovvimnnnnnieieniennns 6.250 07/15/18 AA2 9,923,718 9,486,795
LUCENT TECHNOLOGIESINC DEBS..........ccooevsivininrininnn 6.500 01/15/28 BA1 14,948,990 8,960,000
MAY DEPT STORESCODEB ..o 7.600 06/01/25 Al 4,718,702 4,705,156
MOBIL CORP 1996-A .......ccoviimmiii s 6.970 07/02/17 - 9,058,585 9,420,113
NORTEL NETWORKS NT ..o 6.125 02/15/06 A2 4,889,515 4,325,000
NORTHERN STS PWR CO MINN SHF 8........cccovvivinirinnn 7.125 07/01/25 AA3 10,095,011 8,831,360
NSTARNT 8.000 02/15/10 A2 10,495,188 10,506,821
PACIFIC BELL DEB .......ccoeiiiriiiircncssi e 7.375 06/15/25 AA3 4,814,364 4,790,923
PARKER HANNIFIN CORPNTS ..ot 7.300 05/15/11 A2 9,990,755 10,055,300
PHARMACIA CORPDEB ... 6.750 12/15/27 Al 2,988,952 2,923,637
PHILIPSELECTRSNV NT oo 8.375 09/15/06 A3 4,988,230 5,340,345
PHILLIPSELECTRS NV NT ...cociiiiiiiiciicss 7.750 04/15/04 A3 4,905,435 5,187,382
PHILLIPS PETE CO ...ttt 8.860 05/15/22 BAA2 5,359,082 5,372,802
SERVICE CORPINTL NTS... 7.375 04/15/04 B1 5,019,172 4,562,500
SONAT INC DEBENTURES. ..ot 7.000 02/01/18 BAA2 9,028,772 9,166,500
SOUTHWESTERN BELL TEL COMTN ....ccocviviiciiiinen, 5.780 10/14/03 AA2 4,997,608 5,063,150
TEXACO CAPINC ...ttt 6.875 08/15/23 Al 4,567,641 4,633,366
TYCO INTL GROUP SA ... 6.375 06/15/05 BAA1 4,987,528 5,060,304
U STREASSTRIP GENERIC TINT ..ot 0.000 11/15/11 usT 11,252,122 14,050,000
U STREASURY BONDS. .......ccoeiiiiiiins 6.125 11/15/27 usT 9,481,646 10,307,801
U STREASURY BONDS... 6.250 08/15/23 usT 9,579,370 10,413,100
U STREASURY BONDS. .......cccoeiiiiiissins 7.500 11/15/16 usT 12,730,460 12,358,222
U STREASURY BONDS ... 8.125 08/15/19 usT 8,359,248 9,965,760
U STREASURY NOTES. .......ccoeoviiiiinis 4.250 11/15/03 usT 20,012,340 19,920,000
U STREASURY NOTES. .......ccccoeriirnessee s 5.750 11/30/02 usT 18,165,869 18,195,338
U STREASURY NOTES. .......ccoeoviiiiinniie 5.875 11/15/05 usT 8,721,841 9,217,908
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NAME RATE DATE RATING COST FAIR VALUE
U STREASURY NOTES. ......cccooeriicrncee e 6.250 02/15/03 usT 15,211,706 15,497,486
U STREASURY NOTES. .......ccoooviiiiiiinis 6.625 05/15/07 usT 17,270,064 18,252,559
VERIZON GLOBAL FDG CORP 144A ... 7.750 12/01/30 Al 9,580,864 9,176,751
WAL MART STORESINC NT ....ccooiiiiiiiiiniieniicniinns 6.875 08/10/09 AA2 9,760,109 10,379,901
WEYERHAEUSER CODEB ......coovvirreenccee 7.125 07/15/23 A3 4,476,632 4,641,530
WORLDCOM INC GA NTS ... 6.950 08/15/28 A3 15,986,530 14,014,514
ZENECA WILMINGTON INC GTD DEB ........cccovvreirinrrnne. 7.000 11/15/23 AA2 4,182,461 5,106,905
TOTAL BONDS ... bbb bbb bbb bbb bbb 487,952,271 487,152,683
COMMON AND PREFERRED STOCK
% OF FUND'S

NO. OF STOCK FAIR
NAME SHARES VALUE COST FAIR VALUE
BGI RUSSELL 2000 INDEX FD B ......coeviiiiricieiniiieciesssei s 2,437,142 47.21% 31,664,198 33,996,200
BGI RUSSELL 3000 INDEX FD B ....ccooviiiiiiiiiissins 3,620,175 52.79% 45,310,898 38,013,476
TOTAL COMMON AND PREFERRED STOCK ..o 100.00% 76,975,096 72,009,676
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BONDS
COUPON MATURITY

NAME RATE DATE RATING COST FAIR VALUE
ALCOA INC NT o 7.375 08/01/10 Al 254,943 263,955
COMMUNITY PROGRAM LN TR 87 A-4.........ccoorunne. 4.500 10/01/18 NR 23,067 31,863
DOW CHEM CO DEB 7.375 03/01/23 Al 261,353 255,240
FLUOR CORPNTS ... 6.950 03/01/07 BAA2 296,556 290,400
FORD MTR CR CO GBL LANDMARK .......cccovvunrunne. 7.875 06/15/10 A2 250,630 261,005
GENERAL MTRSCORP SRNT ....ccccoovviiiieiiiiiiiniinne 7.200 01/15/11 A2 359,443 353,373
GNMA  POOL #0002705 ......cceoevureriincrrininisisineseesnenes 6.500 09/15/03 AGY 268 283
GNMA  POOL #0009452 ........cccovviriiiiiinisisiinnines 7.500 01/15/06 AGY 729 769
GNMA  POOL #0222010 ......coevvireiecreiniessineneeeeaes 8.000 06/15/17 AGY 7,291 8,167
GNMA POOL #0338284 .. . 7.500 12/15/22 AGY 30,860 32,496
LUCENT TECHNOLOGIESNTS 5.500 11/15/08 BA1 200,368 130,000
MERCK ..o 5.950 12/01/28 AAA 252,310 226,839
MISSOURI PAC CORP 1ST MTG SR C.....cccovereirirnne 4.250 01/01/05 BAA1 4,904 4,709
MOTOROLA INCDEBS. .......ccooiiiirirnineces 6.500 11/15/28 A3 253,253 190,000
PROCTER & GAMBLE ESOP DEB SR-A........cccoevvenee. 9.360 01/01/21 AA2 100,000 121,851
U STREASURY BONDS.......cccooiriiiiininns 7.250 05/15/16 usT 463,877 569,845
U STREASURY BONDS... . 7.500 11/15/16 usT 478,962 582,935
U STREASURY NOTES. ......ccoeiiiiiiiinnncssiine 6.875 05/15/06 usT 253,103 269,605
WAL MART STORESINC NT ....cooovtiiiicieinienieieiieenns 6.875 08/10/09 AA2 191,758 207,598
ZENECA WILMINGTON INC A GTD NT....ccoevvcirinrne 6.300 06/15/03 AA2 99,464 102,236
TOTAL BONDS ...ttt bbb bbb bbb bbbttt 3,783,139 3,903,169

COMMON AND PREFERRED STOCK
% OF FUND'S

NO. OF STOCK FAIR
NAME SHARES VALUE COST FAIR VALUE
AMERICAN EXPRESS CO COM ......cooiiiiiiiic s 500 0.27 29,030 19,400
AOL TIME WARNER INC COM ...t 3,625 2.65 45,202 192,125
AMERICAN INTL GROUP INC COM .....coocuiiviiisinininssne s 3,750 4.40 193,260 318,788
APPLIED MATLSINC COM ....cocviiiinierniiiinsinnn s 1,750 118 45,548 85,925
ATE&T CORP COM ..ottt 5,750 1.74 191,295 126,500
AUTOMATIC DATA PROCESSING INC ..o 3,000 2.06 75,858 149,100
CHEVRON CORP COM ......oooiiiiiiiiiriisieieeinesie s 1,750 2.18 128,340 158,375
CISCO SYSINC COM ... . 12,500 3.14 117,544 227,500
CITIGROUP INC COM ....coctiiiiiiiiiisissn s 3,000 2.19 111,696 158,520
DELL COMPUTER CORP COM .......ccoviinrninieininininsiesisiesssssssssssssssaesesnns 500 0.18 11,550 13,075
DISNEY WALT CO COM ....cocuviiiiiriiiiiini s 8,000 3.19 220,383 231,120
DU PONT EI DENEMOURS & CO .....coeveiiiiiiriieininiecse s 5,500 3.66 301,728 265,320
EMC CORP MASS ...ttt 5,000 2.02 48,041 146,250
EMERSON ELEC CO COM .....coiiiiiiiciciniinsisnseesisssss s 2,500 2.09 137,022 151,250
EXXON MOBIL CORP 7,000 8.43 369,363 611,450
FANNIE MAE ..ot 4,250 4.99 189,546 361,888
GENERAL ELEC CO COM .....cccviiiiiiiiin s 10,500 7.06 221,308 511,875
GILLETTE CO COM ..ottt 3,000 1.20 123,665 86,970
GOLDMAN SACHS GROUP INC COM .....cccviiiiiisiiisse s 1,000 1.18 76,499 85,800
GUIDANT CORP COM ..ottt 750 0.37 38,743 27,000
HOME DEPOT INC COM .....cociiiiiiiiiiinss s 4,500 2.89 57,608 209,475
INTEL CORP CALIF COM .... 11,000 4.44 353,487 321,750
JOHNSON & JOHNSON COM .....ocouiiiiiiiiiiiisis s 5,000 3.45 131,713 250,000
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COMMON AND PREFERRED STOCK
% OF FUND'S

NO. OF STOCK FAIR
NAME SHARES VALUE COST FAIR VALUE
JDS UNIPHASE CORP COM .....ccoiiiiiiiiii s 500.00 0.09 46,765 6,250
LUCENT TECHNOLOGIESINC COM .. 7,500.00 0.64 264,150 46,575
MEDTRONIC INC COM ... 2,750.00 174 101,694 126,528
MERCK & COINC COM ....oovirririinininiscccsisisie i 5,000.00 4.41 257,838 319,550
MICROSOFT CORP COM .....coiiiiiiriiiiiinii s 7,750.00 7.80 413,819 565,750
NOKIA CORP SPON ADR COM .......ccovriiminiriiinninie e 500.00 0.15 16,512 11,095
NORTEL NETWORKS CORP NEW COM .......cccoeoiininiiiissininsiins 2,500.00 031 104,537 22,575
PEPSICO INC COM ..ottt sessens 6,500.00 3.96 195,555 287,300
PFIZER INC COM STK USDO0.05 ... 7,500.00 4.14 281,428 300,375
PMC SIERRA INC ..ottt 500.00 0.21 43,141 15,535
PROCTER & GAMBLE CO COM .....cccociiiiiiiiiis s 4,250.00 3.74 234,239 271,150
SCHWAB CHARLES CORP NEW COM .......ccocoviimimininiinnieseesensesis 3,500.00 0.76 88,129 55,125
TARGET CORP COM .....coiiiiiiiiiiii s 1,000.00 0.48 35,905 34,600
TEXASINSTRSINC COM ....cetiiiiiicininiissisie s 2,650.00 117 101,609 84,535
WALGREEN CO ...t 3,500.00 1.66 61,335 120,610
WELLS FARGO & CO NEW COM 5,000.00 3.20 153,293 232,150
WORLDCOM INC-WORLDCOM GROUP. ..........cccoviririniiisniiins 3,000.00 0.58 115171 42,598
TOTAL STOCK ... 168,025.00 100.00 5,733,549 7,251,757
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BONDS
COUPON MATURITY

NAME RATE DATE RATING COST FAIR VALUE
AIR PRODS & CHEM MTN TR 00034 .........cccovvvvrrererninne. 7.250 04/15/16 A3 106,980 102,184
ALLTEL CORPDEBS. .......ccooiiiiis 7.000 03/15/16 A2 155,460 140,062
ASSOC CORP NA BDS .. . 6.950 11/01/18 AA3 104,859 99,376
BURLINGTON NORTHN RR CO 95-A ......ccooviiciciiiciinns 7.970 01/01/15 AA3 93,115 91,611
CIT GROUP INC SRNT ..ottt 6.500 02/07/06 A2 242,522 240,927
COMMERCIAL CR GROUPINC NT .....coeviviniiininiiiininas 7.750 03/01/05 AA3 103,906 106,391
FLUOR CORP NTS .....cootiiiiirnirieinie i 6.950 03/01/07 BAA2 102,060 96,800
FORD MTR CRSRINTS ... 5.750 02/23/04 A2 194,844 199,612
GENERAL ELEC CAPMTN #TR 00443.........cccooevrvenenrrennns 7.375 01/19/10 AAA 133,598 139,223
GENERAL MTRS CORP DEBS . 7.700 04/15/16 A2 109,440 103,460
HOUSEHOLD FIN CORP NT ....ccvvirinininiinieiensesieieseies 7.650 05/15/07 A2 265,545 264,154
MAY DEPT STORESNTS ... 7.450 10/15/16 Al 106,473 102,309
MEAD CORPDEBS. ..o 7.350 03/01/17 A3 108,067 94,992
NORSK HYDRO A SSHELF E3 ... 7.500 10/01/16 A2 106,567 105,796
ONTARIO HYDRO US$EBD ..o 7.450 03/31/13 AA3 107,793 107,207
PHILLIPSPETROLEUM CO DEBS..........ccooeivvviiciiiiiinns 6.650 07/15/18 BAA2 101,532 94,259
REFCO CPN STRIPS-A PMT ON 2030... . 0.000 07/15/02 AGY 94,598 95,119
REFCO CPN STRIPS-A PMT ON 2030.........cccoovsumunininnnnnnns 0.000 01/15/04 AGY 144,470 149,915
REFCO CPN STRIPS-A PMT ON 2030.........cccovovtmununennnsenns 0.000 07/15/07 AGY 207,099 215,586
REFCO CPN STRIPS-A PMT ON 2030.........ccocoemunininininnns 0.000 07/15/09 AGY 62,881 63,957
REFCO CPN STRIPS-A PMT ON 2030.........cccovvvumununinnnnrnnns 0.000 01/15/19 AGY 172,601 166,075
REFCO CPN STRIPS-A PMT ON 2030.........ccocoeumunininnnnnnns 0.000 01/15/20 AGY 162,583 155,395
REFCO CPN STRPS GENERIC INT PM......c.ccoovvveiniinnnnns 0.000 07/15/11 AGY 55,926 55,927
REFCO FED BK CPN STRPS INT PMT.. . 0.000 07/15/13 AGY 50,982 48,180
REFCO STRIP SER A-INT PMT 2030........cccocvvmrririrnnrninnnen. 0.000 07/15/06 AGY 346,900 365,080
REFCO STRIP SER A-INT PMT 2030........cccoovmunirinnniniiinens 0.000 07/15/10 AGY 59,556 59,915
REFCO STRIP SER-A INT 2030 BD ......ccoevvvvirieininienciennns 0.000 07/15/12 usT 52,976 51,413
REFCO STRIPS GENERIC INT PMT .....cooviiiciiiie 0.000 04/15/04 AGY 84,692 86,929
REFCO STRIPS GENERIC INT PMT ..o 0.000 10/15/04 AGY 83,247 85,471
REFCO STRIPS GENERIC INT PMT 0.000 10/15/05 AGY 462,182 481,398
REFCO STRIPS GENERIC INT PMT 0.000 04/15/06 AGY 76,331 77,943
REFCO STRIPS GENERIC INT PMT 0.000 10/15/08 AGY 900,743 896,967
REFCO STRIPS GENERIC INT PMT ..o 0.000 10/15/09 AGY 342,394 359,231
REFCO STRIPS GENERIC INT PMT .....cooiviiciciiine 0.000 10/15/10 AGY 230,958 235,648
REFCO STRIPS GENERIC INT PMT ..o 0.000 10/15/11 AGY 217,335 221,376
REFCO STRIPS GENERIC INT PMT .....cooiiiciiie 0.000 10/15/12 AGY 236,848 240,022
REFCO STRIPS GENERIC INT PMT 0.000 04/15/14 AGY 140,949 137,505
REFCO STRIPS GENERIC INT PMT 0.000 10/15/15 AGY 480,651 463,455
REFCO STRIPS GENERIC INT PMT 0.000 10/15/16 AGY 306,909 297,399
REFCO STRIPS GENERIC INT PMT .....cooviiiciiie 0.000 10/15/17 AGY 624,656 570,768
REFCO STRIPS SER A-INT ON 2030.......cccocvuvvmrerrirernnrnnns 0.000 07/15/08 AGY 66,952 67,477
REFCO STRIPS SER A-INT 2019 BD.......ccccovvvciniririricinns 0.000 10/15/13 AGY 95,871 94,452
REFCO STRIPS SER A-INT 2019BD .......cccccovvveieiririninienns 0.000 10/15/14 AGY 388,936 374,255
REFCO STRIPS SER A-INT 2019BD 0.000 10/15/18 AGY 217,275 203,286
REFCO STRIPS SR-A INT PMT 2030 . 0.000 07/15/03 AGY 89,274 90,650
RESOLUTION FDG CORP FED BK ENT.......cccoovveivininnninen 0.000 01/15/03 AGY 181,961 185,724
RESOLUTION FDG CORP FED STRIPS.........cccoovveinirinrinnns 0.000 07/15/15 AGY 44,606 41,926
RESOLUTION FDG CORP FED STRIPS...........ccococvinininines 0.000 07/15/17 AGY 39,968 36,273
U STREASURY NOTES ... 5.625 02/15/06 usT 145,759 154,050
U STREASURY NOTES ..o 5.625 05/15/08 usT 144,663 153,072
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TUITION TRUST FUND

BONDS
COUPON MATURITY

NAME RATE DATE RATING COST FAIR VALUE
U STREASURY NOTES. ......cccooeriicrncee e 6.500 08/15/05 usT 148,365 158,819
U STREASURY NOTES. .......ccoeoviiirin s 6.500 02/15/10 usT 149,704 161,120
UNION PACIFIC RAILROAD CERTS... 6.910 08/27/17 Al 93,191 89,411
XEROX CORPMTN # TR 00025 ......ccocovuviiiriiiinreieieieins 7.200 04/01/16 BA1 105,545 63,998
TOTAL BONDS ..ottt 9,653,298 9,543,550

Sate of Wisconsin - 109 - Investment Board



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 funda-
mentally 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 what are
generally known as high grade bonds. They are rated lower than
the best bonds because margins of protection may notbe 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 secu-
rities.

A

Bonds which are rated ‘A’ possess many favorable investment at-
tributes and are to be considered as upper-medium-grade obliga-
tions. Factors giving security to principal and interest are consid-
ered adequate, but elements may be present which suggest a sus-
ceptibility 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 pay-
ments and principal security appear adequate for the present but
certain protective elements may be lacking or may be characteristi-
cally unreliable over any great length of time. Such bonds lack out-
standing 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 protec-
tion 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 de-
sirable 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 re-
spect to principal or interest.

Ca

Bonds which are rated ‘Ca’ represent obligations that are specula-
tive 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.

e Highrates of return on funds employed.

«  Conservative capitalization structure with moderate reliance
on debtand 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 butto alesser degree. Earnings trends and coverage ratios,
while sound, may be more subject to variation. Capitalization char-
acteristics, while still appropriate, may be more affected by exter-
nal conditions. Ample alternate liquidity is maintained.

Issuers rated Prime—3 (or supporting institutions) have an accept-
able ability for repayment of senior short-term obligations. The ef-
fect of industry characteristics and market compositions may be
more pronounced. Variability in earnings and profitability may re-
sultin 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

Debtrated ‘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

Debtrated ‘A’ has a strong capacity to pay interest and repay prin-
cipal although it is somewhat more susceptible to the adverse ef-
fects of changes in circumstances and economic conditions than
debtin higher related categories.

BBB

Debtrated ‘BBB'is regarded as having an adequate capacity to pay
interest and repay principal. Whereas it normally exhibits adequate
protection parameters, adverse economic 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

Debtrated ‘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
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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 meetinterest 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
debtthat is assigned an actual or implied ‘BB’ or ‘BB rating.

CCC

Debt rated ‘CCC’ has a currently identifiable vulnerability to de-
fault, and is dependent upon favorable business, financial, and eco-
nomic conditions to meet timely payment of interest and repay-
ment of principal. In the event of adverse business, financial, and
economic conditions to meet timely payment of interest and repay-
ment 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.

CcC
The rating ‘CC’ typically is applied to debt subordinated to senior
debt that is assigned an actual orimplied ‘CCC'’ rating.

C

Therating ‘C’ typically is applied to debt subordinated to senior
debt which is assigned an actual orimplied ‘CCC-' debt rating.
The ‘C’ rating may also be used to cover a situation where a bank-
ruptcy petition has been filed, but debt service payments are con-
tinued.

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
onthe 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 jeopar-
dized.

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.

STANDARD & POOR’S COMMERCIAL PAPER
RATINGS

AStandard & Poor’s commercial paper rating is a current assess-
ment 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 catego-
ries are as follows:

A-1

This highest category indicates that the degree of safety regarding
timely payment s string. Those issues determined to possess ex-
tremely strong characteristics are denoted with a plus sign (+) des-
ignation.

A-3

Issues carrying this designation have adequate capacity for timely
payment. They are, however, more vulnerable to the adverse ef-
fects 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 doubt-
ful 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
onthe date due, evenif 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 mar-
ket price or suitability for a particular investor. The ratings are based
on current information furnished to Standard & Poor’s by the is-
suer or obtained by Standard & Poor’s from other sources it con-
siders reliable. Standard & Poor’s does not perform an audit in
connection with any rating and may, on occasion, rely on unau-
dited 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.

THOMSON BANKWATCH RATINGS

A

Company possesses an exceptionally strong balance sheetand earmn-
ings record, translating into an excellent reputation and very good
access to its natural money markets. If weaknesss or vulerability
exists in any aspect of the company’s business, it is entirely miti-
gated by the strengths of the organization.

A/B

Company is financially very solid with a favorable track record and
no readily apparent weakness. Its overall risk profile, while low, is
not quite as favorable as for companies in the highest rating cat-

egory.

B

Company is strong with a solid financial record and is well-received
by it natural money markets. Some minor weaknesses may exist,
but any deviation from the company’s historical performance lev-
els should be limited and short-lived. The likelihood of significant
problems is small, yet slightly greater than for a higher-rated com-
pany.

B/C

Company is clearly viewed as a good credit. While some shortcom-
ings are apparent, they are not serious and/or are quite manageable
in the short-term.
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C

Company is inherently a sound credit with no serious deficiencies,
but financials reveal at least one fundamental area of concern that
prevents a higher rating. Company may recently have experienced
a period of difficulty, but those presssures should not be long-term
in nature. The company’s ability to absorb a surprise, however, is
less than that for organizations with better operating records.

C/D

While still considered an acceptable credit, the company has some
meaningful deficiencies. Its ability to deal with further deteriora-
tion is less than that of better-rated companies.

KEY TO
BOND TYPE OF CLASSIFICATION

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

AGVN

Agricultural Support Variable Rate Notes - A loan participation
where the proceeds are used to provide funding for commaodity ship-
ments to LDCs that qualify under the quaranty program of the Com-
modity Credit Corporation (U.S. Department of Agriculture). A
guarantee by the C.C.C. is backed by the full faith and credit of the
United States Government. Interest on the notes is paid
semi-annually. Note that SWIB only participates in loans which
fund those products of which Wisconsin holds a significant market
share.

BA

Bankers’' Acceptance - Abankers’ acceptance is a creditinstrument
used to finance both domestic and international self-liquidating
transactions. By definition itis “. . . a draft or bill of exchange,
whether payable in the United States or abroad and whether pay-
able 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 - ATreasury bill is an obligation of the United States Govern-
ment to pay the bearer a fixed sum after a specific number of days
from the date of issue. These debtinstruments 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.

BOAT

AAA notes which are secured by consumer boat loans and other
credit enhancements. The cash flows generated by the underlying
assets are used to pay principal and interest to the bondholders.

BOND
Bond - Abond is a creditor instrument, a corporate or governmen-
tal obligation to repay the loan at some future maturity date.

CAN AGCY
Canadian GovernmentAgency

CARD

AAA notes which are secured by consumer credit card debt and
other credit enhancements. The cash flows generated by the under-
lying assets are used to pay principal and interest to the bondhold-
ers.

CAR

AAA notes which are secured by consumer car loans and other
credit enhancements. The cash flows generated by the underlying
assets are used to pay principal and interest to the bondholders.

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.

CMO

Collateralized Mortgage Obligation - Bonds which are secured by
a pool of residential mortgages or mortgage pass-through securi-
ties. 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 unse-
cured 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
30to 270 days. Paper maturing beyond 270 days must be regis-
tered with the Securities and Exchange Commission. This require-
ment 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.

DLFP
Dealer Floor Plan - extension of credit to dealers for the financing
of inventories and accounts receivable.

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.

EQTC

Equipment or Collateral Trust - Aspecial type of chattel mortgage
is often used to obtain funds to buy machinery and equipment. A
bond of this type, in which the items purchased are pledged with a
trustee, is called an equipment trust certificate. Stocks or bonds of
various other companies that are owned by the corporation desir-
ing to borrow funds are sometimes used as security for a bond is-
sue. The securities are deposited with a trustee who, under the terms
of the indenture, can sell them for the benefit of the bondholders in
case of default. Such bonds are called collateral trust bonds.
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FARM
AAA Notes which are secured by industrial and agricultural loans
and other credit enhancements. The cash flows generated by the
underlying assets are used to pay principal and interest to the bond
holders.

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 - Direct obligations of an agency of the fed-
eral government.

GOVT
Government - Direct obligations of the federal government.

HMEQ

Home Equity Receivables - AAA notes which are secured by con-
sumer home equity loans and other credit enhancements. The cash
flows generated by the underlying assets are used to pay principal
and interest to the bondholders.

I/0

Interest Only - Bonds that receive some or all of the interest portion
of the underlying collateral and little or no principal. I/O bonds
have either a notional or nominal amount of principal.

MBS

Mortgage Backed Security - Bonds backed by an undivided inter-
estin a pool of mortgages or trust deeds. Income from the underly-
ing mortgages is used to pay off the securities.

MPT

Mortgage Pass-Through - Amortgage-backed security for which
the payments on the underlying mortgages are passed from the
mortgage holder through the servicing agent (who usually keeps a
portion as a fee) to the security holder. There are three types of
pass-through securities: 1) Straight Pass-Through. The security
holder receives principal and interest actually collected by the ser-
vicing agent; 2) Modified Pass-Through. The security holder re-
ceives interest due, whether or not it has been collected, and princi-
pal as collected; and 3) Fully Modified Pass-Through. The security
holder receives principal and interest due, whether or not they have
been collected.

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 pe-
riod of time.

PC

Participation Certificate - 1) A security representing an undivided
interestin a pool of conventional mortgages. Principal and interest
payments on the mortgages are passed through to the certificate

holders each month.

PRL
Atriple-A (AAA) rated U.S. agency, currency hedged security.

REMIC

Real Estate Mortgage Investment Conduit - A mortgage security
vehicle that holds commercial or residential mortgages and issues
securities representing interests in those mortgages.

REPO

Repurchase Agreement - Arepurchase agreement consists of two
simultaneous transactions. One is the purchase of securities (col-
lateral) by an investor from a bank or dealer. The other is the com-
mitment 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.

RV

AAA notes which are secured by consumer recreational vehicle
loans and other credit enhancements. The cash flows generated by
the underlying assets are used to pay principal and interest to the
bondholders.

STRP

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.

SWAP

Swap - an agreement whereby two parties agree to exchange peri-
odic 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 factor multiplied by
the notional principal amount. The factor may be based on interest
rates, currency, or other economic indicators.

VCD

Variable Rate Certificate of Deposit - Major banks have issued vari-
able rate CDs with one year or shorter maturities. The rate, which is
adjusted every 30 or 90 days, usually includes a fixed premium
over the composite secondary market rate for major bank CDs, as
compiled and published by the Federal Reserve Bank of New York.

VRN
See FRN (floating rate note).

V-Bond
Abond whose interest rate is variable and floats to prime.

Sate of Wisconsin - 113 - Investment Board



