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CORE RETIREMENT INVESTMENT FUND AS OF JUNE 30, 2011

STOCKS
NUMBER OF

NAME SHARES COST FAIR VALUE

31 GROUP PLC ORD GBP0.738636.........cccccueuiuiiriiiiiiiiiiiiciicccs 383,857 1,679,501 1,732,316
BIM COiiiie ettt ettt 1,183,742 84,878,187 112,277,929
A P MOLLER - MAERSK A/S....cccoiiiiiiiiiiiiineicecceccnecee s 627 5,570,489 5,406,391
A SCHULMAN INC......coiiiiiiiiiiiictneeteese ettt 191,250 4,048,031 4,817,588
A2A SPA EUROD.52......cciiiiiiiiiiiiiiic i 540,530 971,917 841,680
AARHUSKARLSHAMN AB....coiiiiiiiiiiicircee e 20,666 417,708 600,980
AARON'S INC....coooiiiiiiiiiiiiiic e 219,041 4,064,956 6,190,099
AASTRA TECHNOLOGIES LTD.....ccooiiiiiiiiiiiinicinieciieeereeeeeeeeeceeeeeeas 31,600 546,062 619,492
ABB LTD CHF1.03 (REGD)......ccceuviiiiiiiiiiiciiciiiciciciicseeee s 2,593,742 57,822,963 67,153,890
ABBOTT LABORATORIES......c.coociiiiiiiiiiiciece et 2,109,901 107,910,032 111,022,991
ABC-MART INC NPV...cooiiiiiiiiiiiiiicc s 87,136 2,893,890 3,517,377
ABERCROMBIE & FITCH CO......coouiiiiiiiiiiiiiiiciiiccccceceeeeeeeee e 87,439 2,848,393 5,851,418
ABERTISINFRAESTRUCTURAS SA......ccooiiiiiiiiiiniiiicceice 128,906 2,918,185 2,879,108
ACCENTURE PLC IRELAND SHS CL A....ccooviiiiiiiiiiiciicececceeeeae 1,027,097 43,249,162 62,057,201
ACCIONA SA EURIL.O0......ociiiiiiiiiiiciec s 12,527 1,439,682 1,329,297
ACCOR EURB.....oiiiiii s 51,406 2,276,879 2,298,163
ACE LIMITED SHS.....oooiiiiiiiiiii s 831,757 43,760,777 54,746,246
ACELON CHEMICAL & FIBER........cccociiiiiiiiiiiiiiicccccec e 49,000 53,256 48,278
ACERINOX SA EURO.25......ociiiiiiiiiiiiiiiiiiecee e 34,754 673,125 633,882
ACHILLION PHARMACEUTICALS INC.......ccooccoiiiiiiniiiiiciccccccceae 289,250 848,309 2,152,020
ACME PACKET INC....cocooiiiiiiiiiiiiiiiiiiisice s 67,157 4,415,650 4,709,720
ACRUX NPV ..o 234,429 815,595 850,821
ACS ACTIVIDADES CO EURO.5.......c.ciiiiiiiiiiiniiiciccecccccccseceae 49,399 2,286,986 2,329,119
ACTELION CHFO.5 (REGD)(POST......cccciiiiiiiiniiiiiiiicccsiccienne 38,369 2,182,584 1,887,007
ACTIVISION BLIZZARD INC......cocooviiiiiiiiiiiiiiccciciicsee e 987,403 10,926,719 11,532,867
ACUITY BRANDS INC.....coiiiiiiiiiiiiiiinccce e 164,614 4,847,313 9,182,169
ADECCO SA CHFI (REGD)......ccccoiiiiiiiiiiiiiiiiciiiccccciicseeseeaes 46,202 3,026,757 2,957,586
ADEPT TECHNOLOGY INC.....cccooiiiiiiiiiiiiiiiiiiiiisecccecns 711,967 5,148,858 2,833,629
ADIDAS AG NPV ..ottt 338,466 21,017,027 26,842,654
ADITYA BIRLA MINERALS NPV.....cocccoiiiiiiiiiiniiiiiiicccene 304,078 253,218 496,458
ADMIRAL GROUP ORD GBPO.001.......coouiiiiiiiiiicinieencceeeeieeeseeneeeeene 403,295 8,075,793 10,754,476
ADOBE SYSTEMS INC.....coooiiiiiiiiiiiiiiiiiicccs 1,189,340 35,397,654 37,404,743
ADORES INC JPY50.......ciiiiiiieiieicieeicieieerteeeeetee e 3,992 4,737 2,818
ADP PROMESSES EUR3......cooiiiiiiiiiiiiicce s 12,079 1,097,191 1,136,051
ADVANCE AMERICA CASH ADVANCE C......ccccconiiiiiiiiiniinicicceeeene 76,600 466,488 527,774
ADVANCE AUTO PARTS INC......ccocoiiiiiiiiiiiiiiiicicce 163,291 8,551,554 9,550,891
ADVANCED INFO SVC PUB CO NON.......ccciiiiiiiiiiniiciciceecceeeeeeees 79,900 269,669 270,451
ADVANCED MICRO DEVICES INC.......cccccociiiiiiiiiiiiinccececcne 605,086 2,972,672 4,229,551
ADVANTEST NPV ..ottt 52,178 917,450 951,040
AECOM TECHNOLOGY CORP.......ccceiiiiiiiiiiiiiiicccces 117,388 3,290,505 3,209,388
AEGON NV EURO. 12 ...t 1,827,998 17,505,407 12,467,119
AEHR TEST SYS COM.....cooiiiiiiiiiiiiiiiiccc s 711,591 3,873,143 964,206
AEON CO LTD NPVttt 294,434 3,415,232 3,529,125
AEON CREDIT SERVICE CO Y50......cccoiiiiiiiiiiiiiccceccnnes 30,966 372,545 421,009
AEON FANTASY CO NPVt 8,500 80,987 110,302
AEON MALL CO NPVt 299,774 7,645,858 7,208,533
AES CORP/THE.......ocooiiiiiiiiiiicccc s 744,024 7,625,057 9,478,866
AETNA INC 554,004 15,973,936 24,426,036
AFFILIATED MANAGERS GROUP INC.......ccoccoiiiiiiiiiiiiiiiicicciccce 51,265 3,027,539 5,200,834
AFFIN HOLDINGS BERHAD.........ccccoiiiiiiiiiiiiciiecccccc e 246,400 183,866 271,738
AFFYMAX INC ..o 200,250 1,961,593 1,375,718
AFG (ARBONIA FORSTER HLDGS AG)....c.ccccoiiiiiiiiiiiiiiiiiiiieecccecees 3,764 91,983 137,462
AFLAC INC ... 647,284 29,604,765 30,215,217
AFREN ORD GBPO........cooiiiiiiiiiiiiccccccc s 991,444 2,513,601 2,513,316
AFRICIA ISRAEL INVESTMENTS ORD......cccccoiiiiiiiiiiiniiiiiiiiciiccie 134,528 839,360 839,391
AGCO CORP......oviiiiiiic e 157,129 5,704,516 7,755,887
AGEAS NPV ..o 2,486,319 10,042,203 6,744,561
AGFA GEVAERT NV ORD NPV ..ottt 825,740 10,586,132 3,687,373
AGGREKO ORD 20P.......coccoiiiiiiiiiiiiiiiniiiiece e 259,937 7,168,597 8,050,023
AGILE PROPERTY HLD HKDO.10.....ccooiiiiiiiiiiirieineieeneeeseeeeeeeeeeee e 676,000 854,956 1,047,719
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AGILENT TECHNOLOGIES INC......cccccoviviiiiiiiniiiiiiiiciccccne 688,584 21,901,109 35,193,528
AGL ENERGY NPV ..ottt 488,693 7,211,988 7,664,803
AGL RESOURCES INC.....cociiiiiiiiiiiiiiiiiiiiicccc e 77,061 2,551,192 3,137,153
AGNICO-EAGLE MINES LTD....cociiiiiiiiiiiinceneeceieee e 82,383 5,116,635 5,205,383
AGRICULTURAL BANK OF CHINA LTD......cccceceviviiiiniiiiiiiiiniciiccnne 1,547,000 802,839 813,138
AGRIUM INC...oiiiiiiiiiiccereete ettt 112,090 8,456,440 9,836,185
AHRESTY CORP JPY50......ccciiiiiiiiiiiiiiiiicccc e 10,900 83,057 86,919
ATA GROUP LTD ...ttt 3,096,798 9,957,893 10,725,617
AICA KOGYO CO Y50...iiiiiiiiiiiiiiiiniccciec e 3,200 43,550 43,546
AICHI MACHINE IND JPY50......cooiiiiiiiinieeiece e 195,000 642,616 791,976
AIR FRANCE-KLM EURI.....ccccoiiiiiiiiiiiiiiic e 47,146 786,132 723,534
AIR LEASE CORP.......ooiiiiiiiiiiicc s 34,241 805,972 831,714
AIR LIQUIDE(L)...ctvtiiiiiiiiiiicieieeeeteceecee et 99,166 13,592,706 14,210,803
AIR METHODS CORP.......coooiiiiiiiiiiiiiiicccc s 102,712 2,907,853 7,676,695
AIR PRODUCTS & CHEMICALS INC.......cccccooiiiiiiiiiiiiiiiiccccece 484,618 37,894,305 46,319,788
AIRWATER INC JPY50......ciiiiiiiiiiiiccneec s 642,766 7,489,596 7,696,319
ATRGAS INC ..o 77,314 3,724,739 5,415,073
AISIN SEIKI CO Y50.....ciiiiiiiiiiiinicciiirce e 224,177 6,634,400 8,605,111
AJINOMOTO CO INC......oviiiiiiiiiiciicic s 232,072 2,398,608 2,738,542
AJIS COLTD JPYS50. i 100 2,709 1,511
AK STEEL HOLDING CORP.........cccociiiiiiiiiiiiiiiicceeccc s 108,517 1,916,414 1,710,228
AKAMAI TECHNOLOGIES INC.......ccooiiiiiiiiiiiiiiiiiciicceceieeieene 188,891 4,790,962 5,944,400
AKER SOLUTIONS NOKI1.66 (POST.......cccoiiiiiiiiiiiiiiiiiieeieeeceecee 615,646 11,210,742 12,392,207
AKR CORPORINDO TBK IDRI00........ccccoeiiiiiiiiiiiiiiinicicccceeees 1,265,000 265,541 313,465
AKSA TRY Lo 989,436 2,750,897 3,387,478
AKTIV KAPITAL ASA NOKO.10.....ccociiiiiiiiiiiiiiiiciiccnceceeae 6,805 45,708 42,488
AKZO NOBEL NV EUR2......cociiiiiiiiiiiiiiiiisneee e 562,801 34,173,039 35,495,001
ALAMO GROUP INC.....oouiiiiiiiiiiiiiiinicc s 3,653 73,651 86,576
ALBANY INTL CORP CL A. ..ottt 99,721 2,958,682 2,631,637
ALBEMARLE CORP.......ccccoiiiiiiiiiiiiiiiic s 99,858 3,183,424 6,910,174
ALCATEL LUCENT EUR2 SER'A'......ccoiniiiiinieinecereeeee s 1,142,779 6,015,690 6,607,550
ALCOA INC....ooiiiiiiiiiici s 1,325,860 17,138,869 21,028,140
ALERE INC....oiiiiiiiec ettt st 84,184 2,359,097 3,082,818
ALEXANDER & BALDWIN INC.......ccccoeoiviniiiiiiiiiiicces 40,946 1,200,602 1,971,959
ALEXANDRIA REAL ESTATE EQUITIE........ccccccooiiiiiiiiicincceecceeees 80,612 5,358,848 6,240,981
ALEXION PHARMACEUTICALS INC......ccccoooiiiniiiiiiiiiinincccns 585,220 20,730,664 27,522,897
ALFA LAVAL AB ORD NPV .....oiiiiiiiiiiiiicee et 242,511 4,275,501 5,238,350
ALFA SAB SE 'A'NPV(CPO)....c.ccooiiiiiiiiiiiinicciceieiccceeseeeee e 665,200 4,621,892 9,867,189
ALFRESA HLDGS NPV ...ttt 20,662 760,840 798,235
ALIMENTATION COUCHE-TARD INC........ccccccoiviiiiiiiiiiiiiiiccccne 233,160 4,843,865 6,793,554
ALL NIPPON AIRWAY'S Y50t 290,749 821,177 943,242
ALLAHABAD BANK .......cociiiiiiiiiiiic e 1,022,407 3,070,097 4,509,089
ALLEGHANY CORP......ooiiiiiiiiiiiiiiicceic e 6,506 1,835,359 2,167,214
ALLEGHENY TECHNOLOGIES INC......c.ccccooiiiiiiiiiiiiiiiciieccccnns 104,490 4,061,254 6,631,980
ALLERGAN INC/UNITED STATES......c.ceiiiiiiiininirrreeee s 412,552 20,523,401 34,344,954
ALLIANCE DATA SYSTEMS CORP........c.coccoviiiiiiiiiiiiiicieccnne 120,359 7,193,365 11,322,171
ALLIANCE ONE INTERNATIONAL INC......ccccooiiiiiiiiiiiiiiiiicciceee 79,054 313,967 255,344
ALLIANT ENERGY CORP......coccuiiiiiiiiiiiiiicicccca 125,289 3,868,530 5,094,251
ALLIANT TECHSYSTEMS INC.....ccocoiiiiiiiiiiiiiicnccccee s 135,046 10,323,950 9,632,831
ALLIANZ SE (SOCIETAS EUROPEAE).......ccccccoviiiiiiiiiiiciccicces 519,819 69,334,440 72,600,027
ALLIED MATERIAL TECHNOLOGY .....ccciiiiiiiiiiiiiiiiiiiccicceeees 161,000 33,950 7,231
ALLIED NEVADA GOLD CORP........ccccoouiiiiiiiiiiiiiiiiciiiceeeeeeee 113,357 3,771,407 4,009,437
ALLIED WORLD ASSURANCE COMPANY .....ccccoiiiiiiiiiiiiciiccccccnes 37,332 1,531,556 2,149,577
ALLSCRIPTS HEALTHCARE SOLUTION........cccoiiiiiiiiiiiiciniiciies 205,925 3,687,370 3,999,064
ALLSTATE CORP/THE........cccccooiiiiiiiiiiiiiciicn 980,911 32,940,902 29,947,213
ALPEN CO LTD NPV....oiiiiiiiiiiiiiiiicicnc e 13,900 238,804 225,471
ALPHA BANK (REGD)EURA4.7......cocuiiiiiiiiiiiiiiiiiiccccecea 200,620 1,083,390 1,009,315
ALPHA NATURAL RESOURCES INC.....cccoriiiiiniiiiniciniereenieeereeeeeeeeseee 255,042 8,828,988 11,589,108
ALPINE ELECTRONICS YS50......ccoiiiiiiiiiiiiiiiiicccees 34,200 464,618 470,059
ALSTOM EURT (POST ...ttt 280,666 18,386,906 17,302,391
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ALSTRIA OFFICE REIT-AG NPV.....cccociiiiiiiiiiiiiiincccs 47,000 582,285 708,687
ALTEK CORP TWDI0.....ociiiiiiiiieiieieieieeiecesee ettt 813,095 1,050,337 1,179,014
ALTEN NPV ..o 3,237 127,568 128,757
ALTERA CORP ..ottt 354,048 8,264,083 16,410,125
ALTRIA GROUP INC......ccooviiiiiiiiiiiiiiiiicci s 3,272,941 62,183,559 86,438,372
ALUMINA LTD NPV ..ot 851,581 2,200,890 1,923,693
AMADA Y50, s 124,512 968,202 949,720
AMADEUS IT HOLDING SA-A SHS.....oooiiiiiiiiicccreeeeceseee e 377,412 6,730,782 7,830,300
AMAZON.COM INC......ooiiiiiiiiiiiiiiiiiici s 455,468 46,657,759 93,138,651
AMCOR LIMITED NPV ..ot 686,285 4,810,268 5,290,104
AMDOCS LTD COM.....oooiiiiiiiiiiiiiiiciciic s 182,740 4,282,303 5,553,469
AMEC ORD S50P.......coiiiiiiiiiiiiiinecicte et 567,064 8,520,283 9,905,075
AMEDISYS INC.....oooiiiiiiiiiiiiic s 68,890 3,130,797 1,834,541
AMEREN CORP ..ot 272,389 8,073,616 7,855,699
AMERICA MOVIL SAB DE CV SER.......cccooiiniiiiiiiiiicecee 9,710,200 10,511,629 13,082,840
AMERICAN ASSETS TRUST INC....c.ocoiiiiiiiiiiiiiicccceceeceece 33,200 687,136 745,340
AMERICAN CAMPUS COMMUNITIES IN.......ccccccoiinimiiniiiiiiciececee 107,500 2,700,733 3,818,400
AMERICAN CAPITAL AGENCY CORP.......cccooiiiiiiiiiiciicccccee 126,858 3,642,804 3,692,836
AMERICAN CAPITAL LTD....c.cooiiiiiiiiiiiiiiccicceeceeeeesee e 347,275 3,172,496 3,448,441
AMERICAN DENTAL PARTNERS INC......ccoccoiiiiiiiiiiiniciicccccccene 11,628 152,616 150,699
AMERICAN EAGLE OUTFITTERS INC......ccccocoiiiiiiiiiiiniiciciiccccecee 782,586 10,974,870 9,977,972
AMERICAN ELECTRIC POWER CO INC.......ccoccoiiiiiiiiiiiiiiicicccee 544,222 17,476,100 20,506,285
AMERICAN EQUITY INVESTMENT LIF.........ccccoiiiiiiiiiiiicccicicnens 159,800 2,012,561 2,031,058
AMERICAN EXPRESS CO.....cociiiiiiiiiiiiiiiiiiicicccse e 1,515,181 50,263,092 78,334,858
AMERICAN FINANCIAL GROUP INC/O......ccccecviiiiiiiiiiiiiiiiiiiiicccecees 79,130 1,939,692 2,824,150
AMERICAN INTERNATIONAL GROUP L......ccccooviiiiiiiiiiiniiiiiiiinccice 457,226 14,307,862 13,405,866
AMERICAN NATIONAL INSURANCE CO........cccccvuiiimimiiiiiiiiciiciniiieae 6,766 565,266 524,365
AMERICAN TOWER CORP........ccceiiiiiiiiiiiiiiccce 447,669 16,103,569 23,426,519
AMERICAN WATER WORKS CO INC......ccoeuiiiiiiiinieeineceeeeee e 198,010 4,199,001 5,831,395
AMERIGROUP CORP.......ccocoiiiiiiiiiiiiiiic s 51,289 3,315,763 3,614,336
AMERIPRISE FINANCIAL INC.....cooiiiiiiiiiiiirceeeeeseeee e 394,502 13,417,471 22,754,875
AMERISAFE INC.....ccciiiiiiiiiiiiiiiiiiiiii e 255,000 4,300,506 5,768,100
AMERISOURCEBERGEN CORP.........ccocvuiiiiiiniiiieicincereeee e 657,226 16,817,637 27,209,156
AMETEK INC......ccoiiiiiiiiiiiiiii s 259,467 7,790,367 11,650,068
AMGEN INC...oooiiiiiiiiice et 1,540,531 86,006,801 89,889,984
AMLIN ORD GBPO.28125.....c.cciiiiiiiiiiiiiniiinc e 719,580 3,845,631 4,691,469
AMOREG.......ciiiiiiiiiiicee e 2,253 264,486 457,923
AMP LIMITED AUSO0.40.......cccooiiiiiiiiiiiiiiiec s 5,495,137 30,907,892 28,768,328
AMPHENOL CORP.......cooiiiiiiiiiiiiiccecce et 186,989 6,383,655 10,095,536
AMR CORP.......oooiiiiiiiiiii e 328,265 2,565,502 1,772,631
AMSURG CORP COM......ocuiiiiiiiiiiiiiicicteeerce et 150,515 3,228,341 3,932,957
AMYLIN PHARMACEUTICALS INC......cccoooviiiiiiiiniiiicccce 128,772 2,058,148 1,720,394
ANADARKO PETROLEUM CORP........cccocoiiiiiiiiiiiiiiiciecccecees 581,756 30,179,346 44,655,591
ANADOLU SIGORTA TRY L. 402,182 337,036 271,367
ANALOG DEVICES INC 295,080 7,299,570 11,549,431
ANALOGIC CORP................ 41,352 2,026,743 2,174,702
ANCHOR BANCORP WIS INC.....c.cooiiiiiiiiiiiiiiiciccsecccsecee e 60,851 1,500,450 43,210
ANDHRA BANK INRIO.....cocoiiiiiiiiiiicccccca s 144,269 503,979 433,106
ANDITA BIRLA NUVO LTD.....cooiiiiiiiiiiiiiciiiicrcece s 20,484 405,467 413,850
ANDRITZ AG NPV (POST SPLIT)......ccociiiiiiiiiiiiiiiicciccecccccccceceeinas 39,910 2,267,724 4,108,309
ANGLO AMERICAN.......cciiiiiiiiiic s 1,028,777 45,115,229 50,994,695
ANGLO IRISH BANK EUROQ.16.......cocceuiiiiiiiiiiiiiiiicecceccccceas 796,300 5,855,556 250,530
ANGLO IRISH BK CP EUROLI6........ccociiiiiiiiiiiiiiiiiiciceeceeee e 2,356,643 25,367,617 708,982
ANHEUSER-BUSCH INBEV NV......ocociiiiiiiiiiiiicccccce 752,637 35,650,967 43,648,430
ANIXTER INTL INC COM.......coooiiiiiiiiiiiiiiicinii s 115,107 4,961,699 7,521,091
ANN INC .o 283,145 6,593,781 7,390,085
ANNALY CAPITAL MANAGEMENT INC.......cccooiiiiiiiiiiniiiiinicciicine 962,480 16,248,085 17,363,139
ANRITSU CORP......cniiiiieiierteeeetre ettt 239,000 1,965,870 2,074,530
ANSYS INC ..ot 309,824 7,115,996 16,938,078
ANTOFAGASTA ORD GBPO.05........coiiiiiiiiiieirieieenietceeeeeee e 137,616 3,078,402 3,079,842
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AOL INC ..ot 105,279 2,097,621 2,090,841
AON CORP....c.comiieee ettt s 420,304 17,408,971 21,561,595
AOYAMA TRADING Y50......cciiiiiiiiiiniiiiiiccc e 230,200 3,286,461 3,944,983
AOZORA BANK NPV ..ottt 480,072 845,755 1,105,664
AP MOLLER MAERSK A/S ..ot 274 2,340,219 2,266,734
APACHE CORP.......ooiiiiiice ettt 462,959 41,544,834 57,124,511
APARTMENT INVESTMENT & MANAGEM........cccccooiviiiiiiiiiiicicns 117,635 1,769,511 3,003,222
APERAM ...ttt 23,385 971,338 757,093
APOLLO GROUP INC......ccooiiiiiiiiiiiiiiiiiiiiiiiccces s 163,313 10,101,231 7,133,512
APOLLO TYRES LTD ...ttt 1,034,472 818,508 1,810,803
APPLE INC.....ooiiiiiiiiiiiiiiicc 1,279,286 214,085,676 429,417,932
APPLIED ENERGETICS INC......ccociiiiiiiiiiiiiiiriccecceceeieeeee e 7,691,284 12,270,886 2,559,659
APPLIED EXTRUSION TECHNOLOGIES.........ccccoooviiiiiiiiiiiniiciicccne 3,389 0 58,359
APPLIED MATERIALS INC....c.ccoiiiiiiiiiiiiiiecceceece e 2,298,475 30,793,622 29,903,160
APRIL BUROA......oooiiiiiiiiic e 112,233 4,138,169 3,155,160
APTARGROUP INC......oiiiiiiiiiiiiiciic e 200,141 6,337,991 10,475,380
AQUA AMERICA INC....ooiiiiiiiiiiiiiiecccee e 136,105 2,542,280 2,991,588
ARB CORPORATION NPV....ccooiiiiiiiiiiiiiiccccc s 5,607 48,925 45,442
ARBITRON INC COM......cocuiiiiiiiiiiiiiiiiicieeeeeec s 66,705 2,546,346 2,756,918
ARC LAND SAKAMOTO Y50.....cociiiiniiiiiiiiccseeeece e 6,800 87,047 107,776
ARC RESOURCES LTD.....cooiiiiiiiiiiiiiiiiiiiicicicccccc s 139,853 3,481,575 3,624,208
ARCANDOR AG NPV 184,951 351,786 15,821
ARCELIK TRY L. 1,575,641 4,982,072 8,052,845
ARCELORMITTAL ..ot 726,548 26,824,573 25,275,988
ARCELORMITTAL SOUTH AFRICA LTD......cccooviiiiiiiiiiiiiiiicccccccee 263,264 4,162,374 3,067,595
ARCH CAPITAL GROUP LTD SHS......cccoiiiiiiiiiniiiiiiiiiieees 136,210 3,171,546 4,347,823
ARCH CHEMICAL INC COM.....c.ccooiiiiiiiiiiiiiiiiiciiciccccccns e 132,052 3,753,134 4,547,871
ARCH COAL INC.....coiiiiiiiiiiiiiiiitcicn e 225,162 5,268,902 6,002,819
ARCHER-DANIELS-MIDLAND CO......coeciiiiiiinieieiniiiiniceneeeeneieeseeeseeeenene 1,183,193 32,559,117 35,673,269
ARDENT LEISURE GROURP........cccccooiiiiiiiiiiiniiiiiiicccc e 64,128 92,369 87,536
ARES CAPITAL CORP......ocoiiiiiiiciietece ettt 201,613 2,699,219 3,239,921
ARGO GROUP INTERNATIONAL........ccocoviiiiiiiiiiiiiicice 218,450 6,651,028 6,492,334
ARIBA INC ..ottt 121,989 4,053,428 4,204,961
ARKANSAS BEST CORP DEL.......ccccooiiiiniiiiiiiiiiiiicecccnen 101,363 3,318,039 2,405,344
ARKEMA EURIO......coiiiiiiiiiiiiiiecreee ettt 75,365 5,329,623 7,756,931
ARM HOLDINGS ORD GBPO0.0005.........ccocoovviiiiiiiiiiiiiciiicecne 826,262 5,789,831 7,799,951
ARMSTRONG WORLD INDUSTRIES INC......cccceiiiiriiiniiinicciniceeecceenne 20,725 523,394 944,231
ARROW ELECTRONICS INC......ccoooiiiiiiiiiiiiiiiiiiciiccccecne 136,126 3,510,261 5,649,229
ARTHUR J GALLAGHER & CO.....oouciiiiiiiiiiiiiiciiccicceeeeeeeeeeeeene 108,748 2,648,978 3,103,668
ARUBA NETWORKS INC.......cocoiiiiiiiiiiiiiiciicc s 43,121 474,981 1,274,226
ARVIND MILLS INRIO(DEMAT).....ccooiiiiiiiiiiiincirciceeeseceeeee e 491,639 537,504 857,846
ARYZTA AG CHF0.02 (REGD).....cccoouiiiiiiiiiiiiiiiiiiiiicineeeeeeceeciaes 223,121 10,446,506 11,937,768
ASAHI GLASS CO Y50, 1,115,970 13,121,674 12,933,977
ASAHI GROUP HOLDINGS LTD......cccooiviiiiiiiiiiiiniiiincccne 1,010,952 18,145,632 20,216,537
ASAHI KASET CORP JPY50.....cociiiiiiiiiiiiniccreeiecee e 440,503 2,785,310 2,945,414
ASATSU-DK INC Y50......ciiiiiiiiiiiiiiicccec e 93,600 1,946,065 2,438,514
ASCENDAS REAL ESTATE INV TRUST ..o 698,474 1,101,622 1,160,709
ASCIANO LTD....ooiiiiiiiiiiiiiiieiee e 1,021,210 1,772,200 1,793,024
ASELSAN TRY L. 228,253 1,278,955 1,262,138
ASHLAND INC....oiiiiiiiiiiiiiiicicicc s 233,123 10,204,552 15,064,408
ASHTEAD GROUP ORD 10P.......ccocoiiiiiiiiiiiiiiiicccceescee e 1,216,683 2,681,807 3,320,650
ASIA CASSAVA RESOURCES.........c.cooiiiiiiiiiiciicccccccas 204,000 61,916 51,385
ASIA CEMENT CO KRWS5000.........cociiiiiiiniiiiiceecse s 1,320 51,106 60,087
ASTA POLYMER. ... 223,800 150,071 365,423
ASIA STD INTL GP HKDO.01.....cooiiiiiiiiiiiiiiiciiiicecee e 258,000 66,060 59,350
ASIA VITAL COMPONE TWDI0.......ccociiiiiiiiiiiiiiiiiicccccccccccieceenes 238,000 275,387 253,963
ASICS CORP JPY 50 243,273 2,569,012 3,605,718
ASM PACIFIC TECHNOLOGY HKS$0.10........cccevieriiiiceeiccieeeeceenreeans 69,038 913,068 945,793
ASML HLDG NV EURO.09.......ccccooiiiiiiiiiiiiiiiciceene 261,795 10,109,023 9,640,912
ASPEN INSURANCE HOLDINGS.........cocooiiiiiiiiiiiiiiiccccccccnseenne 69,719 1,662,661 1,793,870
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ASSA ABLOY SER B NPV....ocoiiiiiiiiiiiiiiiicccecs 509,637 13,174,347 13,730,207
ASSEENONSCREEN HLDGS ORD........ccccccoiiiiiiiiiiiniiiiccccieiecneseenne 50,430 1,907,645 1,943,108
ASSICURAZIONI GENERALI EURI......cccooiiiiiiiiiiiniiiiiiicccccne 625,889 14,556,127 13,203,327
ASSOCIATED BANC-CORP.......ccociiiiiiiiiiicircceteceeee e 485,079 6,840,343 6,742,598
ASSOCIATED BRITISH FOODS ORD........ccccccoiviniiiiiiiiiiiiiicicce 253,863 4,280,780 4,413,922
ASSURANT INC..oiiiiiiiiiiectece ettt 401,127 13,942,224 14,548,876
ASSURED GUARANTY LTD SHS......cccooiiiiiiiiiiiiccccce 359,829 5,229,469 5,868,811
ASSYSTEM BRIME EURI....c.ocoiiiiiiiiiiiiiccrccecee e 2,338 60,035 59,829
ASTA FUNDING INC.....ccocoiiiiiiiiiiiiiiiccc e 6,192 42,286 51,951
ASTELLAS PHARMA INC Y50.....cciiiiiiiiiinceseeeeice e 367,123 13,635,256 14,160,329
ASTRA GRAPHIA IDRIO.....c.coiiiiiiiiiiiiiiiiiiiiiccccec e 464,500 48,599 53,624
ASTRAZENECA ORD USDO.25.....coiiiiiiiiiiiiiniceeecteie e 1,146,445 55,337,709 57,204,609
ASUSTEK COMPUTER INC TWDIO......ccccooiiiiiiiiiiiiiiiiccene 763,600 6,208,880 7,576,584
ASX LTD NPV .ot 151,695 5,390,079 4,945,222
ATET INC....oiiiiii s 7,713,159 212,543,045 242,270,324
ATCO LTD e 108,300 3,399,924 7,010,155
ATEA ASA NOKIO.....oiiiiiiiiiiiiiiiccec s 14,130 52,939 149,452
ATHABASCA OIL SANDS CORP.......ccocoiiiiiiiiiiiiciiccceeees 147,251 2,434,318 2,319,154
ATKINS (WS) ORD 0.5P......ociiiiiiiiiiiiiiiiisiieiceeeece s 64,993 662,074 780,486
ATLANTIA SPA ..o 109,905 2,430,163 2,339,196
ATLAS COPCO AB- B REDEMPTION........ccccocoiiiiiiiiiniiiiiiccccccccccene 136,437 103,935 108,111
ATLAS COPCO AB SER A NPV...ccoiiiiiiiiiiiiiiiiiiccneees 309,606 7,020,020 8,169,412
ATLAS COPCO AB SER'B'NPV (POST......ccceciiiiiiiiiiiiiiiineeeceeceiee 136,154 3,111,575 3,212,864
ATLAS MERGER INC CONTRA........ccociiiiiiiiiiiiiccccecceae 76,972 0 0
ATMEL CORP.......ocooiiiiiiiiiiiiiiccccct e 1,318,875 12,650,235 18,556,571
ATMIINC COM.....oiiiiiiiiiiiiiiiie e 136,926 3,189,999 2,797,398
ATMOS ENERGY CORP.......cooiiiiiiiiiiiiicicincccccc e 242,459 6,409,485 8,061,762
ATOS EURI. ..ot 17,062 1,021,038 963,767
ATTIJARIWAFA BANK MADI0.....coiiiiiiieiieicinieiiirieesee et 25,863 728,941 1,182,928
ATWOOD OCEANICS INC......ccooiiiiiiiiiiiiiiiicce s 75,756 2,302,872 3,343,112
AU OPTRONICS CORP......ooiiiiiiiiiieieirieeseeeteetee et 10,458,000 10,186,710 7,136,206
AUCKLAND INTL AIRPORT NPV.....ccccooviiiiiiiiiiiiiiiicininccccns 321,901 561,472 591,534
AUDIOVOX CORP......oviiiiiiiiiiietetce sttt 9,780 70,882 73,937
AUSTEVOLL SEAFOOD NOKUO.50.......cccccooiiiiiiniiiiiiiiiiiccccnnes 26,429 198,382 153,192
AUSTRALIA & NEW ZEALAND BANK ......ccccooiiiiiineineceeceeceeeene 3,221,849 72,828,003 75,884,854
AUSTRALIAN PHARMAC NPV.....ccooiiiiiiiiiiiiniiiie 345,423 215,021 103,547
AUTOBACS SEVEN Y50ttt 1,200 46,502 50,371
AUTODESK INC.....cooiiiiiiiiiiiiiiic s 354,417 10,601,859 13,680,496
AUTOGRILL SPA SHS EURO.52......ociiiiiiiiiiiec e 39,927 555,807 523,888
AUTOLIV INC.....oooiiiiiiiiiiiccc s 206,017 8,749,285 16,162,034
AUTOMATIC DATA PROCESSING INC......ccccooiiiiiiiiiiiiicicceecec 570,300 23,836,851 30,043,404
AUTONATION INC......ocoiiiiiiiiiiiiiccc s 63,229 1,199,698 2,314,814
AUTONOMY CORP ORD GBPO0.003333......c.ccciiiiiiiiiiiiciieeceecereeeeeeiae 80,474 2,083,497 2,205,393
AUTOST TORINO MILA ITLI000.........ccccoiiiiiiiiiiiiiiiiieiciececenccnes 99,717 1,349,067 1,461,650
AUTOZONE INC....ooiiiiiiiiiiiciiccce e 96,394 20,033,515 28,421,771
AVAGO TECHNOLOGIES LTD SHS.......cccooiiiiiiiiiniicinececcnee 244,368 6,749,348 9,285,984
AVALONBAY COMMUNITIES INC......ccccooiiiiiiiiiiniiiiicicercceeeeees 158,577 14,109,104 20,361,287
AVENG LTD ..ot 329,035 1,560,515 1,737,639
AVERY DENNISON CORP.......cocociiiiiiiiiiniiiiicicrce s 238,929 8,961,820 9,229,827
AVID TECHNOLOGY INC COM......ccccviiiiiiiiiiiiniiiiiiciicicnisieeeeeeeennes 15,943 548,614 300,366
AVIVA PLC GBPO.25......ooiiiiiiiiicic e 4,538,136 33,770,786 31,984,444
AVNET INC....ooiiiiiiiiiiicc s 150,465 3,310,458 4,796,824
AVON PRODUCTS INC....coooiiiiiiiiiiiiiiiicicrccieiec s 454,486 12,325,681 12,725,608
AVX CORP......oiiiiiiicc s 47,373 492,070 721,965
AWE LTD NPV...ooiiiiiiiiii s 371,601 622,009 507,241
AXA EUR2.29 ..o 1,364,922 28,945,895 31,009,867
AXEL SPRINGER AG......cccooiiiiiiiiiiiiiiiiicc e 13,659 723,081 674,507
AXIATA GROUP BERHAD.....c..cociiiiiieiciicriee ettt 1,295,500 1,733,501 2,149,513
AXIS CAPITAL HLDGS LTD SHS......ciiiiiiiiiiiiiiiccciccccne 132,591 3,903,896 4,105,017
AYGAZ TRY Lttt 306,930 853,005 1,984,461
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BABCOCK & WILCOX CO.....ocoiiiiiiiiiiiiiiiciciiii s 184,824 4,162,815 5,121,473
BABCOCK INTL GROUP ORD GBPO.60..........cccccccvuiiiiiiiiiiniiiiicccccccecienes 125,178 1,262,337 1,430,885
BAE SYSTEMS ORD GBPO0.025.......ccoociiiiiiniiiiiiiicceccces 5,057,025 28,056,479 25,858,381
BAGFAS TRY L.ttt st 2,933 267,733 278,129
BAKER HUGHES INC.......cooiiiiiiiiiiiiiiiiccns 695,883 35,009,447 50,493,270
BAKER TECHNOLOGY NPV...ocooiiiiiiiiiiniicicirccieeeeeeee et 311,000 70,106 89,936
BALFOUR BEATTY ORD GBPO.50.......cccccooviiiiiiiiiiiiiiiccce 239,244 1,287,249 1,184,931
BALL CORP......ooiiiiiiiicrcet ettt 211,246 5,446,079 8,124,521
BALLY TECHNOLOGIES INC.......cccoeiiiiiiiiiiiiiiciccccnes 72,252 2,610,853 2,939,211
BALOISE HOLDING AG....c.coiiiiiiiiiiiinieicieiceetecescie et 97,858 9,224,999 10,082,163
BALRAMPUR CHINI MILLS INRI......cccccooiiiiiiiiiiiiiiccce 321,171 610,404 448,321
BANCA MONTE DEI PASCHI DL....c.ccooiiiiiiiiiiiiiiiccecceeeceecee 1,697,925 1,602,489 1,286,257
BANCO BILBAO VIZCAYA ..o 5,540,079 75,820,922 64,981,174
BANCO COMMERCIAL PORTUGUESE.........cccccooiiiiiiiiiiiiiciccceeeens 1,282,902 984,493 762,606
BANCO DE SABADELL SA NEW ..o 439,787 1,944,014 1,817,232
BANCO DO BRASIL SA.....oiiiiiiiiiiiiccci e 813,658 11,621,136 14,583,085
BANCO ESPIRITO SANTO SA......ccooiiiiiiiiiiiieicccc e 207,600 853,867 773,541
BANCO POPOLARE SOC COOPERATIVA.......cccoiiiiiniiiicccccecne 697,437 2,091,791 1,606,763
BANCO SANTANDER SA EURO0.50.......cccccceiiiiiiiiiiiiiinieneeeeeeeenes 7,536,604 106,122,745 87,011,266
BANDO CHEMICAL IND NPV....ocoiiiiiiiiiiiiiiiciiceeeecsce e 15,000 69,080 60,550
BANGCHAK PETROLEUM THBI........c.coiiiiiiiiiiiiiiciicccceeee 638,500 396,799 419,779
BANGCHAK PETROLEUM THBI(NVDR)......ccociiiiiiiniiiiiiiicccne 1,327,800 680,157 872,956
BANGKOK BK PUB CO (LOCAL).....ccccuiiiiiiiiiiiiiccieiiisiieeeeeeeieiiee 3,072,000 8,667,252 15,797,429
BANK HAPOALIM B.M. ILST. .o 419,461 2,158,121 2,085,902
BANK LEUMI LE ISRAEL B M ORD......c.ccccooiiiiiiiiiiiiiiiiccceccccne 466,250 2,401,951 2,192,506
BANK NEGARA INDONESIA PERSERO.........ccccocviiiiiiiiiiiniiiicicces 2,015,500 544,824 910,739
BANK OF AMERICA CORP........cccoviiiiiiiiiiciccccccee e 15,067,362 256,510,359 165,138,288
BANK OF BARODA INR10 (DEMAT).....cccooiiniiiiiiiiiiiiiniiccicicsccicns 813,143 5,899,724 15,886,325
BANK OF CHINA LTD CNY L.ttt 39,066,000 13,662,416 19,027,809
BANK OF CYPRUS PUBLIC CO LTD......cccoccoiniiiiiiiiiiiiiiiciiccceceee 335,728 1,165,267 988,113
BANK OF EAST ASIA HKS$2.50.......c0cieueieieiticiiiiininienereee e 605,489 2,527,994 2,486,152
BANK OF HAWAII CORP........ccocoviiiiiiiiiiiiiiccicc e 46,964 2,012,805 2,184,765
BANK OF KYOTO Y50t 127,453 1,100,900 1,166,268
BANK OF MONTREAL........ccoeoiiiiiiiiiiiiiiic s 224,511 14,365,572 14,271,837
BANK OF NEW YORK MELLON CORP/T......ccccccoviiiiiiniiiieinccreceeene 1,858,202 54,984,385 47,607,135
BANK OF NOVA SCOTTA......cciiiiiiiiiiiiiicc e 426,089 24,822,453 25,650,990
BANK OF QUEENSLAND LTD....cooiiiiiiiiiiniciiiciicireeeeeeeeeee e 539,865 4,929,036 4,722,092
BANK OF YOKOHAMA Y50......ccoiiiiiiiiiiiiiiinicceccne e 484,134 2,271,846 2,403,885
BANKINTER S A EURO.3 REGD....c.ccociiiiiiiiiiiiiiicccecccceeeee 84,247 604,312 572,007
BANKUNITED INC.....cooiiiiiiiiiiiiiiiiici e 32,930 870,893 873,962
BANPU PCL.....ooiiiiiiiicc ettt s 4,200 100,815 97,875
BARCLAYS ORD GBPO.25.......ccoiiiiiiiiiiiiciiccccc e 23,142,317 110,208,547 95,281,004
BARCO (NEW) NPV ..ot 13,381 481,272 990,975
BARLOWORLD LTD ZAROQ.05.......cociiiiiiiiiiiiiiiiiccceccc e 27,422 274,107 278,710
BARRICK GOLD CORP.......cocoiiiiiiiiiiiiiiiiriccreietciee s 622,784 30,629,153 28,257,913
BASF SE NPV ...t 1,351,535 95,168,661 132,404,970
BASIC NET SPA EURO.5165.....cccuiiiiiiiiiiiiciicccic s 28,472 72,442 99,403
BAXTER INTERNATIONAL INC.....cocoooiiiiiiiiiiiiiiiciciicccecceees 741,592 38,478,834 44,265,626
BAYER AG ORD NPV....ooiiiiiiiiiiiiiiiiccc e 1,408,559 104,323,434 113,219,527
BAYERISCHE MOTOREN WERKE (BMW).......cccccoviiiiiiiiiiiicccne 382,525 24,665,941 38,162,292
BAYTEX ENERGY CORP.......ccocoiiiiiiiiiiiicicccce s 147,004 6,082,148 8,030,309
BB&T CORP......ocoiiiiiiiiic e 972,662 27,284,839 26,106,248
BCA CARIGE SPA EURI.....coiiiiiiiiiiiiiiiciccc e 255,614 605,350 579,251
BCE INC...ooiiiiic e 320,858 10,976,484 12,573,671
BCO POPULAR ESP EURO.10 (POST.......ccccoiiiiiiiiiiiiiiiciccccce 380,810 2,256,379 2,142,768
BE AEROSPACE INC....c.ciiiiiiiiiiiiiiiccc e 121,911 2,702,328 4,975,188
BEACH ENERGY LTD.....ccoiiiiiiiiiiiiiiiiiiiiccccce e 1,897,714 1,249,279 1,858,999
BEAZLEY PLC ...ttt 125,082 307,903 251,016
BECHTLE AG NPV...coiiiiiiiiiiiiii e 64,572 2,208,751 2,888,168
BECKMAN COULTER INC.....ccooiiiiiiiiiiniiiiiecneecteeeice e 69,920 3,798,440 5,838,320
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BECTON DICKINSON AND CO......ccciiiiiiiiiiiiiniiiniiciicicceeceeeeae 445,069 33,381,854 38,351,596
BED BATH & BEYOND INC.....ooiiiiiiiiiccnceiece e 245,356 7,823,340 14,321,430
BEIERSDORF AG NPV.....ccooiiiiiiiiiiiiiiiiiiicc e 41,265 2,624,122 2,677,306
BEKAERT SA ...ttt 13,501 1,504,562 1,027,657
BELDEN INC.....ocoiiiiiiiiiiiiiiiiic s 80,826 2,354,314 2,817,594
BELGACOM NPV ...ttt 74,882 2,888,442 2,670,222
BELL AG BASEL CHFS5-REGISTERED.........cccccoviininiiiiiiiiiiiccce 1 1,669 2,435
BELL ALTANT INC...ooiiiiiiiiiciciiccceeeect e 36,954 1,109,604 1,099,698
BELLUNA CO LTD Y50.....iiiiiiiiiiiiiiiiccsc e 19,500 90,679 126,764
BEMIS CO INC.....oiiiiiiiiiciceecee ettt 103,706 2,763,962 3,503,189
BENCHMARK ELECTRONICS INC.......ccoooiiiiiiiiiiiiiciccccce 293,600 5,269,549 4,844,400
BENDIGO & ADELAIDE BK LTD NPV....ccocooiiiiiiiiiiiiincccncceee 144,161 1,378,272 1,367,441
BENESSE HOLDINGS INC JPYS50......ccoiiiiiiiiiiiiiccccecs 24,111 1,007,211 1,031,495
BENETTON GROUP SPA EURL.30.......ccccoiiiiiiiiiiiiiiiciiceeeeereceeeeees 567,215 4,193,432 4,486,065
BENI STABILI SPA EURO.L.....c.ccoiiiiiiiiiiiiccicccc e 700,000 739,436 706,874
BENIHANA INC ..o 4,600 45,928 48,254
BERENDSEN PLC ..ot 215,777 1,189,730 1,887,985
BERKELEY GROUP HLDGS......c.ccoiiiiiiiiiiiiiiiiricciiceseseece e 49,970 933,803 1,033,289
BERKSHIRE HATHAWAY INC......cocoooiiiiiiiiiiiiiiiiicciccceeeeeeeene 1,765,610 144,078,292 136,640,558
BERTRANDT AG NPV 1,372 43,480 103,836
BEST BRIDAL INC NPV.....ooiiiiiiiiiiiiiiciicniiee s 68 66,568 57,172
BEST BUY CO INC.....coiiiiiiiiiiiiciiicicce e 435,876 15,267,292 13,690,865
BEST DENKI CO Y50......ciiiiiiiiiiiieeiceeccss e 38,000 100,434 104,928
BETSSON AB SER'B.....c.cooiiiiiiiiiiiic s 8,238 187,743 197,136
BEZEQ-ISRAELI TELECOMMUNICATNS.......cocooiiiiiiiiiiiiccccccccee 858,928 2,307,653 2,164,423
BG GROUP PLC ORD GBPO.10.......cccccoiiiiiiiiiiiiiiicicecccs 4,384,199 82,784,777 99,525,978
BGP HOLDINGS PLC STAKE OF GPT.......ccococooiiiiiniiiiiiiicccccccccces 1,963,011 20,199 2
BHG SA - BRAZIL HOSPITALITY ...coooviiiiiiiiiiiiiiiiiinicccce 60,666 675,019 780,532
BHP BILLITON LIMITED......c.ccooiiiniiiinieiirceneeeeice e 2,035,362 84,845,155 95,442,765
BHP BILLITON PLC USDO0.50.......cccccoiiiiiiiiiiiiiiiiiiicieceeccsccseees 2,930,731 95,643,364 115,370,084
BIC CAMERCA INC NPV...ooiiiiiiiiiieeeeetee ettt 382 180,770 203,866
BIC EUR3B.82....uiiiiiiiii s 10,012 889,537 967,339
BIG LOTS INC ..ottt 194,746 5,945,750 6,455,830
BIGLARI HOLDINGS INC......cociiiiiiiiiiiiiiiicic s 111 33,215 43,407
BILIA AB SER "A"' SEK10.00......c.ccoccciiiiiiiieieiieiieieesieieeeeeeeeeeeeeeee e 13,480 270,873 243,535
BILLERUD NPV...ociiiiiiiiiiiiiiii s 165,020 1,027,925 1,732,566
BINANI INDUSTRIES INRIO....c.coiiiiiiiiiiiiiicicceceeee e 91,596 451,294 344,132
BIOGEN IDEC INC.....coiiiiiiiiiiiiiiiiic s 384,622 23,967,965 41,123,784
BIOMARIN PHARMACEUTICAL INC......ccccoiiiiiiiiiiiiiiicecccrcceeceee 109,159 2,178,098 2,970,216
BIO-RAD LABORATORIES INC......cccoooiiiiiiiiiiiiiiiiiceccce 19,500 1,629,910 2,327,520
BIOSENSORS INTERNATIONAL GROUP.......ccoccciiiiiiiiiicicceccc 957,000 1,020,048 1,005,645
BIOTA HOLDINGS LTD NPV.....coiiiiiiiiiiiiiiiic s 97,371 164,778 99,560
BIRD CONSTRUCTION INC... ..ot 3,671 46,549 44,428
BJ'S WHOLESALE CLUB INC.......coooiiiiiiiiiiiiiiciccccceccnne 53,847 1,951,762 2,711,196
BK OF INDIA INRIO(DEMAT).....ccociiiiiiiiiiiiinicinciceieieseceieececie e 161,424 1,747,863 1,494,262
BLACK BOX CORP DEL COM.......cccooiiiiiiiiiiiiiiiiciiecieiccciiecnce s 52,485 1,872,573 1,641,206
BLACK DIAMOND GROUP LIMITED.......ccccccoiiiiiiiiiiiiiinccneccceeieeene 1,658 46,476 54,116
BLACKPEARL RESOURCES INC.......ccocociiiiiniiiiiiiiceccecccccccces 131,300 498,147 926,487
BLACKROCK INC.....coooiiiiiiiiiiiiiiiiciirc et 140,103 25,243,448 26,873,156
BLUESCOPE STEEL LTD.....cocoiiiiiiiiiiiciiiciccceccceee e 642,849 1,275,586 829,322
BMC SOFTWARE INC......ccooiiiiiiiiiiiiiiiesceee s 174,193 5,581,908 9,528,357
BML INC JPY 50.....ccoiiiiiiiiiiiiiececccc e 1,600 45,352 40,277
BNP PARIBAS EUR2.......ciiiiiiiiiiiiciccccc e 1,259,856 95,382,524 97,230,036
BOARDWALK REAL ESTATE INVT......cciiiiiiiiiiiiiicceecceceie 97,500 3,990,061 4,878,536
BOART LONGYEAR GROUP NPV.....ccocciiiiiiiiiiiiiiicnicicceens 636,852 2,805,393 2,720,437
BOBST AG CHF1 REGD.......ccocooiiiiiiiiiiiiiiiiccccccce e 3,090 252,382 115,600
BOC HONG KONG HLDG HKDS......c.ccooiiiiiiiiiiiiiiiiciicicncceeens 3,551,810 8,214,507 10,315,940
BOEING CO/THE.......ciiiiiiiiiiieiieceeeceeete ettt 783,908 41,995,129 57,954,318
BOISE INC....oiiiiiiiiiiiici s 121,796 792,643 948,791
BOK FINANCIAL CORP......ccoooiiiiiiiiieirieieeeietesieeste ettt 25,210 1,151,158 1,380,752
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BOLIDEN AB NPV (POST SPLIT).....c.ccocviiiiiiiiniiiniiciccccceceee 707,982 10,177,293 13,104,856
BOMBARDIER INC......ociiiiiiiiiiiicieieieteeeste ettt 1,553,298 9,746,134 11,185,806
BONAVISTA ENERGY CORP.......ccccooiiiiiiiiiiiiiiicine 65,511 1,863,145 1,939,332
BONDUELLE EUR7....occiiiiiiiiiieiieceeeerccseeeee et 3,300 390,488 331,805
BOOZ ALLEN HAMILTON HOLDING CO.......ccccccoeviiiniiiiiiiiiiiiiiccnceene 235,510 4,146,332 4,500,596
BORAL LIMITED NEW NPV....ooiiiiiiiiiinicceceeee et eeeieenene 252,785 1,349,603 1,190,779
BORGWARNER INC.....c.cooiiiiiiiiiiiiiiiiccc s 489,353 23,945,994 39,534,829
BOSKALIS WESTMINSTER GROEP NV......ccocoiiiiiiiiiiiiiiiiecccneeeene 24,603 1,284,208 1,163,042
BOSSARD HLDGS AG CHF10(BR)......cocuciiiiiiiiiiiiiiiicineeeeecceecees 566 59,931 105,470
BOSTON PROPERTIES INC.....c.ooiiiiiiiiiiiiiiiciicice et 391,132 29,774,168 41,522,573
BOSTON SCIENTIFIC CORP........ccccoovriiiiiiiiiiiiicce 1,504,963 12,149,820 10,399,294
BOUYGUES EURI.....ooiiiiiiiiiiiicictcceecsee e 82,903 4,013,152 3,643,769
BP PLC ORD USD .25t 19,671,958 156,130,798 144,852,425
BRAMBLES LTD NPV....oiiiiiiiiiiier e 1,000,581 6,643,111 7,734,223
BRANDYWINE REALTY TRUST......cocoiiiiiiiiiiiiincincccceicne 287,236 3,030,153 3,329,065
BRASIL TELECOM SA.....cociiiiiiiiiiiiiiieiscce ettt 19,800 439,484 567,468
BRE PROPERTIES INC......c.cociiiiiiiiiiiiiiiiiiicniicce e 163,490 6,455,406 8,154,881
BRENNTAG AG....oiiiiiiiiiiiciieee e 11,647 1,356,490 1,353,614
BRIDGESTONE CO Y50......ciiiiiiiiiiiiceieeeeeeeeiceesssc e 375,386 7,854,605 8,580,517
BRIGGS & STRATTON CORP.......cocociiiiiiiiiiiiiiiccrcceee e 173,864 5,060,792 3,452,939
BRIGHAM EXPLORATION CO......cocooiiiiiiiiiiiiiiiececiceccccecceenas 148,571 3,999,291 4,446,730
BRILLIANCE CHINA AUTOMATED........c.ccccoiiiiiiiiiiiiiciiicicceeceee 3,420,000 3,024,538 3,858,969
BRINKER INTERNATIONAL INC.....cccooiiiiiiiiiiiiiiciiiiceieeceeeiiee 83,391 1,159,608 2,039,744
BRISTOL-MYERS SQUIBB CO......ccccocciiiiiiiiiiiiiiiiiciiciiecceces 2,229,423 51,875,967 64,564,090
BRISTOW GROUP INC......cocooiiiiiiiiiiiiiiiiicc s 102,000 3,429,146 5,204,040
BRITISH AMERICAN TOBACCO ORD........ccccooiiiiiiiiiiniiiiiciicceceee 2,729,305 94,347,438 119,665,940
BRITISH LAND ORD GBPO.25.......c.cooiiiiiiiiiiiiciccieccee 479,004 4,117,162 4,683,313
BRITISH SKY BRDCSTG......ccooiiiiiiiiiiiiiiiiciciiccc s 397,627 5,416,715 5,403,804
BROADCOM CORP........ooiiiiiiiiieeietcesteie ettt 1,119,070 34,253,123 37,645,515
BROADRIDGE FINANCIAL SOLUTIONS.......cccoiiiiiiiiiiniiiiiciiececne 121,443 2,061,085 2,923,133
BROADWAY INDUSTRIAL GROUP PTE........cccooiiiiiiiiniceceeeeeeeene 440,000 176,669 148,746
BROCADE COMMUNICATIONS SYSTEMS.......ccccoviiiiiiniiiiiiicccicce 464,942 2,467,032 3,003,525
BROOKDALE SENIOR LIVING INC.....ccccooiiiiiiiiniiiiniceeceneeeeeeceeeeenes 202,446 3,562,274 4,909,316
BROOKFIELD ASSET MGMT INC.......cccceoiniiiiiiiiiiiiiiiiccece 330,344 9,291,402 10,984,083
BROOKFIELD OFFICE PPTYS INC......ccooiiiiiiiiniiiriceneeeece e 99,391 1,821,389 1,918,614
BROOKFIELD OFFICE PROPERTIES..........ccccoiiiiiiiiiiiiiiiniccccne 197,400 3,479,387 3,805,872
BROTHER INDS NPV ..ot 616,526 7,240,057 9,046,351
BROWN & BROWN INC......ccooiiiiiiiiiiiiiiiicccnne 114,570 2,230,722 2,939,866
BROWN SHOE INC NEW COM......ccooiiiiiiiiiiiniciiieececeeeeieeseee e 212,500 3,362,695 2,263,125
BROWN-FORMAN CORP.......ccccoovriiiiiiiiiiiiiiini e 193,448 11,021,745 14,448,631
BRUKER CORP......c.ooociiiiiiiiiiicicie ettt 107,100 1,998,266 2,180,556
BT GROUP ORD GBPO.05.......cooviiiiiiiiiiiiiciccccc s 9,644,898 28,768,539 31,201,069
BUCKEYE TECHNOLOGIES INC......c.ccooiiiiiiiiiiiieiccrceeeeeeeeeeeeeae 24,020 268,713 648,060
BUCYRUS INTL INC NEW CL A...c.ccooviiiiiiiiiiiccccce 74,517 3,044,449 6,830,228
BUNGE LIMITED COM......ccciiiiiiiiiiiiiciiiisceeieeeeie e 155,693 9,273,908 10,735,032
BUNZL ORD GBPO.3214857......ocuiiiiiiiiiiiiiiciiiiiciriicisieteee e 1,348,294 14,438,612 16,884,025
BUONGIORNA SPA ...t 202,026 411,418 410,070
BURBERRY GROUP ORD GBP0.0005.........ccccccoemiiiiiiiiiniiiiieeeeeeienes 286,792 5,196,301 6,676,238
BUREAU VERITAS EURO.12......ciiiiiiiiiiiiiiciccceeee s 18,954 1,549,876 1,600,462
C C LAND HOLDINGS HKDO. 1......cociiiiiiiiiiiiiicceeccccec s 4,189,000 1,499,432 1,571,969
CAINC . 377,813 7,611,127 8,629,249
CABLEVISION SYSTEMS CORP......ccccceviiiiiiiiiiiiiiiicccecccces 275,648 5,815,454 9,981,214
CABOT CORP......ooiiiiiiiiiie e 64,568 1,328,974 2,574,326
CABOT OIL & GAS CORP......c.cooviiiiiiiiiicicccccce e 147,602 5,805,923 9,787,489
CAC CORP NPV ..o 27,100 278,571 212,075
CACTINTLINC CL AL 105,478 4,890,677 6,653,552
CADENCE DESIGN SYSTEMS INC......ccccoiiiiiiniiiiiiiiicecces 264,730 1,386,863 2,795,549
CAE INC...coii ettt 89,617 1,164,765 1,208,079
CAIRN ENERGY PLC.....ccooiiiiiiiiiiiiiiiici s 1,521,427 10,165,551 10,131,801
CAIXABANK ...ttt 295,642 2,003,412 2,063,028
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CALAMOS ASSET MANAGEMENT INC.......ccoooiiiiiiiniiiiiiicice 48,425 629,581 703,131
CALAMP CORP......coiiiiiiiicee ettt sttt 923,992 3,080,737 2,799,696
CALFRAC WELL SERVICES LTD......ccccceoiiiiiniiiiiiiiiiiiicecccne 7,100 225,699 233,724
CALLAN FUND......ooiiiiiiiiineeteeteee ettt 54,482,685 483,359,502 684,638,296
CALPINE CORP......coviiiiiiiiiiiii e 390,550 4,148,114 6,299,572
CALSONIC KANSET JPY50.......cioiiiiieinieiiniccieieieeeieeee et 166,000 602,086 992,794
CALTEX AUSTRALIA ORDS ..o 771,701 8,522,457 9,715,913
CAMBREX CORP......oooiiiiiiiiiicirecte ettt 10,000 53,842 46,200
CAMDEN PROPERTY TRUST......cccoiiiiiiiiiiiiciicccc s 121,408 5,671,704 7,723,977
CAMECO CORP......cooiiiiiiiice ettt 193,325 5,709,008 5,096,040
CAMERON INTERNATIONAL CORP........ccccocvviiiiiiiiiiiiiiiiccne 416,357 16,306,478 20,938,594
CAMPARI EURO.T0.....cooiiiiiiiiiiiiiectc e 269,400 2,091,174 2,214,643
CAMPBELL BROS NPV....ccooiiiiiiiiiiiiicc 32,160 1,176,148 1,575,540
CAMPBELL SOUP CO.....oouiiiiiiiiiiiiiiiiiiiecicceeiete s 536,042 17,871,670 18,520,251
CAMPER & NICHOLSONS MARINA INV.....ccoiiiiiiiiiiiiiecccieene 500,000 705,935 176,600
CANACCORD FINANCIAL INC.....ccoiiiiiiiiiiiiiiiiicicceeeneece e 3,600 51,068 46,105
CANADIAN IMPERIAL BK OF COMM.......cccooiiiiiiiininiiiiiciicciiciiccisieas 380,894 28,139,250 30,053,961
CANADIAN NATIONAL RAILWAY CO.....ccccoiiiiiiiiiiiiiiiiiiincccccecees 91,557 4,873,158 7,315,404
CANADIAN NATIONAL RAILWAY CO.....cccccoeuiiiiiiiiiiiiniiiiiiicieeeeeenes 225,743 16,072,003 18,043,534
CANADIAN NATURAL RESOURCES LTD......ccccccoiniiiiiiiiiniiiiiicciiccicce 869,628 37,357,343 36,430,484
CANADIAN OIL SANDS LTD.....cocoiiiiiiiiiiiiiiiiiiiiceeeececceecas 401,659 13,233,665 11,582,396
CANADIAN PACIFIC RAILWAY LTD.....cccciiiiiiiiiiiiiiiiniccccceeee 86,737 5,210,919 5,407,694
CANADIAN REIT ...t 40,600 1,288,058 1,396,664
CANADIAN TIRE CORP LTD......ccociiiiiiiiiiiiiiiiiciceeeees 219,602 13,061,591 14,357,980
CANADIAN UTILITIES LTD.....coiiiiiiiiiiiiiiiiieicccccccccneeeee e 42,989 2,179,772 2,495,331
CANADIAN WESTERN BANK .......ccociiiiiiiiiiiicicceccne 137,000 3,914,522 4,372,189
CANARA BANK INRIO.....cooiiiiiiiiiiiiiiiiccc s 840,673 6,161,879 9,873,124
CANCOM IT SYSTEM AG NPV....coiiiiiiiiiiiiiiiiiiiccce 4,813 67,335 64,059
CANFOR CORPORATION NEW....c.oooiiiiiiiiiiinicinieiceneeeeeeeevee e 52,000 545,568 568,439
CANFOR PULP PRODUCTS INC......ccccooiiiiiiiiiniiiiiiicceccnes 13,880 250,353 251,396
CANON INC NPV ..ottt 620,066 26,939,425 29,252,743
CANYON SERVICES GROUP INC.......cccoeoiiiiiiiiiiiiiiiiiiciccccs 73,200 627,926 1,010,283
CAP GEMINI EURS.......ooiiiiiiiiiiiiiiecercesee ettt 51,611 3,065,805 3,023,060
CAPE PLC ..o 243,509 654,038 2,150,178
CAPITA GROUP PLC.....coiiiiiiiiiicicetecereeeee ettt 213,803 2,527,314 2,455,954
CAPITAL & COUNTIES PROPERTIES..........ccccoovviiniiiiniiiiciccice 270,000 737,781 853,939
CAPITAL & REG PROPS ORD 1P.....cooiiiiiiiiiiiiiiiiicirceeceeeee e 52,669 28,612 33,189
CAPITAL ONE FINANCIAL CORP........ccooviiiiiiiiiiiiiiiice 655,896 22,851,146 33,890,146
CAPITAL SHOPPING CENTRES GRP......ccoccoiiiiiiiiiiiiinccnececeeene 220,875 1,372,001 1,416,642
CAPITALAND SGD1 ..ottt 3,461,374 10,252,506 8,205,114
CAPITALSOURCE INC......ccoiiiiiiiiiiiiciniciceeieitce et 318,197 1,642,072 2,052,371
CAPITAMALL TRUST SGD1 UNITS.....cccooiiiiiiiiiiiiiieeccns 2,609,387 3,910,666 3,974,873
CAPITAMALLS ASIA LTD ..ottt 537,062 814,001 643,109
CAPITOL FED FINL INC COM.......ccccooiiiiiiiiiiiiiiiiciicesccecc s 164,941 2,200,819 1,939,706
CAPRAL LIMITED NPV....ocoiiiiiiiiiiiiicec e 138,774 47,364 39,371
CARBO CERAMICS INC......cociiiiiiiiiiiiciiiciecieccence e 24,187 3,639,529 3,941,272
CARDINAL HEALTH INC.....ccociiiiiiiiiiiiiiiccece e 360,862 10,791,089 16,390,352
CAREER EDUCATION CORP.......c.ccoiiiiiiniiiiiicciceececc s 217,927 5,637,310 4,609,156
CAREFUSION CORP.......coocuiiiiiiiiiiiiiicctceee e 347,431 8,277,750 9,439,700
CARLISLE COS INC....c.ooiiiiiiiiiiiiicicccc s 60,282 1,707,894 2,967,683
CARLSBERG 'B' DKK20.......ccoiiiiiiiiiiiiiiiinieiccrcceeee e 212,410 21,306,158 23,100,609
CARMAX INC.....oiiiiiiiiiiiiicccc s 583,428 15,179,218 19,293,964
CARNARVON PETROL NPV.....cccciiiiiiiiiiiiiiiiiiiicec s 125,831 62,001 23,575
CARNIVAL CORP......cooiiiiiiiiiici s 549,697 16,773,744 20,685,098
CARNIVAL PLC ORD USDI.66........ccocceoiiiiiiiiiiiiiiiiiiiciiiciiciseceeiesiine 63,788 2,513,544 2,471,116
CARPENTER TECHNOLOGY CORP........cccccoiiiiiiiiiiiiicccccccce 43,346 1,130,623 2,500,197
CARPHONE WAREHOUSE GROUP PLC.......cccccoiiiiiiiiiiiiiiiiiiciiccne 746,405 1,664,201 5,068,876
CARREFOUR EUR2.5.....coiiiiiiiiiiiieicesecteee et 740,281 33,398,877 30,395,754
CASCADE MICROTECH INC.......ccoooiiiiiiiiiiiiiiiiicicecccee s 599,191 4,106,765 3,421,381
CASCADES INC...c.oiiiiiiiiciieereeteeeee ettt 146,100 1,057,086 965,825
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CASEYS GEN STORES INC......ccoceiiiiiiiiiiiiiniiiiiiccecec e 127,500 3,495,976 5,610,000
CASH STORE FINL SVS INC......cocoiiiiiiiiiiiiiicccccecn e 12,100 197,451 160,481
CASINO GUICH-PERR EURI.53.....c.ccoiiiiiiiiiniiiiiiiicccccne 151,039 13,307,682 14,233,953
CASIO COMPUTER CO Y50....ccciiiiiiiiniecinieieeiceseieesee e 82,695 636,697 578,537
CASTELLUM AB NPV.....oooiiiiiiiiiiiiiiii s 175,000 1,948,495 2,629,139
CATALYST HEALTH SOLUTIONS INC....c.ccciiiiiiiiiiiiicenieceeeeeeeeeeaenes 96,444 5,205,811 5,383,504
CATCHER TECHNOLOGY GDR I44A.........coooiiiiiiniiiiiinciccns 16,004 525,571 525,571
CATERPILLAR INC. ..ottt 880,132 52,780,333 93,698,853
CATHAY GENERAL BANCORP.........ccoooiiiiiiiiiiiicccccne 161,500 2,781,692 2,646,985
CATHAY PACIFIC AIRWAYS....coiiiiiieeeteee e 411,871 1,038,413 953,820
CAWACHILTD JPY 50 18,800 377,921 368,737
CB RICHARD ELLIS GROUP INC.....ccoccciiiiiiiiiiiiiiiiicccceicceceeeee 561,617 8,757,623 14,102,203
CBOE HOLDINGS INC.....coooiiiiiiiiiiiiiiiiccce s 51,890 1,203,280 1,276,494
CBS CORP......oiiii e 1,077,372 16,772,136 30,694,328
CCL INDUSTRIES INC.....cooiiiiiiiiiiiiiiiiciiciccci e 1,400 46,881 48,103
CEC ENTMT INC COM.....cciiiiiiiiiiiiiiniciciieic e 158,745 4,956,592 6,367,262
CELANESE CORP......cooiiiiiiiiiiiiiicc e 200,972 5,913,605 10,713,817
CELESIO AG....iiiiiiiiiic e 38,040 926,355 758,344
CELESTICA INC....cooiiiiiiiiiiiiiii s 164,100 1,551,202 1,436,789
CELGENE CORP.......cooiiiiiiiiiiiiicicce et 587,455 32,901,433 35,435,286
CELLCOM ISRAEL LTD ILSO.01....c.coiiiiiiiiiiiiiiiieccccecccceaes 26,861 820,649 745,950
CELLTRON INC KRWS500........cccciiiiiiiiiiiiiiiiiicciseice e 144,534 4,582,574 5,983,614
CENOVUS ENERGY INC.....cociiiiiiiiiiiiicccccse s 815,796 27,075,176 30,768,806
CENT PATTANA PUB THBI(NVDR)......cccoeiiiiiiniiiiiiiincciieiccceene 3,750,000 2,901,248 3,569,976
CENTERPOINT ENERGY INC......cocoooiiiiiiiiiiiiiiiicccccce e 477,479 6,366,393 9,239,219
CENTERRA GOLD INC.....cccoiiiiiiiiiiiiiiiiiiccccescc e 180,805 2,802,033 2,997,492
CENTRAIS ELETRICAS BRASILEIRAS.........cocooiiiiiiiiiiniiiiccccccccccs 209,044 2,821,623 2,822,094
CENTRAL GLASS CO Y50.....ciiiiiiiiiiiiiiinicceiecesne e 15,000 69,559 71,508
CENTRAL JAPAN RY Y5000.......ccccmiiineieineiiieeeeeeieeseesesesneseeseenesene 757 5,500,798 5,924,022
CENTRICA ORD GBP0.061728395........ccoiiiiiiiiiiiiiiiiiicciicccccene 6,081,315 28,002,576 31,564,578
CENTRO RETAIL GROUP.......ccooiiiiiiiiiniiiriceneeeece e 948,040 178,120 340,015
CENTURYLINK INC......cooiiiiiiiiiiiiiiiciicncccne e 677,528 18,763,800 27,392,457
CEPHALON INC.....oiiiiiiiiiiciceeeeree ettt 75,059 5,259,539 5,997,214
CEREBOS PACIFIC SGDO0.20........c.ccccoviiiiiiiiiiiiiiiiiiccccceeencnen 13,000 54,292 53,584
CERMAQ ASA NOKI ...ttt 43,088 617,699 692,643
CERNER CORP.......cooiiiiiiiiiiiiiicic s 513,426 12,166,927 31,375,463
CETIP SA - BALCAO ORGANIZADO ..ot 1,082 14,839 16,193
CETIP SA - BALCAO ORGANIZADO D......ccoiiiiiiiiiiiiiiiciicccie 146,900 2,160,678 2,270,850
CEWE COLOR HLDG AG NPV....oooiiiiiiiiiiiiiiicccree s 2,627 54,897 123,023
CF INDUSTRIES HOLDINGS INC.......ccocooiiiiiiiiiiiiiiiccccs 165,905 18,662,132 23,503,761
CFS RETAIL PROPERTY TRUST UNIT.....cccooiiiiiiiiiiiiiiinciicecccecene 1,286,626 2,343,504 2,500,093
CGI GROUP INC......cooiiiiiiiiiiiciicic e 274,067 4,805,159 6,761,512
CH ENERGY GROUP INC COM......ccoooiiiiiiiiiiiiiiiciiinicceeeeiee e 26,932 1,236,131 1,434,398
CH OFFSHORE LTD SGDO.05........ccoceiiiiiiiiiiiiiiecececceenes 115,000 53,750 40,282
CH ROBINSON WORLDWIDE INC.......cccccoooiiiiiiiiiiiiiieinccseeeeece e 252,448 15,460,709 19,903,000
CHALLENGER LTD.....ocoiiiiiiiiiiiiiiiiiiiinieceee s 1,449,253 2,919,077 7,587,179
CHAMPION TECHNLGY HKDO.10.......ccooiiiiiiiiiiiiiiiicciieciseccecicene 1,344,000 46,802 26,254
CHANGYOU.COM LTD....ociiiiiiiiiiiiiiiiiinineeeeeeeices e 22,882 782,812 1,007,494
CHAODA MODERN AGRI HKDO.10.......ccoccuiiiiiiiiiiiiiiiniccinccccceeecne 5,752,000 3,624,906 2,498,539
CHARLES RIVER LABORATORIES INT......ccccccciiiiiiiiiiniiiiicicceeeees 64,708 2,195,918 2,630,380
CHARLES SCHWAB CORP/THE........cccccocciiiiiiininineeeeeeeiecieeeeae 1,379,806 23,365,159 22,697,809
CHARLES VOGELE HLDG AG CHF6.........cccoouviiinininiiiiiiicccicccccne 4,277 160,964 227,565
CHARTER COMMUNICATIONS INC......ccoociiiiiiiiiiiiiiciieiesicceceeeae 75,766 4,037,122 4,111,063
CHARTER HALL OFFICE REIT.......c.cccccooiiiiiiiiiiiiiiiceecceeciee 149,024 432,953 534,476
CHARTER INTERNATIONAL ORD GBPO........ccccccooiiiiiiiiiiiiiiiiiccie 433,373 4,366,759 5,510,409
CHARTWELL SENIORS HSG REIT........cccccoiiiiiiiiiiiniicecccccccs 235,625 1,710,834 2,050,824
CHATHAM LODGING TRUST.......cccciiiiiiiiiiiiiiinicn e 225,250 4,369,000 3,628,778
CHEN HSONG HLDGS ORD HKS$0.10.......c.couriieiiiiiiieiiiceieneicceneneieeaenes 398,000 113,429 204,083
CHENG LOONG TWDI ... 2,581,000 908,456 1,222,052
CHENNAI PETRO CP INRIO......ouiiiiiiiieiieierieeetieeeeeee et 319,670 2,487,107 1,609,345
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CHESAPEAKE ENERGY CORP.......ccccocviiiiiiiiiiiiiciccae 740,029 16,963,934 21,971,461
CHESAPEAKE LODGING TRUST.......ccciiiiiiiiiinieeineieceseeeeeeieeene e 59,950 1,063,236 1,022,747
CHEUNG KONG INFRASTRUCTURE.........ccccoeoiviviiiniiiiniiiiiccccne 222,292 996,281 1,154,133
CHEUNG KONG(HLDGS) HK$0.50.......c.ceieieieieiciiiiirininrirneeeeereeieieieieienene 1,034,218 15,982,804 15,125,334
CHEVRON CORP........cooiiiiiiiiiiiiiic 3,351,870 261,093,151 344,706,311
CHIBA BANK Y50ttt 1,043,046 6,728,239 6,483,520
CHICAGO BRIDGE & IRON CO NV....ccoooiiiiiiiiiiiiiiiiccice 222,429 6,341,130 8,652,488
CHICO'S FAS INC ...ttt 897,365 10,776,278 13,666,869
CHIMERA INVESTMENT CORP.........cccecoiiiiiiiiiiiiiiicccs 1,012,223 3,763,201 3,502,292
CHINA CITIC BANK CORPORATION H....ccooocuiiiiiiiiiiiiiciiicicciccceeae 2,737,000 1,996,088 1,705,953
CHINA CITIC BK COR H CNY L....ooiiiiiiiiiiiiiiiiiiciicicccins 547,400 0 59,093
CHINA COMMUNICATIONS CONST-H.....ccoociiiiiiiiiiiiiiecrccecceeee 3,277,000 3,056,898 2,817,430
CHINA GAOXIAN FIBRE FABRIC.........ccccooiiiiiiiiiiiiiccce 352,000 51,878 54,480
CHINA GEN PLASTICS TWDI0.....ociiiiiiiiiiiiiiciecceeceeccee e 689,000 247,605 296,244
CHINA LIFE INS TWDI0....cociiiiiiiiiiiiiiiciciic e 3,794,903 2,336,727 5,020,499
CHINA MANMADE FIVERS CORP........ccccooiiiiiiiiiiiiiiciccccceee 982,000 533,194 427,350
CHINA MERCHANTS BK 'H' CNY 1....ooiiiiiiiiiiiiccce 1,522,000 3,903,761 3,677,250
CHINA METAL PRODS TWDI0.......ccoiiiiiiiiiiiiiiciccccceeees 428,749 509,039 494,076
CHINA MINSHENG BANKING CORP........ccccecoiiiiiiiiniiiiiicccccccce 1,352,000 1,295,258 1,245,795
CHINA MINZHONG FOOD CORP LTD.....cccccoeoiiiiiiniiiiiiiiiiincceeecee 1,450,000 1,835,345 1,771,750
CHINA MOBILE LTD.....ocooiiiiiiiiiiiiiiieeseecic e 2,365,100 23,419,281 21,884,299
CHINA MOTOR CO TWS10......cciiiiiiiiiiiiiiiiiinerseeiete e 649,000 541,213 667,675
CHINA OVERSEAS GRAND OCEANS GR......c.coovviiiiiiiiiiiiiiciinceieee 49,000 66,511 63,979
CHINA OVERSEAS LAND & INVEST ......ccociiiiiiiiiiniiicccecc 7,170,362 14,831,716 15,370,492
CHINA PETROCHEMICAL CORP TWDI0........ccccciiiiiiiiiiiiniiiiiccnee 6,028,000 2,656,262 6,883,507
CHINA PETROLEUM AND CHEMICAL.........cccccooiiiiiiiiiniiiiiicciccs 27,248,000 24,008,453 27,418,710
CHINA RAILWAY GROUP LIMITED.........ccccoviiiiinininiiiiiiiiicccccecccens 1,068,000 778,967 500,973
CHINA RENJI MEDICAL GROUP LTD.....ccccceiiiiiiiniiiiiiiininiccccees 4,146,000 43,079 31,969
CHINA RESOURCES LAND LTD....cociiiniiiiieinineinieceneeeeerceeteeeeeeeeenenes 2,296,000 4,817,072 4,154,561
CHINA TAISAN TECH GROUP LTD.....ccccocoiiniiiiiiiiiiiiiicinececns 386,000 48,254 44,021
CHINA TECHFAITH WIRELESS COMMU.......cccocecimiiinieiiinceneeneeceseeens 62,820 281,169 244,998
CHINA TELECOM CORP H'CNY L.....cccoiiiiiiiiiiiiiiiiiiiicccccnne 34,008,000 17,406,567 22,027,350
CHINA YUCHAIINTL LTD COM.....cciciiiiiiiiciiiiieiiicireeereeeeeeeee e 96,172 2,129,230 2,029,229
CHINA YURUN FOOD GROUP LTD.....ccccviiiiiiiiiiiiiiiiiiiiiiiiiccecns 294,000 992,588 827,451
CHINA ZENITH CHEMLIL....c..cociiiiiiiiiiiiieeecceeee et 996,000 306,000 93,440
CHIN-POON INDUSTRIAL TWDI0......ccocoiiiiiiiiiiiiniiiiincecicne 183,000 157,714 146,217
CHIPOTLE MEXICAN GRILL INC.....coccoiiiiiiiiiiiiiiiincineeeeeece e 65,021 9,686,084 20,038,822
CHIQUITA BRANDS INTERNATIONAL.........cccoovviiiiiiniiiiiiccce 343,961 4,722,161 4,478,372
CHIYODA CORP Y50.....ciiiiiiiciieeeeeieieeee e 215,439 2,354,498 2,462,236
CHOICE HOTELS INTERNATIONAL IN......ccccooiviiiiiiiiiiiiiiiiiccccne 155,702 5,339,094 5,194,219
CHONG HONG CONSTRUCTION CO......coucuiiiiiiiiiiiiieiiinicenieeeeiceesieeeeeeeas 101,000 265,004 271,786
CHORI CO LTD JPY50......cciiiiiiiiiiiiiiiiiiiciicccncc s 738,000 1,407,225 904,681
CHRISTIAN DIOR EUR2........cociiiiiiiiiiiiiiiicece e 97,887 11,651,430 15,398,479
CHUBB CORP.........cooiiiiiiiiiiii e 481,766 24,127,876 30,163,369
CHUBU ELECTRIC PWR Y500........ccccoiiiiiiiiiincceceeiceeeeeenaes 561,638 13,221,043 10,918,421
CHUBU SHIRYO CO JPY 50 1,000 7,665 6,810
CHUETSU PULP & PAPER Y50.....c.cciiiiiiiiiiiiiiicnccece e 26,000 61,496 43,462
CHUGAI PHARMACEUTL Y50......coiiiiiiiiiniiiieeeceececccc s 166,986 2,769,217 2,721,070
CHUGOKU BANK Y50......cciiiiiiiiiiiincic e 68,541 774,187 842,759
CHUGOKU ELECTRIC POWER CO INC......ccccoceuiiiiiiniiiiiiiiiececcecne 146,496 2,654,471 2,525,043
CHUN WO DEVELOPMENT HOLDINGS........ccccocoviiiiiiiiiicciccccces 2,096,224 497,680 118,533
CHUN YUAN STEEL TWDI 0. 83,000 39,845 43,200
CHURCH & DWIGHT CO INC......cocociiiiiiiiiiiiiinicciicceeeene 187,785 5,967,043 7,612,804
CIFINANCIAL INC...ocooiiiiiiiiiiiciccccc s 62,663 1,449,617 1,486,875
CIA CERVECERIAS UNIDAS SA.....ccoiiiiiiiiniiniiiiceceeene 4,604 268,421 270,669
CIA DE SANEAMENTO BASICO DO ES......cccciiiiiiiiiiiiiciiiniccccceccnne 208,796 11,251,056 12,458,857
CIA ENERGETICA DE MINAS GERALIS........ccoooiiiiiiiiiiiicicccine 175,184 3,582,181 3,615,798
CIA SANEAMENTO BASICO DE SAO P.......ccoviiiiiiiiiiiicccciiincicce 257,020 4,167,752 7,646,849
CIA SANEAMENTO MINAS GERAIS........cccooiiiiiiiiiiiciiccecs 33,600 624,305 673,183
CIBER INC COM.....oiiiiiiiiiiricenieeeeietee ettt 246,178 1,709,096 1,366,288
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CIECH SA PLNS....oiiiiiiiiiiiie s 5,369 49,704 46,116
CIENA CORP......oviiiiiieceeeee ettt 297,998 5,533,531 5,477,203
CIGNA CORP......ooiiiiiiiiiiiic e 410,675 11,523,245 21,121,015
CIMAREX ENERGY CO....uooiiiiiiiiiiiiieietniectieict et 301,050 14,596,647 27,070,416
CIMPOR CIMENTOS DE EURI(REGD)......ccccociviiiininiininiiiiiicicicicicicccceeae 70,321 483,443 537,200
CINCINNATI FINANCIAL CORP.......c.ccoiiiiiiiiiiicinieceecereeeeeeeeee e 151,251 4,295,616 4,413,504
CINEPLEX INC.....ciiiiiiiiiiiiiiiiiiciic s 108,898 2,279,620 3,014,977
CINTAS CORP 124,512 3,241,082 4,112,631
CISCO SYSTEMS INC......coviiiiiiiiiiiiiiiiiiiccc e 9,576,711 198,157,013 149,492,459
CIT GROUP INC.....oiiiiiiiiiiicieceete et 206,286 7,402,028 9,130,218
CITIGROUP FDG INC......cooiiiiiiiiiiiiiiiiiiiiccc e 3,800 2,132,927 2,117,550
CITIGROUP INC.....ouiiiiiiiiiiiiiiceeictce e 4,604,002 229,253,734 191,710,643
CITIZEN HOLDINGS CO YS50......ccoiiiiiiiiiiiiiiccccccecnns 130,803 791,714 775,813
CITRIX SYSTEMS INC....cociiiiiiiiiiiiiciicicrececiee e 228,745 8,409,627 18,299,600
CITY DEVELOPMENTS SGDO.50........cccooiiiiiiiiiiiniiciicecencnne 899,383 8,355,215 7,619,406
CITY NATIONAL CORP/CA.....c.ceuiuiiiinininirineeeeeeteeieieiteie ettt 45,875 2,105,595 2,488,719
CITY OF LONDON INVESTMENT TR......ccccooiiiiiiiiiiiiiiiiiccce 1,000 5,940 6,891
CITY TELECOM (H.K.) HKDO.1.....ociiiiiiiiiiiiiiincccccccccce 70,000 38,131 41,921
CJ CHEILJEDANG........coiiiiiiiiiiiiiiciere s 2,351 500,152 518,579
CJ CORP KSWNS000.......c.cciiiiiiiiiiiiiiciiciercee e 62,283 4,274,991 4,241,068
CIE&M CORP......ooiiiiiiiii e 10,557 230,383 441,997
CLARCOR INC.....coiiiiiiiiiiiiiictei e 136,000 4,020,409 6,430,080
CLARKSON ORD GBPO.25........ccooiiiiiiiiiiiiiiiiccccccccceee e 8,496 149,162 169,817
CLEANUP CORP Y50......ciiiiiiiiiiicieccs e 8,700 50,531 53,432
CLEAR CHANNEL OUTDOOR HOLDINGS.........ccccoviiiiiiiiiiicccccenes 40,219 315,460 510,781
CLEARWIRE CORP.......cociiiiiiiiiiiiiiciciceeee e 177,280 1,230,932 670,118
CLIFFS NATURAL RESOURCES INC......c.ccociiiiiiiiiiiiiiiiicccccccccces 172,280 8,490,490 15,927,286
CLOROX CO..cuiiiiiiiiiiiiici s 131,303 7,580,368 8,855,074
CLP HLDGS HKDS....o.oiiiiiiiiiceiceeteeieteese ettt 950,564 7,400,461 8,422,990
CMC MAGNETIC CORP TWDI0....c.ccoiiiiiiiiiiiniiiiiciicccccene 3,478,000 900,987 787,056
CME GROUP INC.....ooiiiiiiiiiciictteee sttt 104,675 29,612,203 30,522,183
CMS ENERGY CORP.......cciiiiiiiiiiiiiiic s 582,311 8,023,770 11,465,704
CNA FINANCIAL CORP ..ottt 26,232 516,743 762,040
CNH GLOBAL NV..ooiiiiiiiiiiiiii s 26,064 671,405 1,007,374
CNOOC LTD HKDO.02......cccouiiiiiiiiiiirieictieieseeee e 3,940,000 8,521,993 9,195,232
CNP ASSURANCES EUR ..o 58,692 1,271,891 1,279,397
COACH INC...ooiiiiice ettt 304,373 8,773,706 19,458,566
COAL INDIA LTD.....ooviiiiiiiiiiiiiiiniciecie e 148,046 1,215,326 1,301,043
COASTAL CONTRACTS BHD MYRO.20.......cccoiiiiiiiiiiciiiccieceeeeieeienenes 79,000 73,448 91,571
COBALT INTERNATIONAL ENERGY IN.....ccoooiiiiiiiiiiiiiiiccccccce 148,649 1,948,233 2,026,086
COBHAM ORD GBPO.025........coiiiiiiiiiiiiiiciriceeceeee et 402,926 1,528,610 1,368,793
COCA COLA CENTRAL JPYS50000.........ccccocooiiiiiiiiiiiiniiiciicecciecenns 19,900 265,155 262,919
COCA-COLA AMATIL NPV. ..ottt 423,575 4,577,545 5,178,735
COCA-COLA CO/THE.......ccociiiiiiiiiiiiricicieeee e 3,025,604 154,227,002 203,592,893
COCA-COLA ENTERPRISES INC.....ccccooiiiiiiiiiiiiiiiiiiccncicccescceens 807,361 18,481,787 23,558,794
COCA-COLA FEMSA SAB DE CV....ccociiiiiiiiiiiiiiniccicccnc e 52,342 3,506,749 4,868,329
COCA-COLA HELLENIC BOTTLING CO.....ccococuiiiiiiiiiiiiiiinccecceecces 141,268 3,721,261 3,793,218
COCA-COLA WEST COMPANY LTD NPV.....ccccceiiiiiiiiiniiiiieccceeccne 21,286 420,681 405,899
COCHLEAR LTD COM.....ccoiiiiiiiiiiiiiiiiisce s 71,252 5,621,305 5,492,332
COGECO CABLE INC.....cooiiiiiiiiiicicicceccc s 14,800 647,830 696,218
COGECO INC....oiiiiiiiiii e 2,900 103,284 129,540
COGNEX CORP COM......coouiiiiiiiiiiiiiiiieiiiece s 208,513 4,892,561 7,387,616
COGNIZANT TECHNOLOGY SOLUTIONS.......ccccoiiiiniiiiiiciiiccccneceae 593,026 25,471,737 43,492,527
COHERENT INC.....coooiiiiiiiiiiiiiiciiiice s 98,565 2,721,515 5,447,688
COLGATE-PALMOLIVE CO.....coccoiiiiiiiiiiiiiiiiiiiiccniceecee e 660,958 46,638,061 57,774,339
COLONIAL PROPERTIES TRUST.....c.cceoiiiiiiiiiiiiiiiiiiceececcccnae 188,125 4,727,534 3,837,750
COLOPLAST SER 'B' DKKS.....coiiiiiiiiiiiiiiiiicnicicencee e 7,869 1,163,749 1,194,590
COLRUYT SA NPV ..ottt 26,408 1,455,915 1,320,924
COLT GROUP SA ..o 90,204 111,235 207,090
COMCAST CORP ...ttt 3,638,831 64,685,206 92,207,978
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COMERICA INC....c.ooiiiiiiiiiiiiic s 182,295 5,226,702 6,301,938
COMFORTDELGRO CORP SGDO0.25.......c.cccoeiiiiiiiiiiiiniiiiiceececciccee 656,280 817,646 780,522
COMMERCE BANCSHARES INC/KANSAS.......ccooiiiiiiiiiieiciecccccceeeees 72,825 2,722,796 3,131,475
COMMERCIAL METALS CO.....ouiiiiiiiiiiinicinieeteee st 113,617 1,732,326 1,630,404
COMMERZBANK AG NPV.....cooiiiiiiiiiiiiiiiiii e 1,415,313 6,585,986 6,092,363
COMMONWEALTH BANK OF AUSTRALIA.......ccccciiiiiiiinccieceeceee 1,064,116 55,261,543 59,582,387
COMMONWEALTH PROPERTY OFFICE.........ccccccoviiiiiiiiiiiiice 213,838 206,332 215,199
COMMONWEALTH REIT ..ot 70,999 1,555,659 1,834,614
COMMUNITY HEALTH SYSTEMS INC.....c.cccooviiiiiiiiiiiiiiiceece 93,491 2,242,452 2,400,849
COMPAGNIE DE SAINT-GOBAIN.......ccooiiiiiiiiiicrceeceeeeeeeenaes 220,786 13,316,911 14,294,359
COMPAGNIE FINANCIERE..........ccccoiviiiiiiiiiiiiicscncns 348,126 20,410,339 22,760,494
COMPAGNIE GENERALE DE........ccocoiiiiiiiiiiiiiiicicceeeeecee e 70,529 2,097,854 2,597,314
COMPAL ELECTRONIC INC TWS10.....cceuerriiereiriiieieiniicieieesieeeseseenecaenenes 13,556,753 15,455,091 16,613,494
COMPASS GROUP ORD GBPO.10.......ccccoiiiiiiiiiiiciicicciecceeee s 1,424,558 12,130,426 13,745,210
COMPASS MINERALS INTERNATIONAL.......cccocoviiiiiiiiiiiicee 32,392 2,009,190 2,787,979
COMPTON PETROLEUM CORP........ccoooiiiiiiiiiiiiiiiincccceces 1,187,878 1,343,613 147,700
COMPUTACENTER ORD GBPO0.06.........cccccocooiiiiiiiiiiiiiiicicicicccrccceccine 50,201 177,442 386,857
COMPUTER SCIENCES CORP.......ccoccoiiiiiiiiiiiiiiiiccseecscceeae 272,037 12,055,102 10,326,525
COMPUTERSHARE NPV (DFD 1 POST......ccccecoiiiiiiiniiiiicicicieeceecee 742,876 7,161,316 7,054,515
COMPUWARE CORP......cocoiiiiiiiiiiiiiiicic s 300,628 2,462,418 2,934,129
COMSYS HOLDINGS NPV....oooiiiiiiiiiiiiiiiiiiiiiniee s 487,300 5,436,076 4,845,244
COMTECH TELECOMMUNICATIONS COR......ccocoiiiiiiiiiiiiiiiccicee 89,250 2,737,617 2,502,570
CONAGRA FOODS INC....cocoiiiiiiiiiiiiiiiicicise s 455,258 9,031,705 11,750,209
CONCHO RESOURCES INC/MIDLAND T......cocoeininiririiieicicieieicieicicnceneeaes 251,588 18,922,582 23,108,358
CONMED CORP COM......cocoiiiiiiiiiiiiiiiiiiiiiciiinisisise e 84,999 2,175,844 2,420,772
CONOCOPHILLIPS......coiiiiiiiiiiiiiccee s 2,210,009 124,874,296 166,170,577
CONSOL ENERGY INC.....cccuiiiiiiiiiiiiiiiiiiieeiccccss s 358,023 15,540,963 17,356,955
CONSOLIDATED EDISON INC......cccocoiiiiiiiiiiiiiiiccccceccas 419,504 18,366,741 22,334,393
CONSOLIDATED GRAPHICS INC.......ccocooiiiiiiiiiiiiiiiiccccccccccccccneas 83,213 3,698,278 4,572,554
CONSTANTIN MEDIEN AG.....ccooiiiiiiiiiiiiiiiiiiicccsecneene 14,394 46,607 38,191
CONSTELLATION BRANDS INC......cocoiieiiiiieiiniiiirieeieieieeeeee et 290,134 5,059,497 6,040,590
CONSTELLATION ENERGY GROUP INC.......cccoeiviiiiiiiiiiiiiiiiiccc 390,974 13,340,777 14,841,373
CONSTRUCCIONES Y AUXILIAR DE.....c.ccooiiiiniiniieininicreeeeeeeeeeeeeenens 2,111 864,786 1,240,475
CONTACT ENERGY NPV...coooiiiiiiiiiiiiiiiiiiiice s 172,166 782,170 762,149
CONTINENTAL AG NPV ..ottt 132,548 12,142,831 13,923,058
CONTINENTAL RESOURCES INC/OK.......c.ccoouiiviiiiiiiiiiiiciiiiiiieirceeeieenes 57,153 2,730,382 3,709,801
CON-WAY INC.oiiiiiiee ettt 54,588 1,677,470 2,118,560
CONYGAR INVESTMENT ORD GBPO.0S........ccccooviiiiiiiiiiiiiiiiicicns 196,117 345,974 344,767
COOPER COS INC/THE......c.ociiiiiiiiiiiiecnicceetee e 157,912 6,685,055 12,512,947
COOPER INDUSTRIES PLC.......cccoiiiiiiiiiiiiiiiicecccec s 358,688 18,492,319 21,402,913
COOPER TIRE & RUBBER CO......c.ccoocuiiiiiiiiiiiiiiiccciccee e 304,800 6,144,406 6,031,992
COPA HOLDINGS S A CL Ao 31,858 1,251,662 2,126,203
COPART INC....oiiiiiiiiiee et 83,316 3,272,270 3,882,526
COPEINCA ASA NOKS.00.......coiiiiiiiiiiiiciiec e 6,265 51,228 58,383
COPPER MOUNTAIN MINING CORP......cccocccoiiiiiiiiiiiiniiiicicccee 93,700 453,564 725,250
CORE LABORATORIES N V....oooiiiiiiiiiiiiiiinicicic e 50,421 3,904,107 5,623,958
CORELOGIC INC.....oiiiiiiiiiiiiiiiciicic et 95,416 1,628,831 1,594,401
CORETRONICS CORP TWDI0......cooiiiiiiiiiiiiiiiiiieeiccceceecccccescnes 2,339,000 2,907,208 3,692,922
CORIO NV EURIO.....oiiiiiiiiiiiiiciiii e 62,558 4,201,725 4,144,977
CORN PRODUCTS INTERNATIONAL IN.....cccociiiiiiiiiiiiiiecccccccces 395,892 12,163,073 21,884,910
CORNING INC...ooiiiiiiiiiiiiii e 2,428,412 38,076,574 44,075,678
CORPORATE OFFICE PROPERTIES TR......cccococoiiiiiiiiiiiiiiiiiiicccccccces 189,068 6,859,339 5,881,905
CORRECTIONS CORP OF AMERICA........cccoocciiiiiiiiiccccccc 105,604 1,925,536 2,286,327
COSCO CORPORATION (SINGAPORE)........ccccoviviiiiiiiiiiiiiicccccccnes 351,593 657,615 558,493
COSMO OlL.....oiiiiiiiiiiiicie e 290,766 822,554 820,885
COSTAIN GROUP PLC......coouiiiiiiiiiiiiciciccc s 14,324 57,893 50,132
COSTCO WHOLESALE CORP.......ccccociiiiiiiiiiiiiiiiiicicecceceea 566,965 34,604,964 46,060,237
COUNTRY GARDEN HLDGS CO LTD......ccccocooiiiiiiiiiiiiniiiiiiicccccccccene 3,809,000 1,677,461 1,674,124
COVANCE INCi....ocoiiiiiiiiiiiiiiiiii e 122,329 6,703,486 7,262,673
COVANTA HOLDING CORP......cocctriiiiiiiiiicinieeeeeeteiee st seeveenene 119,184 2,314,792 1,965,344
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COVENTRY HEALTH CARE INC......ccccccooviiiiiiiiiiiiiiiiccccces 145,930 2,695,191 5,322,067
COVIDIEN PLC...c.iiiiiiiiictceeeteeeeee ettt 864,877 38,386,182 46,037,403
CPICORP......coiiiiiiiii e 27,534 596,593 362,072
CRBARD INC....coiiiiiiiiicieiceece ettt 100,050 8,642,702 10,991,493
CRANE CO...viiiiiiiiiiii s 47,976 1,156,155 2,370,494
CRANSWICK ORD GBPO.10.......cociiiiiiiiiinicciccieceeceseeeee e 1,144 14,238 13,380
CREDIT AGRICOLE SA EUR3.......ccooiiiiiiiiinicccccns 1,137,234 15,116,772 17,098,250
CREDIT CORP GROUP NPV ..ot 25,844 146,239 131,426
CREDIT SAISON CO NPV.....ciiiiiiiiiiiiiiiiiiiiccc s 58,605 890,101 977,476
CREDIT SUISSE GROUP AG CHFO0.04.........c.ocoiiiiiiiiiiiiciicccceecene 1,359,451 62,000,095 52,795,781
CREE INC....coiiiiiiiiii s 107,783 4,001,637 3,620,431
CRESCENT POINT ENERGY CORP......ccoooeuiiiiiiiiiiiiiincciecciceee e 119,413 5,155,137 5,514,700
CRH ORD EURO.32......cciiiiiiiiiiiiiiiiiicc e 212,512 5,823,620 4,724,875
CRH ORD EURO0.32 DUBLIN LIST......ccociiiiiiiiiiiiiicicceeeeccreceeeieae 1,290,834 29,634,876 28,578,044
CRITERIA CAIXACORP EURI.....cccooiiiiiiiiiiiiiiiiccccceccnne 332,504 24,437 25,068
CRODA INTL ORD 10P.....c.ociiiiiiiiiiciiiieiccre e 99,865 2,791,801 3,025,394
CROWN CASTLE INTERNATIONAL COR.......ccccooviiiiiiiiiiiiicccccne 327,784 9,181,897 13,370,309
CROWN HOLDINGS INC.....ociiiiiiiiiiiiiiiniecee e 412,232 12,863,367 16,002,846
CROWN LIMITED NPV....cocoiiiiiiiiiiiiiiiiiieinisneeseee e 588,749 4,748,484 5,628,710
CSBC CORPORATION TAIWAN TWDI0.....cccocuviiiiiiiiiiiiciiciiccceicee 410,000 361,826 388,254
CSE SYS & ENGR SGDO0.05.......ccooviiiiiiiiiiiiiiiciiciieiiisievee s 441,000 268,425 452,639
CSL ORD NPV ...t 303,886 10,349,667 10,755,752
CSP INTL IND CLZ SPA EUROQ.52.......cocimiiiiiiiiiiiiiciicceeecccces 16,818 52,297 29,065
CSX CORP.....viiiiii s 1,584,891 26,020,177 41,555,842
CT LARGE LOAN FUND......ccociiiiiiiiiiiiiiicccccccc e 3,504,461,524 35,051,997 0
CTCI CORP ORD TWDI0......coiiiiiiiiiiiiiiiiiiiciciicccccee s 445,440 349,377 583,096
CUBIC CORP COM......ociiiiiiiiiiiiiiiiiiiies s 104,715 2,200,607 5,339,418
CULLEN/FROST BANKERS INC......ccccoiiiiiiiniiineeeicecicccicec s 184,630 8,566,995 10,496,216
CUMMINS INC.....oouiiiiiiieirieicteee ettt 251,906 12,752,734 26,069,752
CURTISS WRIGHT CORP.......cocciiiiiiiiiiiiiiic e 187,000 5,742,363 6,053,190
CVS CAREMARK CORP......coooiiiiiiiiiciniecieeeeeee et 1,849,000 58,657,254 69,485,420
CYBERAGENT INC......ccooiiiiiiiiiiiiiiciincciccne s 610 2,111,845 2,121,706
CYMER INC COM.....iiiiiiiiiiiiicienieiceteiee sttt 126,262 4,056,453 6,251,232
CYPRESS SEMICONDUCTOR CORP........ccceviiiiiiiiiiiiiiiiiicccne 541,795 8,943,688 11,453,546
CYTEC INDUSTRIES INC.....c.oooiiiiiiiiiiiirccieceeee st 48,449 1,558,753 2,770,798
DIETEREN NPV...ooiiiiiiiiiiiiiiii s 33,135 1,261,019 2,264,642
DAEDUCK GDS KRWS00.......c.cciiiiiiiiiiiicieiecireeeieeeeeeeee e 7,690 62,910 63,312
DAEHAN FLOUR MILL CO......ccooiiiiiiiiiiiiiiiiiiiciiiicccsnns 749 112,813 117,859
DAESANG CORP KRWI000........ccciiiiiiiniiiiiiieieireineeieeeeeee e 8,390 65,189 88,800
DAETWYLER HLDGS CHFS5 (POST.......cccociiiiiiiiiiiceeeeccceccceas 843 64,894 73,187
DAI NIPPON PRINTING CO Y50 195,528 2,284,156 2,186,253
DAICEL CHEML INDS Y50......cccoiiiiiiiiiiiiiiiecis e 471,165 2,772,167 3,092,093
DAIDO STEEL CO Y50t 98,517 514,368 653,852
DAIHATSU DIESEL JPY50.....c.cciiiiiiiiiiiiiiiciceceec 20,000 70,011 143,635
DAIHATSU MOTOR CO Y50.......ciiiiiiiiiiiniceiiccisieeesie s 93,759 1,290,515 1,583,547
DAIICHI KOSHO CO.....coviiiiiiiiiiiiiciciicccc s 28,700 338,732 462,697
DAI-ICHI LIFE INSURANCE CO LTD....c.ccciiiiiiiiiiiiiiciicincccceeecc e 7,261 11,904,185 10,096,710
DAIICHI SANKYO COMPANY LIMITED........cccccoviiiiiiiiiiiiiicccniieiae 234,898 4,415,365 4,563,583
DAIKIN INDUSTRIES Y50.......ciiiiiiiiiiiiiiiiccnieeciceeeeesee e 184,726 5,787,996 6,491,486
DAIKOKU DENKI CO NPV....c.ciiiiiiiiiiiiiiiccecccesse e 8,700 140,601 86,289
DAIKYO INC Y50, 27,000 45,807 45,468
DAIMLER AG ORD NPV.....coiiiiiiiiiiiiiiiec s 644,077 39,842,409 48,465,000
DAINIPPON SUMITOMO PHARMA CO.......cccoeiiiiiiiiiiiiiiiiiiccccce 55,381 505,854 523,226
DAIRY CREST GROUP ORD 25P.......ccccoiiiiiiiiiiiiiiiiiiciininiceseeeeeeiees 77,947 443,650 463,018
DAITO TRUST CONSTRUCTION Y50.....ccciiiiiiiiiiiiiiiiinicciecieceeieeene 28,625 2,070,047 2,413,772
DAIWA HOUSE INDUSTRY CO Y50......cccccoiiiiiiiiiiiiiiccceccccccecnes 756,265 8,860,039 9,467,359
DAIWA INDUSTRIES NPV....ccooiiiiiiiiiiiiiiiiieccens 121,000 1,174,858 576,833
DAIWA SECS GROUP NPV....cooiiiiiiiiiiinecteere ettt 656,694 2,839,970 2,870,394
DAKTRONICS INC.....coiiiiiiiiiiiiiiiicicc s 489,248 5,460,191 5,278,986
DANAHER CORP ...ttt 820,064 28,195,968 43,455,191
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DANIELI & C EURI.....ociiiiiiiiiiiiiiiiii s 4,795 130,002 132,575
DANONE ...ttt st 451,268 29,230,663 33,662,238
DANSKE BANK AS DKKI0.....c.ccooiiiiiiiiiiiiiiiicicccecs 657,497 14,627,893 12,173,267
DAPAI INTERNATIONAL HLDS CO.....ooovuiiiiiiiiciiiiiciricereeeeeieieeseeeeeeenens 265,000 46,122 19,428
DAQING DIARY HOLDING LTD......ccccooiiiiiiiiiiiiiiiiiniccicceeecs 9,000 3,688 3,053
DARDEN RESTAURANTS INC.....coooiiiiiiiiiiicceiceecceeeeseee e 135,685 4,382,102 6,751,686
DARFON ELECTRONICS CORP TWDI0.....c.ccoiiiiiiiiiiiiiiiiiiiiicccicine 192,000 252,833 214,236
DARMA HENWA PT TBK ..ottt 23,328,000 286,685 285,632
DASSAULT SYSTEMES SA EURI......ccocoviiiiiiiiiiiiiiccce 20,582 1,622,315 1,751,954
DATA 3LTD NPVttt 2,954 46,030 41,872
DATA COMMUNICATIONS SYS CO.....coovviiiiiiiiiiiiiiiiiiiiccecececne 35,800 293,338 346,652
DAVIS & HENDERSON CORP.......ccococoiiiiiiiiiiiiiiicceeceec e 2,445 50,931 49,756
DAVITA INC ..o 125,711 7,742,435 10,887,830
DBS HLDGS SGD ...t 684,917 7,917,440 8,179,279
DEAN FOODS CO.....ouoiviiiiiiiiiiiiiiciciciicc s 180,367 2,981,389 2,213,103
DECKERS OUTDOOR CORP.........ccccoriiiiiiiiiiiciiiiciiiccectseeeeee e 48,793 4,072,621 4,300,615
DECMIL GROUP LTD.....cocuiiiiiiiiiiiiiiciiicicicieeeeeiecces e 12,962 14,763 38,301
DEERE & CO.....cooiiiiiiiiiiiiic st 572,756 30,788,079 47,223,732
DELEK GROUP ILST ..o 1,567 405,872 350,658
DELHAIZE GROUP.......cociiiiiiiiiiiiicicceee s 112,275 8,423,124 8,415,825
DELL INC....oiiiiiiiiiiicccc e 2,353,532 33,288,660 39,233,378
DE'LONGHI SPA.......coiiiiiiiiiiiici s 18,858 164,810 219,687
DELPHI FINL GROUP INC CL A COM......cccouvuiiiiiiriiiiiiiciiciccceenes 185,371 4,865,647 5,414,687
DELTA AIR LINES INC.....c.coiiiiiiiiiiiiiiccicccee e 896,386 9,036,467 8,219,860
DELTA LLOYD NV 39,682 959,720 942,965
DELTA-GALIL IND ORD ILST....ccociiiiiiiiiiiiiiiiciicic e 993 5,195 6,718
DENA BANK INRIO(DEMAT T5)....ccocoiiiiiiiiiiiiiiiiieiiciccccceccsineseeneeenea 657,234 1,254,957 1,330,567
DENA CO LTD NPV...ooiiiiiiiiiiiiiiiiiicc e 299,039 11,164,954 12,793,212
DENBURY RESOURCES INC.......cccouiiiiiiiiiiiiiiiciccccccsee e 547,458 8,297,215 10,949,160
DENDREON CORP........ccooiiiiiiiiiiiiiciic s 143,574 4,135,341 5,662,559
DENKI KAGAKU KOGYO Y50.....ciiiieinieeeneeneereeeeeee e 167,650 793,872 801,299
DENSO CORPORATION NPV.....cocooiiiiiiiiiiiiiiiiiiceccne 346,727 10,941,913 12,802,625
DENTSPLY INTERNATIONAL INC......cccciiiiiiiiiiiinieiierieceieeeeeeeeeeseeeee 138,674 4,215,663 5,280,706
DENTSU INC NPV...ooiiiiiiiiiiiiiiiiiini s 63,104 1,615,369 1,851,863
DERWENT LONDON PLC GBPO.05.......cocciniiiiiieiiicineceeiceecceeceeeees 199,300 4,353,188 5,842,583
DEUTSCHE BANK AG ORD NPV REGD........ccccocoviiiiiiiiiiiiiiiiiccs 1,101,433 70,845,296 65,074,190
DEUTSCHE BOERSE AG NPV ..o 77,021 5,901,289 5,851,450
DEUTSCHE LUFTHANSA AG ORD NPV.....cccocoiiiiiiiiiiniicccicccee 79,871 1,725,816 1,740,040
DEUTSCHE POST AG NPV (REGD).....c.ccoouiiiiiiiiiiiniicicecesecceeceeees 741,835 13,523,660 14,251,031
DEUTSCHE TELEKOM AG NPV (REGD).....cccccccuiiiiiiiiiiiiniiiriicceeenens 1,815,227 27,459,072 28,462,991
DEVELOPERS DIVERSIFIED REALTY ..ot 445,831 5,137,909 6,286,217
DEVELOPMENT SECURITIES ORD.......ccccccooiiiiiiiiiiiiiiiiccne 184,000 700,180 667,610
DEVON ENERGY CORP......coccoiiiiiiiiiiiiiiciiccce e 473,861 33,242,380 37,344,985
DEVRO ORD 10P.......coiiiiiiiiiiiiiiiiiiici s 104,234 271,738 451,657
DEVRY INC....ooiiiiiiiiiic et 161,212 8,484,813 9,532,466
DEX ONE CORP.......cociiiiiiiiiiiccc s 30,066 3,596,636 76,067
DEXIA NPV ..o 219,069 818,575 681,924
DEXUS PROPERTY GROUP NPV......cccoiiiiiiiiiiiiiiiiiiciiceeeeeenne 3,831,503 3,182,682 3,609,766
DIAGEO ORD 28 101/108P......ccouiiiiiiiiiririeieieieicieicieieicieicieeee e 1,575,899 29,456,214 32,207,244
DIAMOND HILL INVESTMENT GROUP.........ccccoceiiiiiiiiniiiiiicccccce 804 64,298 65,357
DIAMOND OFFSHORE DRILLING INC.......ccoccooiiiiiiniiiiiiiniiiniccieciecne 77,575 6,295,794 5,462,056
DIAMONDROCK HOSPITALITY CO....c.ccocvviiiiiiiiiiiiiiiicicicccccecccsiseenas 255,000 2,193,865 2,736,150
DIC ASSET AG NPV....oiiiiiiiiiiiiei s 149,332 3,542,353 1,887,958
DICK'S SPORTING GOODS INC......cocuiiiiiiiiiiiiiiiiiiiiiinicceeeeeecsccees 92,690 1,838,534 3,563,931
DICKSONS CONCEPT INTERNATIONAL........ccocoeiiniiiiiiiiciiccnccie 178,500 135,053 139,015
DIEBOLD INC......ciiiiiiiiiiiiiiiiicciccccce s 64,308 1,870,816 1,994,191
DIGITAL REALTY TRUST INC.....cccooiiiiiiiiiiiiiiiiiiecccnne 93,699 4,195,020 5,788,724
DILLARD'S INC...ooiiiiiieiiiicirietctetetct ettt ettt 33,434 1,693,924 1,743,249
DIME CMNTY BANCORP INC COM.......cccoeiiiiiiiiiiiiiiiiiinceceeee 155,731 2,309,537 2,264,329
DIRECT V..ot ettt 1,326,191 38,223,263 67,397,027
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DISCOVER FINANCIAL SERVICES.........cccooeiiiiiiiiniiiiiniiiciecens 571,739 7,090,379 15,454,518
DISCOVERY COMMUNICATIONS INC......ccceiuiiiiiiiiiiiiiniceeccciccee 274,297 10,318,102 11,235,205
DISH NETWORK CORP.......coovviiiiiiiiiiiiiiiiiec e 476,522 9,204,844 14,614,930
DMCIHLDGS INC PHPL.....cooiiiiiiiiiiciciieciccreeeee et 323,500 293,583 317,640
DMX TECHNOLOGIES USDO.05........cccoiviiiiiiiiiiiiiiiiiccieeccene 185,000 63,973 51,992
DNB NOR ASA NOKIO0....cuoiiiiiiiiiieicieieeireereeeteeee et 386,391 6,002,747 5,415,502
DOLBY LABORATORIES INC......cccccoviiiiiiiiiiiiiiiiiccccccecns 428,421 17,201,672 18,190,756
DOLE FOOD CO INC....coiiiiiiiiiiiciiiice ettt 233,750 2,125,597 3,160,300
DOLLAR GENERAL CORP........ccccoovviiiiiiiiiiniiicccs 124,225 3,551,135 4,209,985
DOLLAR TREE INC....coooiiiiiiiiiiciiiciricereeeeeeiee e 316,334 14,544,449 21,074,171
DOLLARAMA INC......ciiiiiiiiiiiiiiiiicic e 1,000 28,697 33,851
DOLLARAMA INC.....ooiiiiiiiiiiiiiiiciecsecie ettt 67,600 1,746,262 2,288,356
DOMINION RESOURCES INC/VA......ccccoiiiiiiiiiiiiniicieieeeeeeececeae 651,309 24,367,147 31,438,685
DOMTAR CORP ..o 57,214 3,788,089 5,419,310
DONALDSON CO INC......cooiiiiiiiiiiiiiinicciiccc s 96,824 4,120,441 5,875,280
DONG IL CORP KSWNS5000........cociiiiiiinieiiieieiieice e 819 46,570 46,717
DONGFENG MOTOR GROUP CIE LTD.....ccccocoouiiiiniiiiiiiiiiiieiicicciccccccees 7,122,000 6,603,189 13,454,573
DONGIL INDUSTRIES KRWS000.........ccccoiiiiiiiiiiniiinineisce e 653 45,747 44,098
DONGKUK STEEL MILL KSWNS000.........ccccooininiiiiiiiiiiieieciccscecienes 25,590 676,613 982,710
DOOSAN CO KRWS5000........ccciiiiiiiiiiieieieniriee s 2,440 287,402 285,674
DOREL INDUSTRIES INC......cocooiiiiiiiiiiiiiiiiiiciiiiicnseceeee s 60,700 1,799,165 1,694,392
DOUGLAS EMMETT INC.....ccoiiiiiiiiiiiiiiiiicccisecs e 344,245 5,103,230 6,847,033
DOUGLAS HLDGS AG NPV.....oooiiiiiiiiiiiiiiiirii s 840 42,152 44,069
DOVER CORP.......ooiiiiiiiiiiici e 234,962 9,002,877 15,930,424
DOW CHEMICAL CO/THE.........ccccoiiiiiiiiiiiiiiiiiciccicccisieeeeeeneeiee 1,982,454 51,415,234 71,368,344
DOWNER EDILTD NPV...cocciiiiiiiiiiiiiiiiiiicec e 866,657 2,911,996 3,433,019
DPL INC ..o 115,129 2,758,183 3,472,291
DR HORTON INC.....ccoiiiiiiiiiiiiiiiiicccc e 275,547 2,729,575 3,174,301
DR PEPPER SNAPPLE GROUP INC.......ccccoviiiiniiiiieinieceneieeereeeeeeveeeen 684,400 18,186,251 28,696,892
DRAX GROUP ORD GBPO.1155172......ccoiiiiiiiiiiiiiiniiiiicicicicccceene 1,302,795 11,481,197 10,531,066
DRB-HICOM BERHAD ORD MYRI....ccooiiiiiiiiiiniciniecinceseeeeeee e 578,226 163,817 434,699
DREAMWORKS ANIMATION SKG INC......cccccooviiiiiiiiiiiiiiiiiccce 70,329 2,120,531 1,413,613
DRESSER-RAND GROUP INC......coiiiiiiiiiiiniiinineeeceseeieteveeee e 110,247 2,909,614 5,925,776
DST SYSTEMS INC.....cooiiiiiiiiiiiiiiiiiiiccc e 212,194 8,702,899 11,203,843
DSV DKK1 (POST SUBDIVISION)......c.ccooiiiiiiiinieiircerieieeierce e 436,623 8,682,256 10,464,490
DSWIINC ... 21,224 1,049,852 1,074,147
DTE ENERGY CO....couiiiiiiiiiiiciieict ettt 191,326 7,445,162 9,570,127
DUERR BETEILIGUNGS AG DEMS.....ccccooiiiiiiiiiiiiiciccccs 9,806 262,376 398,082
DUKE ENERGY CORP.......cocuiiiiiiiitiiiiiiicececceete e 1,846,410 30,008,725 34,767,900
DUKE REALTY CORP........ccovviiiiiiiiiiiccc s 334,049 4,002,364 4,680,026
DUN & BRADSTREET CORP.......c.cociiiiiiiiiiiiiiiicrcccceeeee e 212,208 16,445,619 16,030,192
DUNDEE CORPORATION........cooiiiiiiiiiiiiiiiicc 60,410 1,167,478 1,586,772
DUNI AB NPV ..ottt 32,792 295,117 317,004
DUPONT FABROS TECHNOLOGY INC......ccooviiiiiiniiiiiiiiccece 17,500 435,414 441,000
DURO FELGUERA EUROQO.50........ccoccuiiiiiiiiiiiiiiniieiicice e 6,590 54,294 54,938
DUSKIN COLTD NPV....oooiiiiiiiiiiiiiiiiicees e 3,400 65,802 65,760
DYDO DRINCO INC JPYS50.....ccuiiiiiiiiiiiiieiiscinceteeecc e 25,700 782,787 949,589
DYNAMICS RESEARCH CORP........cccocoviiiiiiiiiiiiiiiciiccccesee e 4,200 54,233 57,288
E*TRADE FINANCIAL CORP.......cocceoiiiiiiiiiiiiiiiiiccneececcees 247,051 3,389,054 3,409,304
E.ON AG NPV ..ot 1,495,924 53,383,357 42,477,229
E2V TECHNOLOGIES ORD GBPO0.05.......ccociiiiiiiiiiiiiiiicccccces 7,958 17,957 17,248
EADS EURO AERO DEF EUR 1......cccooiiiiiiiiiiiiiiiiiiiccccccccs 142,459 4,325,669 4,767,040
EAGLE NICE INTL HL HKDO.01......ociiiiiiiiiiiiiiiicccecceccce 516,000 207,366 114,059
EAST ASIATIC COMPANY LTD DKK70......cccccoiiiiiiiiicciiiciisiceeenes 4,751 165,095 130,674
EAST JAPAN RAILWAY CO Y50000........ccccccioiiiiiiiiiniiiniieiiiiniccieeecns 171,521 9,873,686 9,769,646
EAST WEST BANCORP INC......cooiiiiiiiiiniiiicicccccc e 549,269 11,155,315 11,100,726
EASTMAN CHEMICAL CO.....coocuiiiiiiiiiiiiiiiiiiiiiciiccec s 204,146 12,201,750 20,837,182
EATON CORP......ooiiiiiiiieerieeteet ettt ettt 507,215 16,477,014 26,096,212
EATON VANCE CORP.......coiiiiiiiiiiiiic e 122,415 3,278,679 3,700,605
EBAY INC ...ttt 1,582,681 35,321,693 51,073,116
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ECHO ENTERTAINMENT GROUP LTD.......cccccviiiiiiiiiiiiiiiciiccicce 666,065 3,107,153 2,930,797
ECHOSTAR CORP.....oooiiiiiiiececeee ettt 37,553 676,988 1,368,056
ECOLAB INC.....cooiiiiiiiiiiiiiciiinc e 228,462 9,246,889 12,880,688
ECS HLDGS SGDO.10......ociiiiiiiieiiiieieieeeieieisiee et 91,000 32,764 58,932
ECZACIBASIILAC TRY Lot 180,012 313,651 243,859
EDENRED.......oooiiiiiiiiiieiec ettt 164,036 4,429,844 5,003,893
EDF EURO.S....oiiiiiiiiiiiiic e 292,228 13,736,712 11,484,030
EDION CORP NPV ...ttt 59,600 507,243 558,658
EDISON INTERNATIONAL........cocoiiiiiiiiiiiiiiicc e 536,115 18,067,363 20,774,456
EDP ENERGIAS PORTUGAL.......cccoiiiiiiiiiiiicinicccreie s 942,666 3,890,525 3,347,108
EDP RENOVAVEIS SA EURS......coiiiiiiiiiiiciic e 107,432 853,656 708,554
EDUCATION MANAGEMENT CORP.......ccccocciiiiiiiiiiiiceccecene 37,869 701,120 906,584
EDWARDS LIFESCIENCES CORP.........cccccociiiiiiiiiiiiiiicccce 222,931 8,973,294 19,435,125
EFG EUROBANK ERGAS EUR2.81.....ccooiiiiiiiiiiiiiciiiicceiceseeeccseee e 127,633 650,490 597,707
EGE SERAMIK ORD TRY1 SER'C.......ccooviiiiiiiiiiiiiiccccccc 146,077 296,152 207,782
EI DU PONT DE NEMOURS & CO.......ccciiiiiiiiiiiiiiiiicicccicceecscee 1,688,061 65,196,192 91,239,697
EIFFAGE EUR4(POST SUBDIVISION).......ccccoiiiiiiiiiiiiiiiiiiiciicecneieseseenas 14,077 872,723 931,287
EISAT CO Y50 . it 87,969 3,141,108 3,414,844
EL AL ISRAEL AIRLINES LTD ILST....ocooiiiiiiiiiiiiiiiciicciciceceeeces 191,439 86,282 54,295
EL PASO CORP.....ooiiiiiiiiii s 997,967 11,722,043 20,158,933
EL PASO ELEC CO COM NEW. ..ot 121,758 2,302,704 3,932,783
ELAN CORP ORD EURO.05.......cociiiiiiiiiiiiiiinicciicccececece e 173,949 1,334,254 2,017,095
ELAN CORP PLC.....coouiiiiiiiiiiiiiiiieec s 64,750 739,471 736,208
ELBIT SYSTEMS ILST ..o 8,113 458,769 384,369
ELDORADO GOLD CORP.......c.cceuiiiiiiiiiiiiiiiiseeecccs s 270,108 4,566,254 3,982,631
ELEC & ELTEK INTERNATIONAL CO.......ccoceuiiiiiiiiiiiiiiiiinccieiccnes 27,000 96,265 102,600
ELEC POWER DEV NPV.....ocociiiiiiiiiiiiiiiiiiccc s 57,564 1,576,368 1,550,294
ELECTRICITY GENERATING ALIEN......cccccccoiiniiiiiiiiiiinincccccine 185,800 433,882 562,389
ELECTROLUX AB SER 'B' NPV....cooiiiiiiiicincieceeeeseesee e 83,001 2,124,771 2,001,406
ELECTRONIC ARTS INC......cceciiiiiiiiiiiiiiiiciiccce e 327,381 6,390,818 7,726,192
ELLILILLY & CO.ctiiiiiieieeiecteceeeeteee ettt 1,322,334 47,411,224 49,627,195
ELISA CORPORATION......cciiiiiiiiiiiiiiiiiiccc e 69,572 1,563,401 1,497,904
ELITE MATERIAL CO TWDI0.....cocciiiiiiiiiiiiciieiccreieeeeeeteeeeee e 279,000 293,109 264,687
ELITEGROUP COMPUT TWDI0......ccoiiiiiiiiiiiiiiiiiiiinccccne 428,297 163,410 130,472
ELPIDA MEMORY INC NPV ..o 92,771 1,277,006 1,079,801
ELTEK ASA NOKI...c.coiiiiiiiiiiiiiiiiin s 43,600 26,692 39,818
EMAK EURD.20.......cuiiiiiiiiiiciiieiceee ettt 772 5,664 4,365
EMBRAER SA......cciiiiiiiiiiiiii e 88,100 2,699,004 2,711,718
EMC CORP/MASSACHUSETTS......ccoriiiiiicieerciceee e 3,060,927 47,859,823 84,328,539
EMCOR GROUP INC COM.......ciiiiiiiiiiiiiiiiiiic e 252,862 4,534,319 7,411,385
EMDEON INC....cooiiiiiiiiiiiiceetece e 28,742 458,794 377,095
EMECO HOLDINGS LIMITED NPV.......ccccooviiiiiiiiiiiiiniceceee 1,480,703 981,848 1,791,322
EMERSON ELECTRIC CO.....ccocuiiiiiiiiiiiiiciiiciciiicsciceeeeece e 1,312,035 56,561,899 73,801,969
EMMI AG CHF10 (REGD).....cocuoiiiiiiiiiiiiiiiinicicccccccce s 391 87,066 99,190
EMPIRE CO LTD......cuiiiiiiiiiiiiiiiiiciee et 93,019 3,782,400 5,387,796
ENAGAS SA EURLS0.....cociiiiiiiiiiiiiiiceccceee s 88,343 2,003,706 2,140,285
ENBRIDGE INC......oiiiiiiiiiiiiicrciccie s 498,788 15,057,580 16,207,638
ENCANA CORPORATION.......ooiiiiiiiiiiiiiiciciiciccc s 850,577 27,386,285 26,246,175
ENDO PHARMACEUTICALS HOLDINGS........ccoocoiiiiiiiniiniiciiciicciee 354,328 8,274,958 14,233,356
ENDURANCE SPECIALTY HLDGS LTD......ccccoceiiiiiniiiiiniiiciiiiieiccceiceiene 39,865 1,324,662 1,647,620
ENEL EURL....ociiiiiiiiiiiiic e 7,682,895 49,924,681 50,170,260
ENEL GREEN POWER SPA EURO0.20..........ccccooiiiiiiiiiiiiiiiiccccccccnes 863,896 2,333,800 2,382,292
ENERGEN CORP.......cociiiiiiiiiiiiiicii s 194,977 7,398,781 11,016,201
ENERGIAS DO BRASIL SANPV....cooiiiiiiiiiiiiicieccccc s 27,000 432,330 649,832
ENERGIZER HOLDINGS INC.....ccocciiiiiiiiiniiiiiiiiiciccceeeeea 303,714 18,457,322 21,976,745
ENERPLUS CORP........coooiiiiiiiiiiiiiiiiiicc s 88,218 2,521,014 2,783,378
ENERSIS SA ..o s 367,981 7,676,204 8,500,361
ENGINEERING INGEGNERIA.........c.ccoiiiiiiiiiiniecieceereesee e 3,498 116,664 118,168
ENTEURI...oooiiiiiiiii s 2,999,821 73,653,756 70,936,928
ENSIGN ENERGY SERVICES INC.....ccooiiiiiiiiniciniciiieceseeeeeeee s 50,500 964,203 1,000,477
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ENTERGY CORP......cocviiiiiiiiiiiiiiici s 290,245 22,966,786 19,817,929
ENTERTAINMENT ONE LTD....c.ooiiiiiiiiiiciiicireceeceeceeeeeeeeieee e 34,439 59,540 90,123
EOG RESOURCES INC.....cocoiiiiiiiiiiiiiiiiicceicc e 379,328 34,052,574 39,658,742
EQT CORP....cotee ettt 152,376 5,688,486 8,002,788
EQUIFAX INC ...t 121,165 3,451,533 4,206,849
EQUINIX INC ...ttt 46,120 3,503,515 4,659,042
EQUITY LIFESTYLE PROPERTIES IN......cccoccociiniiiiniiiiiiiiiccccins 36,700 2,067,939 2,291,548
EQUITY RESIDENTIAL......cocoiiiiiiiiiiiiceeeiceeicreieee et 361,800 12,975,015 21,708,000
ERAMET EUR3B.05.....ooiiiiiiiiiiiiccci s 1,760 662,813 582,817
ERICSSON (LML) ittt 2,856,547 33,575,912 41,286,057
ERIE INDEMNITY CO.....coooiiiiiiiiiiiiiiiiiiicic s 71,051 3,376,717 5,024,727
ERSTE GROUP BANK AG......ccooiiiiiiiiiiiiiciicicceeee e 74,746 3,697,658 3,917,593
ESPRIT HLDGS ORD HKDO.10.........ccoiiiiiiiiiiiiiiiiiiicccccccne 427,437 1,876,827 1,329,346
ESSAR ENERGY PLC W/L...ociiiiiiiiiiiiiiiiiinintsniseeee et 159,544 1,206,135 1,047,868
ESSENTIAL ENERGY SERVICES LTD......cccoocoiiiiiiniiiiniiiiiiciiccicie 35,433 75,699 77,834
ESSEX PROPERTY TRUST INC......ccooiiiiiiiiiiiiiiieicccccscee e 89,409 8,597,703 12,096,144
ESSILOR INTERNATIONAL EURO.18.........ccoiiiiiiiiiiciccce 70,173 5,600,060 5,690,336
ESSO THAILAND PCL-NVDR ... 767,200 270,282 282,160
ESSO(FRANCAISE) EURT7.05.....cociiiiiiiiiiiiiiiiiciccccccceeesee e 338 46,173 46,163
ESTEE LAUDER COS INC/THE........cccoiiiiiriiiciicecicteieereeee e 267,595 14,182,246 28,148,318
ESTERLINE TECHNOLOGIES CORP.........cccccooviiiiiiiiiiiiiiiiicccccccccccees 88,368 2,878,217 6,751,315
ETHAN ALLEN INTERIORS INC......ccccooiiiiiiiiiiiiiiiccce 112,234 3,525,493 2,389,462
EUGENE CORPORATION KRWS500..........cccoiviiimiiiiiiiiiiiiccecccccscenes 11,074 45,832 37,548
EULER HERMES SA......ccoiiiiiiiiiiiiii e 41,147 3,624,224 3,475,616
EURASIAN NATURAL RESOURCES.........ccooiiiiiiiiiiiiiiiccccccccccieae 219,799 3,137,465 2,757,728
EURAZEO RIGHTS 06-JUN-2011.....ccociiiiiiiiiiiiiiiiiniiciiccecccceeene 29 93 106
EURAZEONCE NPV....cociiiiiiiiiiiiices e 12,460 929,825 910,121
EUROCOMMERCIAL........ccocoiiiiiiiiiiiiiiicice s 31,527 1,428,240 1,567,833
EUTELSAT COMMUNICATIONS ..o 34,536 1,406,930 1,552,233
EVANS & SUTHERLAND COMPUTER CO........cccccviiniiiiiiiiiiiiiiciie 1,331,455 292,920 292,920
EVERCORE PARTNERS INC.....ccoiiiiiiiiciiiieiiecenieeeeceeeeeseee e 131,750 3,884,162 4,389,910
EVEREST RE GROUP INC COM.......cccoiiiiiiiiiiiiiiciicccecnes 47,698 3,719,400 3,899,312
EVERGREEN MARINE CORP........ccocoiiiiiiiiiiiinicicireccee e 1,250,000 1,067,291 1,005,274
EXCEL CO LTD JPY S50t 17,000 382,632 173,031
EXCO RESOURCES INC....c.ocuiiiiiiiiciiiiicieciceeceeeesee et 146,732 1,923,939 2,589,820
EXEDY CORPORATION Y50......ccoiiiiiiiiiiiiiiiiiiciisec e 41,700 1,296,806 1,419,948
EXELON CORP.......cooiiiiiiiccccee et 748,259 39,350,661 32,055,416
EXOR SPA EURI ..ot 25,252 770,030 788,980
EXPEDIA INC....ooiiiiiiiiiiciceetesc ettt 520,365 11,571,694 15,085,381
EXPEDITORS INTERNATIONAL OF WA........cccoooviiiiiiiiccccns 253,137 9,648,462 12,958,083
EXPERIAN PLC ORD USDO.10.....cccciiiiiiiiiiiiiieiiniecneicceice e 1,885,238 18,357,376 24,016,510
EXPRESS SCRIPTS INC.....c.coiiiiiiiiiiiiiiiiiciccccccnc e 629,263 24,497,629 33,967,617
EXTENDICARE REIT.......ccooiiiiiiiiiiiiiiicrcecee s 19,000 181,618 205,139
EXTRA SPACE STORAGE INC.......ccccooiviiiiiiiiiiiiiccccens 103,800 1,622,400 2,214,054
EXXON MOBIL CORP......coccoiiiiiiiiiiiiiiicicrce s 8,009,229 558,428,359 651,791,056
FSNETWORKS INC......oooiiiiiiiiiiiiiicccccec s 202,106 12,190,954 22,282,187
FABEGE AB NPV (POST SPLIT).....ccociiiiiiiiiiiiiciciiccccceee e 85,000 938,073 856,055
FACTSET RESEARCH SYSTEMS INC......cccocooiiiiiiniiiiiiiccccccccccees 133,443 10,162,830 13,653,888
FAIRCHILD SEMICONDUCTOR INTERN........ccccccooiiiiiiiiiniiiinciecc 676,571 6,262,369 11,305,501
FAIRFAX FINANCIAL HOLDINGS LTD....c.cccciiiiiiiiiiiiiiiiciciicceeeennes 7,796 3,078,178 3,118,077
FAIRFAX MEDIA LTD NPV....coooiiiiiiiiiiiiiiiiic e 779,755 1,050,274 818,110
FAIRPOINT COMMUNICATIONS INC.....c.coovuiiiiiiiiiiiiiiiciiceeeeene 24,796 0 6,199
FAIRPOINT COMMUNICATIONS INC......ccocoviiiiiiiiiiiniciiceccecnes 14,547 249,128 133,978
FAITH INC JPY50000........c.ccociiiiiiiiiiiiiiiieiececciccccc s 442 69,876 54,347
FALCON ENERGY GROUP LIMITED........cccccceoiniiiiiiiiniiiniiiiciniccine 196,000 68,046 49,495
FAMILY DOLLAR STORES INC......cccccoiiiiiiiiiiiiiiiiccccccneccenes 324,302 12,056,669 17,045,313
FAMILYMART Y50 125,956 4,508,528 4,600,919
FANUC CORPORATION......c.cotiuiiiiiiirieienieetnietet ettt nenens 119,370 16,089,260 19,776,754
FARGLORY LAND DEVELOPMENT CO.......cccccooviiiiiiiniiiniiiiiiiinicciieins 479,000 1,252,083 1,194,019
FARO TECHNOLOGIES INC.....c.ccviiriiiinieiieicenietreeeeeeeeeeee e 18,700 664,271 819,060
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FAST RETAILING CO LTD Y50.....ccciiiiiiiiiiiiiiinieciccecccne 44,980 7,008,536 7,223,757
FASTENAL CO..ciiiiiiiieeeereete ettt 297,693 6,351,533 10,713,971
FASTIGHETS AB BALDER SER B NPV......ccocoiiiiiiiiiiiicces 134,500 607,598 675,692
FAURECIA. ...ttt ettt 65,791 2,284,431 2,817,257
FEDERAL REALTY INVESTMENT TRUS........cccccoiiiviiiiiiiniiiiicce 170,268 12,846,215 14,503,428
FEDERAL SIGNAL CORP......ccoouiuiiiiiiiiiciircereieteet et 1,029,520 6,428,260 6,753,651
FEDERAL-MOGUL CORP........ccocoeiiiiiiiiiiiiiii s 19,246 203,592 439,386
FEDERATED INVESTORS INC.....ccoooiiiiiiiiiiiicincceeerceeeeeeeee e 207,600 5,157,425 4,949,184
FEDEX CORP.......coiiiiiiiiiii e 508,064 39,949,252 48,189,870
FEIT COMPANY ...ttt 140,309 3,353,108 5,358,401
FENG TAY ENTERPRISE TWDI0......ccccocoviiiiiiiiiiiiiiiiiccece 42,780 30,435 40,883
FERROVIAL SA EURO.2.....cociiiiiiiiiiiiinccreeeteiee e 127,951 1,695,738 1,616,903
FIAT INDUSTRIAL......ccooiiiiiiiiiiccc 327,148 4,713,960 4,221,408
FIAT SPA EURB.5...oiiiiiieiccc et 266,806 2,474,383 2,928,293
FIDELITY NATIONAL FINANCIAL IN.....ccoooiiiiiiiiiiiiiiccce 229,552 3,425,348 3,613,148
FIDELITY NATIONAL INFORMATION.......cccoiiiiiiiiiiiiiiciieccccncceeaae 258,343 8,996,921 7,954,381
FIELDS CORP NPV....ooiiiiiiiiiiiiiiiiiiirtee e 155 247,106 256,990
FIFTH THIRD BANCORRP........ccccooiiiiiiiiiiiiiiciiccceesce e 1,083,251 11,988,453 13,811,450
FINANCIAL SELECT SECTOR SPDR F.....ccococviiiiiiiiiiiiiiiiicciiicccccees 8,900 146,499 136,437
FINMECCICA SPA EUR 4.40........cccciiiiiiiiiiiiiiiiiiccceec e 738,362 10,033,754 8,933,441
FINNING INTERNATIONAL INC.....cccciiiiiiiiiiiiiiiiceecceeeccceees 248,648 7,163,428 7,368,493
FIRST CITIZENS BANCSHARES INC/.....cccciiiiiiinininiiccccccccccceeees 5,366 864,099 1,004,623
FIRST COPPER TECHNOLOGY TWDIO0......cccoviiiiiiiiiiiiiiiiiiiiciccicneieee 368,000 184,570 176,803
FIRST FINANCIAL BANCORP........cccociiiiiiiiiiiiiiciccnccecc e 178,500 2,884,608 2,979,165
FIRST HORIZON NATIONAL CORP........cocoooviiiiiiiiiiiiiiiciccccccccnia 259,239 2,694,976 2,473,140
FIRST MIDWEST BANCORP INC DEL........ccccoceiiiiiiniiiniiiiiiciccciecs 354,562 6,535,210 4,357,567
FIRST NIAGARA FINANCIAL GROUP........cccovviiiiiiiiiiiiiiccccccccccene 298,542 3,937,749 3,940,754
FIRST PACIFIC CO USS$0.01....cieiiieiiiieiereinicicierenicicieeseieieteeseeeeieseeseseeeneneene 288,000 240,587 257,234
FIRST QUANTUM MINERALS LTD......cconiiiiiieiiinieiinceneeeeeieeeeeee e 168,498 15,829,312 24,551,019
FIRST REPUBLIC BANK/SAN FRANCT......c.cccceeiiiiiiiiiininienneeeeeeeee 72,317 2,382,375 2,334,393
FIRST RESOURCES LTD SGD1L...c.ouciiiiiiiiiiiicenieieiieieeseeesee e ennene 129,000 136,128 146,065
FIRST SOLAR INC.....ccoiiiiiiiiiiiiiiiciicc s 58,636 7,805,415 7,755,784
FIRSTENERGY CORP......ccoouitiiiiiiiieiieeireceteeeee ettt 472,458 22,750,306 20,859,021
FIRSTSERVICE CORP.......cccciiiiiiiiiiiiiiiiiiic e 18,250 513,154 630,355
FISERV INC.....cuiiiiiiicieeceee ettt 202,738 9,744,541 12,697,481
FIVE STAR QUALITY CARE INC......ccocoviiiiiiiiiiiiiic 87,580 578,440 508,840
FLEETCOR TECHNOLOGIES INC.......coccccoviiiiiiiiiniinieieiceseeeeeeee e 40,031 1,061,192 1,186,519
FLETCHER BUILDING NPV.....c.ccooiiiiiiiiiiiiiiiisce 236,753 1,733,026 1,685,506
FLINT ENERGY SERVICES LTD....c.cciiiiiiiiiiiiiiiiincircceeeeeee e 33,200 446,285 479,544
FLIR SYSTEMS INC.....cocoiiiiiiiiiiiiiiiiccc e 709,549 15,035,109 23,918,897
FLOWERS FOODS INC.....c.cciiiiiiiiiiiiiiecciceeecc e 356,695 5,955,301 7,861,558
FLOWSERVE CORP........cccoiiiiiiiiiiiiiiccc e 111,855 9,974,174 12,291,746
FLUOR CORP.......cooiiiiiiiiiiictect et 539,812 30,580,874 34,904,244
FMC CORP.......coiiiiiiiic s 70,624 3,746,749 6,075,076
FMC TECHNOLOGIES INC......ccoiiiiiiiiiiiiiiiiiiciciictcc e 620,173 21,233,180 27,771,549
FOCUS MEDIA HOLDING LTD.....c.ccooiiiiiiiiiiiiiiiicicnececc e 152,100 4,144,004 4,730,310
FOCUS MINERALS LTD.....coiiiiiiiiiiiiiniciiccrccnece e 1,824,166 110,311 136,707
FOLLI FOLLIE GP (DUTY FREE........ccccocociiiiiniiiiniiiiiicccccccccccceas 11,880 168,955 170,864
FOMENTO DE CONSTRUCCIONES Y .....ccocoiiiniiiiiiiiinicciicicccecees 17,750 574,592 541,075
FONCIERE DES REGIO EUR2........ccccooiiiiiiiiiiiiiiicciccccicc e 30,781 3,175,525 3,260,063
FOOT LOCKER INC.....cociiiiiiiiiiiiiiiiiicrcsece s 152,301 1,651,617 3,618,672
FORBO HLDGS AG CHFO0.1 (REGD)......cccccoviiiiiiiiiiiiiiiicccccccccees 397 304,336 300,815
FORD MOTOR CO......ccoiuiiiiiiiiiiiiiiiiccieiie et 6,348,997 62,759,108 87,552,669
FORD OTOMOTIV SANAYT AS....cciiiiiiiiiiiicccces 33,277 315,809 285,846
FOREST CITY ENTERPRISES INC......ccccoeoiiiiiiiiiiiiiiiiciicncccc 135,011 1,439,770 2,520,655
FOREST LABORATORIES INC.......ccocociiiiiiiiiiiiiiiccccncccceenes 364,558 10,413,760 14,341,712
FOREST OIL CORP......ocoiiiiiiiiiiiiiiiiiicc e 111,865 2,696,235 2,987,914
FORMFACTOR INC.....ocuioiiiiiiiieiiiiceneeteeitetee ettt 1,293,721 16,873,448 11,721,112
FORMOSA CHEMICALS & FIBRE CORP..........cccccociiiiiiiiiiiiiiiiiicce 375,000 1,075,480 1,396,940
FORTESCUE METALS G NPV .....ociiiiiiiiicineceeeieeree et enne 434,518 2,970,640 2,953,988
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FORTINET INC....cocioiiiiiiiiiiiiiiiiicc e 151,662 3,926,413 4,138,856
FORTIS INC....oniiiiiceeeceee ettt 91,106 2,842,871 3,053,859
FORTUM OYJ FIM20.......ccooiiiiiiiiiiiiiiiiicicceee s 219,446 6,896,532 6,353,731
FORTUNE BRANDS INC......ccooiiiiiiiiiiiinicerieetetee st 151,827 6,504,105 9,682,008
FOSSIL INC.....coiiiiiiiiiiiiiiiic s 288,883 12,674,029 34,007,307
FOSTER WHEELER AG COM.......ccooiiiiiiiiiiiiniiisiceeeeeeeiee e 47,256 1,487,506 1,435,637
FOSTERS GROUP ORD NPV....c.ccoiiiiiiiiiiiiiiiiiiiicccns 1,196,244 6,674,431 6,595,599
FOUNTAIN SET HLDGS ORD HKS$0.20.......cccccctriimiminiieieieieieicicceeeeeeneas 550,000 112,242 103,904
FOXCONN INTERNATIONAL HLDGC LT.......ccocoiviiiiiiiiiiiiiiicicceie 753,761 465,401 331,292
FRANCE TELECOM EURA......ccoooiiiiiiiiiiicneeec s 1,850,383 43,143,649 39,342,936
FRANCO-NEVADA CORP.......cocoviiiiiiiiiiiiicc e 212,114 7,759,006 7,912,241
FRANKLIN RESOURCES INC.....ocioiiiiiiiiiiiiiniceneeceice e 187,353 16,121,886 24,597,575
FRAPORT AG NPV 43,736 3,393,376 3,516,120
FRASER & NEAVE SGDO0.2........coouiiiiiiiiiiiiicinicicieiceec e 319,286 1,601,434 1,505,919
FRASERS COMMERCIAL TRUST.......c.ccooiiiiiiiiiiiiii e 74,000 48,129 48,827
FREDS INC CL Aot 195,500 2,937,892 2,821,065
FREEPORT-MCMORAN COPPER & GOLD.........cccoeurieiiiiiiiiiiiiiiiicines 1,510,143 53,589,169 79,886,565
FREESCALE SEMICONDUCTOR HOLDIN.......cccccooiiiiiiiniiiiiciiscceeee 42,735 720,153 785,897
FRESENIUS MEDICAL CARE AG & CO.....c.cccuiiiiiiiiiiiiiiiiiiiiiecccceeee 232,454 12,741,713 17,373,558
FRESENIUS SE & CO KGAA......ccooiiiiiiiiicciceee e 141,051 12,184,466 14,720,111
FRESH MARKET INC/THE........ccccoiviiiiiiiiiiiiiiiicccccccc s 85,000 2,993,890 3,287,800
FRESNILLO PLC ORD USDO.50........cccoiiiiiiiiiniiiiiiiiiciieceeceeeeeieees 62,498 1,604,184 1,406,731
FRONTIER COMMUNICATIONS CORP........cccocooiiiiiiiiiiiiiiicccccccccee 1,122,614 9,200,805 9,059,495
FRONTIER OIL CORP.......cooiiiiiiiiiiiiiiiicccc s 134,355 2,343,279 4,341,010
FSP TECHNOLOGY INC TWDI0.....c.ccoiiiiiiiiiiiiiiiiicccccccccccecieae 70,000 83,147 77,863
F-TECH INC JPY50......cciiiiiiiiiiiiiiiicince e 3,400 66,793 50,141
FUBON GROUP CO LTD TWDI0......cocviiiiiiiiiiiiiiiciiiiciciicceeecccicccae 16,633,713 12,857,539 25,567,164
FUGRO NV CVZ EUROQD.05......c.ccoiiiiiiiiiiniiiniiciiiceeeccee e 33,395 2,634,501 2,407,330
FUJI ELECTRIC CO LTD....ccoiiiiiiiiiiicireeieeeieeesiee ettt 195,340 596,328 604,693
FUJTHEAVY LTD YS50......ciiiiiiiiii s 284,952 1,991,514 2,194,653
FUJI MACHINE MFG CO LTD...coiiiiiiiiiiicieneeeceneeeeeeee e 36,000 672,723 766,270
FUJTOIL CO Y50 i 272,800 3,820,501 4,178,475
FUJL SOFT INC JPY 50ttt 34,400 634,782 500,495
FUJIFILM HOLDINGS CORP NPV.....cccocviiiiiiiiiiiiiicce 228,015 7,163,875 7,055,591
FUJIMORI KOGYO CO JPYS50......coiiiiiiiiniciniecesieictriee et eenenenne 10,889 140,446 154,652
FUJISHOJI CO LTD NPV....oiiiiiiiiiiiiiiiiiiec e 23 23,820 21,417
FUJIITSU NPV .ottt 1,904,549 11,448,028 10,800,935
FUKUOKA FINANCIAL GROUP INC.......ccccecoviiiiiiiiiiiiiiciciccciecne 1,335,777 5,694,093 5,540,928
FULTON FINANCIAL CORP......coocoiiiiiiiiiiiiiiirccriecteetcere e 833,638 8,262,920 8,928,263
FURUKAWA ELECTRIC CO LTD.....ccccocviiiiiiiiiiiiiiiciiicicecenae 221,899 866,741 917,710
FUSO CHEMICAL CO JPY50.......ciiiiiiiiiiiiiniceeeieieeeiee e 2,200 68,158 70,636
FUTABA INDUSTRIAL Y50.....ccoiiiiiiiiiiiiiiiiiiiecicsenc e 44,600 329,497 323,621
FUXING CHINA GROUP LTD......ciiiiiiiiiiiiciieicieicrcesesieteee s 468,000 59,187 47,654
G &K SVCSINC CL Aot 85,035 2,871,064 2,879,285
G4S PLC ORD GBPO.25......coiiiiiiiicccicci e 492,242 2,210,552 2,211,175
GAJAH TUNGGAL TBK PT....ooiiiiiiiiiiiiiiiiicee s 5,937,000 851,770 2,163,498
GALAXY ENTERTAINMENT GROUP LTD......ccccocoiiiiiiiiiiniiciicciccine 1,028,861 2,301,213 2,200,192
GALLEON ENERGY INC......coiiiiiiiiiiiiiiiiiiiceeeccceeeeenna 191,700 742,530 599,869
GALP ENERGIA SGPS EURI......cooiiiiiiiiiiiiiiiicccececee 113,371 2,283,785 2,703,902
GAM HOLDING LTD.....ociiiiiiiiiiiiiiiiieeeecccc e 81,675 1,506,819 1,338,616
GAMESA CORP TECNO EURO.17.....ccociiiiiiiiiiiiiiiiiccccceeees 58,853 543,933 475,277
GAMESTOP CORP.......ooiiiiiiiiciic e 336,417 8,672,164 8,972,241
GANNETT CO INC...ocoiiiiiiiiiiiiicc s 568,258 7,485,260 8,137,455
GAP INC/THE.......oiiiiiiiiiiiiccc s 726,050 13,594,115 13,141,505
GARDA WORLD SECURITY CORP.......ccccoouiiiiiiiiiiiiiiiiiccsecece 9,600 41,362 96,686
GARDNER DENVER INC......cccoiiiiiiiiiiiiiniiieeccc s 99,584 5,042,588 8,370,035
GARMIN LTD ..ot 105,834 4,122,714 3,495,697
GARTNER INC...coiiiiiiiiiiiieceeetee ettt 256,673 8,215,223 10,341,355
GAS NAT SDG SA EUR ... 159,395 2,976,870 3,338,223
GATX CORP.....te ettt 45,684 1,331,281 1,695,790
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GAZPROM OAO-SPON ADR......c.coiiiiiiiiiiiiiiiiiicc s 2,788,934 32,611,057 40,662,658
GDF SUEZ EUR ...ttt 1,186,644 48,224,445 43,415,702
GEA GROUP AG NPV...oiiiiiiiiiiiiiiiiiic s 381,575 10,491,684 13,656,397
GEBERIT CHF0.10 (REGD) (POST.......ccoiiiiiiciinieiiciceeteereeeee e 27,070 5,536,438 6,404,209
GECINA EUR7.50.....c0ciiiiiiiiiiiiicce e 11,825 1,524,182 1,652,213
GEELY AUTOMOBILE HLDGS LTD.....ccooiiiiiiiiiieiieirceneeeeeece e 6,260,000 2,993,636 2,445,674
GEMALTO EUR ..o 26,920 1,337,204 1,287,013
GENERAL CABLE CORP.......ccocoiiiiiiiiiiinicctcteceee et 51,363 1,350,288 2,187,037
GENERAL DYNAMICS CORP........cccoiiiiiiiiiiiiiics 384,227 24,663,137 28,632,596
GENERAL ELECTRIC CO.....coouiuiiiiiiiiiiiiiiiniccieeeiceeeee e 14,262,525 265,964,940 268,991,222
GENERAL GROWTH PROPERTIES..........ccocoiiiiiiiiiiiicicccne 817,004 11,769,213 13,635,797
GENERAL MILLS INC....ooiiiiiiiiiiiiiiiricceetece e 1,085,501 36,449,066 40,402,347
GENERAL MOTORS CO......cooviiiiiiiiiiiiiiiiiicci s 748,485 22,383,444 22,724,005
GENESCO INC COM......ociiiiiiiiiiicnccie et 90,982 2,738,814 4,740,162
GENON ENERGY INC.....cciiiiiiiiiiiiiiiciice s 759,654 4,526,375 2,932,264
GENPACT LTD...coiiiiiiiiiciei i 124,078 1,699,729 2,139,105
GEN-PROBE INCi......ccocooiiiiiiiiiiiiiiiciici e 140,626 8,690,791 9,724,288
GENTEX CORP......ooiiiiiiiiicc e 297,745 6,002,127 9,000,831
GENTING BERHAD........c.coiiiiiiiiiiiiiccccc s 73,700 271,572 273,858
GENTING SINGAPORE PLC USDO.10.......cccciiiiiiiiniiiiiiiciicceecce 3,910,473 5,939,341 6,147,941
GENUINE PARTS CO....cocviiiiiiiiiiiciicii e 167,021 6,571,767 9,085,942
GENWORTH FINANCIAL INC......ccocooiiiiiiiiiiniiicicccece e 505,732 4,834,300 5,198,925
GEO CO LTD JPY50000..........ccccoiiiiiiiiiiiiiiiiiiiccieieciceccce s 2,147 2,643,971 2,658,494
GEODESIC LTD INRZ.....cociiiiiiiiiiiiiiiecicnececeee s 27,936 59,724 43,933
GERRESHEIMER GROUP NPV (BR)......ccccoviiiiiiiiiiiiiiiiiiicineees 38,617 924,330 1,842,873
GESCO AG NPV 5,740 458,529 529,371
GESTEVISION TELECINCO SA.......ccccciiiiiiiiiiiiiiiiieeeecscc s 56,718 625,668 492,655
GET NICE HOLDINGS HKDO.10.......cccoiiiiiiiiiiiiiiiiiciiccncceecns 3,230,000 223,263 211,701
GET SA EURO0.40 (POST ..ottt 183,450 1,907,032 2,050,667
GETINGE AB SER'B'NPV.....ccooiiiiiiiiiiiiiiiiiiiciisec e 69,833 1,807,836 1,879,168
GFI INFORMATIQUE SA EUR2....c.ooiiiiiiiiiciicreeeeeeeee et 8,779 46,172 49,767
GIGA-BYTE TECHNOLOGY CO TWDIO0......ccccooiiiiiiiiiiiiiiiiiiccecnne 2,416,000 1,823,711 2,708,416
GIGAMEDIA LIMITED.......c.ccoiiiiiiiiiiiiiniceeeeeesiees ettt 410,883 1,952,470 525,930
GILDAN ACTIVEWEAR INC......cccoiiiiiiiniiiiiiiicae 323,976 9,915,755 11,410,159
GILEAD SCIENCES INC.....ocuiiiiiiiiiiicireeeeeeetee et 1,678,262 70,890,326 69,496,829
GINTECH ENERGY CORP.......cccoiiiiiiiiiiiiiiiicce e 403,000 1,208,717 989,138
GIORDANO INTL LTD HKDO.05......c.ocoiiiiiiiiieiiieieiieiccriceeeieieeeeee e 172,000 160,842 145,889
GITANJALI GEMS LTD INRIO.....cocooiiiiiiiiiiiiiiiniicccce 55,760 349,615 377,887
GIVAUDAN AG CHF10......ciiiiiiiiiiicicicccc e 7,116 7,274,560 7,517,437
GJENSIDIGE FORSIKRING ASA........cccoiiiiiiiiiiiiicccc s 79,051 1,009,921 979,767
GLADSTONE CAPITAL CORP......cccoiiiiiiiiiiiiinicieecceceeeeee e 42,547 478,684 393,134
GLADSTONE INVESTMENT CORP........ccccccooviiiiiiiiiiiiiicce 8,550 69,700 61,047
GLAXOSMITHKLINE ORD GBPO0.25.......ccooiiiiiiiiiiiiiciececcceceeeeae 6,426,346 130,180,649 137,631,144
GLENCORE INTL PLC ORD USDO.01.....c.ccooiiiiiiiiiiiiiiiininiccceccns 1,433,507 12,414,189 11,299,991
GLOBAL & YUASA BATTERY CO....ocoiiiiiiiiiiiiiiiiiiccicecceeceee 40,040 585,844 1,792,641
GLOBAL BRANDS MANUFACTURE LTD......ccccccccoviiiiininininiiiiiiiecicccceees 98,000 64,821 58,513
GLOBAL ENTERPRISES KRWS500........ccocccoiiiiiiiiiniiciicceccsecceeiceene 4,220 42,274 68,775
GLOBAL LOGISTIC PROPERTIES LTD......ccccccviiiiiiiiiiiiiiiiicincciees 1,120,121 1,836,278 1,879,643
GLOBAL PAYMENTS INC.....ccooiiiiiiiiiiiciicic e 476,059 17,907,335 24,279,009
GLOBAL SOURCE LTD SHS......cccoiiiiiiiiiniiicieececeicceseeese e 15,615 135,892 143,502
GLOBE TELECOM INC.......ccooiiiiiiiiiiiiiiicice e 37,500 726,290 773,624
GLORIOUS SUN ENTERPRISE........ccococoiiiiiiiiiiiiiiicccccccccceee 166,000 53,889 62,720
GMO CLOUD KK ..ot 65 58,849 60,847
GO-AHEAD GROUP ORD 10P.......c.ccoiiiiiiiiiiiiiiiicicccccccccee e 13,484 299,225 341,820
GOLD FIELDS LTD....ccoiiiiiiiiiiiiiiiiiciniiciee e 332,225 5,078,571 4,847,163
GOLDCORP INC......ooiiiiiiiiiiiiiciiiccn s 607,030 30,324,838 29,341,985
GOLDEN AGRI RES USDO0.025.......cccciiiiiiiiiiiiiiiiciieieccsececeeae 2,329,971 1,301,609 1,290,632
GOLDEN STAR RESOURCES LTD.......ccccciiiiiiiiiiiiiiiiiinccececccccene 492,575 2,144,925 1,083,665
GOLDMAN SACHS GROUP INC/THE.......ccccooeuiiiiiiiiiiiiiiiiiinceneeeeeene 840,359 115,107,961 111,843,379
GOODMAN FIELDER NPV ... oottt 5,180,843 7,165,932 5,879,407
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GOODMAN LTD.....ocuiiiiiiiiiiiiiiiiiiccit e 4,651,328 3,117,898 3,510,697
GOODRICH CORP.......cooiiiiiiciiiecieecreeree ettt 164,272 8,580,345 15,687,976
GOODYEAR TIRE & RUBBER CO/THE.........cccoccviiiiiiiiiiiiiiiiiiiccne 240,365 2,481,581 4,030,921
GOOGLE INC.....couiiiiiiiiieiieieeeee ettt 340,899 151,777,817 172,624,436
GPO SIMEC SA SER'B'NPV.....ccooiiiiiiiiiiiiiiiiccs 23,500 62,937 59,156
GPT GROUP. ...ttt 2,540,271 7,273,498 8,593,981
GRACO INC.....ooiiiiiiiiiiici s 313,719 11,043,596 15,893,005
GRAFTECH INTERNATIONAL LTD.....coociiiiiiiiiiinieiciiecrceeeeeeeeeeeeeas 200,577 3,343,921 4,065,696
GRAND PACIFIC PETROCHEMICAL..........ccccooiiiiiiiiiiiiiiiiiicce 3,157,000 1,787,802 1,961,894
GRANDE CACHE COAL CORP......ccococuiiiiiiiiiiicineccceeieesiee e 56,000 416,047 510,040
GRASIM IND INRIO DEMAT........cccooiiiiiiiiiiiiceccns 80,792 3,915,312 3,787,885
GREAT CANADIAN GAMING CORP........ccoooiiiiiiiiiiiiiicccec 10,100 79,961 80,268
GREAT EAGLE HLDGS HKO.50........cccooiiiiiiiiiiiiiiiccccececnne 567,000 1,329,624 1,883,624
GREAT PLAINS ENERGY INC.....cocociiiiiiiiiiiiiciccccceee s 133,811 2,454,583 2,773,902
GREAT PORTLAND ESTATES ORD.......ccocoiiiiiiiiiiiiiiiicccccnccene 374,545 2,571,841 2,621,726
GREAT WALL MOTOR COMPANY LTD......ccccciiiiiiniiiiiiiiiicnccccceeees 618,000 785,988 1,016,598
GREAT WEST LIFECO INC......ccccooiiiiiiiiiiiiiicciicecceccccieneena 112,542 3,097,563 2,971,267
GREAT WOLF RESORTS INC.....cccciiiiiiiiiiiiiiiiicirccseesec e 1,294,154 5,169,329 3,934,228
GREATBATCH INC.....cocoiiiiiiiiiiiiiiiciic e 17,434 455,373 467,580
GREE INC NPV ... 144,529 2,283,646 3,133,609
GREEN DOT CORP.....c.cocuiiiiiiiiiiiiiiececc s 21,768 789,898 739,677
GREEN MOUNTAIN COFFEE ROASTERS........ccocoiiiiiiiiiiiiicicce, 120,966 3,505,292 10,797,425
GREENHILL & CO INC......cooiiiiiiiiiiiiiciieccc e 29,212 2,078,940 1,572,190
GREGGS ORD GBPO.02.......cocuiiiiiiiiiiiiiiiicceceeee e 39,246 314,127 334,255
GREIF INC....ooiiiiiiiiiicc s 37,620 1,726,687 2,446,429
GRIEG SEAFOOD NOKA4.00........ccccceoimiiiiiniiiiiiinccecseessceee e 17,699 65,434 41,234
GRIFFON CORP COM......cooiiiiiiiiiiiiiiciciccccses e 110,848 2,094,424 1,117,348
GRIFOLS SA EURD.5....cooiiiiiiiiiiiiiccc s 121,067 2,331,228 2,429,321
GROUPE BRUXELLES L NPV ...ttt 31,835 2,923,397 2,830,746
GROUPE STERIA EURI.....cociiiiiiiiiiiiiiicc s 16,690 419,127 492,187
GRUMA SAB DE CV SER 'B' NPV .....ccioiiiiiiiiircreeeeceeeeee e 108,500 228,008 224,644
GRUPA LOTOS S A PLNL.OO(CA)....c.coioviiiiiiiiiiiiiiniccccicccsecnes 40,976 454,878 673,903
GRUPO AEROPORTUARIO DEL........ccceoiiiiiiiiniiiiniecnieetiece e 163,900 461,317 671,846
GRUPO AEROPORTUARIO DEL PACIFL......cccccoovviiiiiiiiiiiniiiicicces 14,283 484,063 585,032
GRUPO MEXICO SAB DE CV...cooiiiiiiiiiiiiiciinceececee e 453,900 1,615,553 1,501,401
GS HOME SHOPPING INC KRWS5000.........cccocooiiiiiiiiiiiiiiiiiicccennes 388 38,064 49,497
GS YUASA CORP NPV ..ottt 363,628 2,364,379 2,408,878
GT SOLAR INTERNATIONAL INC.....c.ccecooiiiiiiiiiiiiicecccae 481,100 5,018,220 7,793,820
GUANGZHOU R&F PROPERTIES.......coccciiiiiiniiiiiiiiinccreeeeceeeeeeieeene 1,474,900 2,450,658 2,009,181
GUBRE FABRIKALARI TRY L...cociiiiiiiiiniiiiiiinicciccccne 96,883 996,831 865,027
GUESS? INC ...t 520,084 12,144,908 21,874,733
GUJARAT STATE FER INRIO.......ccoooiiiiiiiiiiiiiiiicicce 37,504 166,894 298,757
GULF RESOURCES INC......coiiiiiiiiiiiiiiiciieicneesee e 63,768 184,152 197,681
GUNMA BANK Y50, 153,077 828,019 803,673
GUOCO GROUP USS0.50.....c.ccciiiiririiiieieieieieieieieititceeee st 5,000 62,083 61,237
GUOCOLEISURE LIMITED USDO.20.......cccccceeuiiiiiiiiiiiiniieeieieeeeieceaes 1,069,000 493,982 600,855
H&E EQUIPMENT SERVICES INC......ccoccooiiiiiiiiiiiiiiicceccceecees 222,700 3,244,645 3,115,573
H&R BLOCK INC.....ooiiiiiiiiiiiiiiie s 373,704 7,000,390 5,994,212
H&R REAL ESTATE INVESTMENT TR.....ccoociiiiiiiiiiiiiiccccccce 89,950 1,864,724 2,016,908
HLS.CO TPY S0, 24,200 487,591 594,512
HACHIJUNI BANK Y50, 167,841 956,609 937,299
HAEMONETICS CORP MASS COM.......coiiiiiiiiiiiiiiicciiccecceiees 143,460 7,090,680 9,234,520
HAI KWANG ENTERPRISE.........coccooiiiiiiiiiiiiicicccee 159,377 100,797 88,779
HAKUHODO DY HLDGS INC NPV....c.cciiiiiiiiiiiiiniinieeeeeeeecaes 8,128 408,906 430,756
HALLA ENGINEERING & CONSTRUCT........cccooiiiiiiiiiiiinicicciccne 25,210 467,824 500,588
HALLIBURTON CO....cooiiiiiiiiiiiciiiiccccctines s 1,459,429 39,960,979 74,430,879
HALMA ORD T0P.....cociiiiiiiiiiiiiiiciiincc s 32,474 141,966 215,997
HAMAMATSU PHOTONICS NPV....ooiiiiiiiciiinieerceneeeeeree e 23,358 869,185 1,002,173
HAMMERSON ORD 25P REITS......c.ccooiiiiiiiiiiiiicinccccecne 395,729 2,786,987 3,058,446
HAMWORTHY ORD GBPO.0S5......c.cooiiiiiieiiieiieceeeeteee e 37,951 134,389 396,035
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HAN WHA KSWNS5000........ccoiiiiiiiiiiiiiiiccccce s 251,965 9,266,753 11,504,987
HANA FINANCIAL HOLDINGS.......cooiiiiiiiiiiinieeteeeeneeseeeeieeee e 426,020 13,261,241 14,883,673
HANESBRANDS INC.....coooiiiiiiiiiiiiiiciccns s 95,028 1,746,063 2,713,049
HANG FUNG GOLD TEC HKDO.10.......cooiuiiiiiiiriciiiieiiieceseeeeseeeeee e 1,342,076 229,677 112,109
HANG LUNG GROUP LTD.....ocociiiiiiiiiiiiiiiiiiiiiicc e 346,632 2,291,890 2,196,171
HANG LUNG PROPERTIES LTD.....ccooiiiiiiiiiiiieiirceseeeeee e 3,631,300 15,020,696 14,886,872
HANG SENG BANK HKS5......cooiiiiiiiiiiicccccc e 302,308 4,673,963 4,829,158
HANG TEN GROUP HOLDINGS LTD.....ccooiuiiiiiiiiiiiiiicineiceeeeeeeeeeieeene 806,000 227,678 235,132
HANILEWHA CO LTD KRWS500.........ccccocooiiiiiiniiiiiiiiiinnccccceens 169,700 794,706 2,058,368
HANKOOK TIRE MANUFACTURING.......cccceiiiiiiiiiicnicceeeeceeeeeae 85,340 2,319,624 3,640,930
HANNOVER RUECKVERSICHERUNG AG.......cccccoviiiiiiniiiiiicccnne 23,773 1,324,368 1,239,616
HANNSTAR BOARD INTL HOLDINGS.......ccccooiiiiiiiiiiieiincccenceeeees 284,000 69,568 29,198
HANOVER INSURANCE GROUP INC/TH......ccccccciuiiiiiiiniininiiciiiccecnen 44,698 1,849,819 1,685,562
HANSEN NATURAL CORP......cccoiiiiiiiiiiiiiicrciccccee e 75,237 2,798,555 6,090,435
HANWHA CHEMICAL CORP KSWNS000..........ccccoooiniiiiiiiiiciiiceccne 253,210 3,765,462 11,953,159
HARBIN ELECTRIC CO LTD.....cocuiiiiiiiiiiiiiiiinicicicicecesee e 740,000 691,852 844,492
HARGREAVES LANSDOWN ORD......cccooiiiiiiiniiiiiciceccecccccceces 126,340 1,029,630 1,232,208
HARLEY-DAVIDSON INC......ccooiiiiiiiiiiiiiiiiccce s 245,327 5,632,715 10,051,047
HARMAN INTERNATIONAL INDUSTRIE.........ccccoceoiiiiiiiiniiiiiicicecenes 206,112 12,346,916 9,392,524
HARRIS CORP......coiiiiiiiiiiiic e 287,186 12,432,170 12,940,601
HARSCO CORP......ooiiiiiiice e 126,691 3,900,688 4,130,127
HARTFORD FINANCIAL SERVICES GR......cccccooiiiiiiiiiiiiiiiiiiccccee 558,017 14,330,578 14,714,908
HARVEY NORMAN HLDGS NPV......cccociiiiiiiiiiiiiiicccceccccces 185,357 557,296 494,124
HASBRO INC.....ooiiiiiiiiiiic e 158,106 5,466,577 6,945,597
HAWAIIAN ELECTRIC INDUSTRIES L......cccoiiiiiiiiiiiiicicciccces 93,873 2,037,282 2,258,584
HAWAIIAN HOLDINGS INC......ccociiiiiiiiiiiiiiicicnccsecccens 11,212 65,161 63,908
HAWAIIAN TELCOM HOLDCO INC WT.....cocoiiiiiiiiiiicccccccccc 3,881 25,877 49,483
HAYS ORD TP 5,721,817 9,730,873 9,461,674
HB FULLER CO....ocuiiiiiieiiieieeieecreteteteiee sttt et 223,540 3,799,758 5,458,847
HCA HOLDINGS INC.....c.ccoiiiiiiiiiiiiiiiiiiiccccc e 153,491 4,947,119 5,065,203
HCBF HOLDING CO INC....cocuiiiiiiiiciiiricineeceietee ettt 589,237 5,892,370 5,892,370
HCC INSURANCE HOLDINGS INC......ccccoiiiiiiiiiiiiiiiiccceeccs 111,972 2,907,241 3,527,118
HCP INC ...ttt 683,481 21,205,602 25,076,918
HEALTH CARE REIT INC......ccccoiiiiiiiiiiiiiiiiiiciccnne 284,438 13,049,438 14,913,084
HEALTH MANAGEMENT ASSOCIATES L...cccoiiiiiiiiicrcceeceeene 249,371 1,176,579 2,688,219
HEALTH NET INC......cooiiiiiiiiiiiiiiiic s 89,067 1,544,699 2,858,160
HEALTHCARE LOCUMS ORD GBPO.1......cccooiiiiiiiiiiiiieiiecceeeeeees 86,970 142,514 157,079
HEALTHCARE SERVICES GROUP INC........cccccooviviiiiiiiiiiiiiiciccece, 154,382 1,937,411 2,508,708
HEIDELBERGCEMENT AG....ccooiiiiiiiiiiiiiiciniccecicsee s 288,691 17,782,379 18,427,044
HEIDRICK & STRUGGLES INTERNATT.........ccccoovviiiiiiiiiiiiccccne 109,609 3,246,546 2,481,548
HEINEKEN HOLDING EURL.O.....occooiiiiiiiiiiiiiiinicciicecceeeeeeee e 86,344 3,890,153 4,416,557
HEINEKEN NV EURILL60........ccccooiiiiiiiiiiiiiiiiiicccc e 278,613 14,458,363 16,751,684
HEIWA CORP NPV ... 4,700 73,884 72,223
HELIX ENERGY SOLUTIONS GROUP L......ccccoviiiiiiiiiiiiiniciiccecc 145,884 1,975,252 2,415,839
HELLENIC TELECOM ORGANIZATION.......ccoiniiiiiiiiiiniciiiciccecenes 120,433 1,504,452 1,122,741
HELMERICH & PAYNE INC......cccooiiiiiiiiiiiiicc s 134,166 5,240,541 8,871,056
HENDERSON INVESTMENT HKS$0.20.......c.cccooiiiiiiinnieeeieicieieieiceene 2,935,000 203,976 260,260
HENDERSON LAND DEVELOPMENT CO.......ccccccvuiiiiiiiiiiiiniiiccicieae 643,228 4,619,415 4,145,592
HENGAN INTL GROUP CO LTD....c.cciiiiiiiiiiiiiiiiciciicccecc e 710,000 5,459,567 6,368,900
HENKEL AG & CO KGAA NPV(BR).....cococoiiiiiiiiiiiiiiiccccccccccene 52,275 2,717,508 2,995,636
HENNES & MAURITZ AB 'B' NPV....c.cooiiiiiiiiiiiiiiccccecccecs 516,956 18,144,466 17,868,021
HENRY SCHEIN INC.....ccooiiiiiiiiiiiiiii s 125,277 6,091,754 8,968,580
HERBALIFE LTD USD COM SHS......ccciiiiiiiiiiiiiiiiceccceccene 345,620 9,125,806 19,921,537
HERSHEY CO/THE........cccoiiiiiiiiiiiiiiec s 152,280 6,023,313 8,657,118
HERTZ GLOBAL HOLDINGS INC.......ccccooeiiiiiiiiiiiiiiiicicccs 437,658 5,202,039 6,950,009
HESKA CORPORATION........cociiiiiiiiiiiiiiiciciccceiceee s 744,786 16,420,133 7,194,633
HESS CORP.....ooviiiiiiiic e 341,767 20,703,257 25,550,501
HEWLETT-PACKARD CO......coooiiiiiiiiinieiiieiceieeereeeeieeeeseee e 3,474,589 144,726,963 126,475,040
HEXAGON ABi.....coiiiiiiiiiiii s 357,903 7,464,927 8,836,901
HHGREGG INC....coiiiiiiiiciieicnceee sttt 322,966 6,424,916 4,327,744
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HIAP SENG ENGINEER SGDO.1.......ccocccoiiiiiiiiiiiiiiiiiiccieceene 832,000 413,122 281,264
HIBIYA ENGINEERING Y50.....c.cciiiiiinieinicicinieieiniee et 5,700 47,969 57,311
HIGH RIVER GOLD MINES LTD.....cccccoeiiiiiiiiiiiiiiiiiiiiiccccces 49,000 60,160 59,403
HIGHLIGHT COMMON CHF ..ot 11,096 75,622 73,214
HIGHWOODS PROPERTIES INC.......cccccceoiiiiiiiniiiiiiiiiinicccccine 69,300 2,347,132 2,295,909
HILL(WILLIAM) ORD GBPO.10.......c.ccooiiiiiiiiiiiricicinececeeeeeeeeeieeeee e 222,991 742,710 817,674
HILL-ROM HOLDINGS INC......cccooiiiiiiiiiiiiiiiiiiicccc e 62,193 1,367,105 2,863,366
HINDALCO INDUSTRIES INRI (POST....c.ccooiiiiiiiiiicrceeeeceeeeae 2,116,551 5,222,433 8,548,589
HINDUSTAN LEVER INR1 DEMAT........ccocoiiiiiiiiiiniiiiccce 36,861 262,371 283,369
HINDUSTAN PETE INRIO DEMAT......ccooiiiiiiiiiiinceceeeeice e 758,366 5,627,190 6,743,482
HINO MOTORS Y50.....ciiiiiiiiiiiic e 90,230 414,918 521,761
HI-P INTERNATIONAL LTD.....ccoiiiiiiiiiiiiiicicrecee e 93,000 45,177 75,758
HIROSE ELECTRONICS.........cocoiiiiiiiiiiciccc e 15,475 1,606,088 1,575,093
HIROSHIMA BK Y50.......ciiiiiiiiiiiiieereccce et 197,750 819,807 857,015
HISAMITSU PHARM CO NPV.....cccoiiiiiiiiiiiiiiicecec e 21,568 855,410 914,690
HITACHI CAPITAL JPY50.......ciiiiiiiiiiicicceccce s 47,000 624,967 632,603
HITACHI CHEMICAL YS50......cociiiiiiiiiiiiiiiiccccec e 234,736 4,623,157 4,624,381
HITACHI CONSTRUCTION MACHINERY .....c.ccooviiiiiiiiniiiiiiicccnccce 37,486 914,062 832,713
HITACHI HIGH TECHNOLOGIES CORP.........cccccciuiiiiiininiiiiciiccecees 21,569 416,578 468,984
HITACHI MEDICAL CORP NPV.....ccoiiiiiiiiiiiiiiiiiiicncncceeene 5,000 56,243 55,721
HITACHI METALS Y50......ciiiiiiiiiiiiecccccec e 347,547 4,287,166 4,875,814
HITACHI NPV ..o 9,082,515 43,094,240 53,195,019
HITACHI TRNSPT SYS Y50, 179,700 2,808,740 3,063,979
HITE HOLDINGS CO LTD KSWNS5000..........ccccooiiiiiiiiiiiiiiiccccnccine 33,500 801,225 491,055
HI HEINZ CO...cocoiiiiiiiiiciecct e 522,466 22,520,020 27,836,988
HKR INTERNATIONAL HKS$0.25......ccooiiiiiriiciiciciciciicccceeeeereee e 232,000 96,422 135,659
HKSCAN OYJ EURL7 SER 'A'.....oiiiiiiiiiiiiiicccccs 9,723 112,630 78,379
HO BEE INVESTMENT SGDO0.05.......coccoiiiiiiiiiiiiiiiiccccccee 908,000 982,042 1,065,103
HO TUNG CHEMICAL C TWDI0......coiiiiieieieieiieeeneceneieeereeeeeeeeeeenen 1,477,168 497,414 971,973
HOCHTIEF AG NPV 14,772 1,354,996 1,233,630
HOKKAIDO ELE POWER CO INC Y500.........ccccooeinminniineeeneeeeeeeeeeenens 90,349 1,622,264 1,495,748
HOKKAIDO GAS JPY 50 7,000 17,052 22,623
HOKUHOKU FINANCIAL GROUP INC.......ccccccviiiiiiiniiiiicccccccccees 495,420 933,787 975,381
HOKURIKU ELEC PWR CO INC Y500.......cccccoiiiiiiiiiiiniiniceieeccnes 87,016 1,815,725 1,652,830
HOLCIM CHF2 (REGD).....ccoiiiiiiiiiiiiciinicereecteice e 513,201 37,735,024 38,672,926
HOLD-KEY ELECTRIC TWDI0.......cccooiiiiiiiiiiiiiiiiiiiccecce 87,000 66,054 51,340
HOLLY CORP......ootiiiiiiiitcetetee ettt 124,964 5,809,382 8,672,502
HOLMEN AB SEKS50 SER'B.......cocoiiiiiiiiiiiiiiccne 18,347 663,232 573,376
HOLOGIC INC....coiiiiiiiiiciec et 337,613 5,637,879 6,809,654
HOME CAPITAL GROUP INC.......coceiiiiiiiiiiiiiiiccccns 77,800 2,637,730 4,171,744
HOME DEPOT INC....ooiiiiiiiiiiiiiiiiicceeecetee et 2,266,713 63,291,729 82,100,345
HOME RETAIL GROUP ORD GBPO.........ccooiiiiiiiiiiiiiiiiicciccine 2,295,811 8,216,582 6,033,671
HON HAI PRECISION-GDR REG S......cccociiiiiiiiiiiniciicccceeeees 853,672 6,343,756 5,800,701
HONAM PETROCHEMICAL CORP.........cccooiiiiiiiiiiiiiiiiccens 38,579 7,862,215 14,291,202
HONDA MOTOR CO NPV ...ttt 1,164,025 41,242,661 44,465,296
HONEYWELL INTERNATIONAL INC.......ccccoooiiiiiiiiiiiiiiinccce 1,033,565 40,952,468 61,590,138
HONG KONG & CHINA GAS HKDO.25.......ciiiiiiiiiiiiiciccccseeeneae 2,341,571 5,115,131 5,320,350
HONG KONG AND SHANGHAT HOTELS.........ccoiiiiiiiiiiiccccee 150,000 261,898 250,602
HONG KONG EXCHANGES & CLEARING........ccccccoiniiiiiiiiiciiccncicie 702,415 14,749,204 14,723,070
HONG LEONG ASIA SGDO0.20........ccciiiiiiiiiiiiiiieeieeeeeececc s 355,000 808,149 656,443
HONG LEONG BANK MYRI....cciiiiiiiiiiiiiiiiccccce 318,400 765,353 1,410,893
HONGKONG LAND HLDGS LTD ORD.......ccccociiiiiiiiiiiiiiiicieccccccccne 2,222,364 11,729,781 15,823,232
HOOSIERS CORP NPV ...t 293 131,956 119,544
HOPEFLUENT GROUP HLDGS LTD......cccocooiiiiiiiiiiiiiiiiiiiiccceccccceccene 319,440 106,464 128,084
HOPEWELL HOLDINGS HKD2.50.......ccccceoiiiiiiiiiiiniiiiieiieccneeeecnnes 225,290 668,179 713,690
HORMEL FOODS CORP......c.cciiiiiiiiiiiiiiiicicec s 155,657 2,994,710 4,640,135
HORNBECK OFFSHORE SERVICES INC.......ccccoccoiiiiiiiiniiniiiiiiiniccine 63,750 914,235 1,753,125
HOSPIRA INC....ooiiiiiiiiriceneeiettetee ettt 223,071 9,738,371 12,639,203
HOSPITALITY PROPERTIES TRUST.......ccccocviiiiiiiiiiiiciniiciccce 121,502 2,197,239 2,946,424
HOST HOTELS & RESORTS INC.......cocovviiiiiiiiiiiicicccccceccene 1,242,079 15,084,221 21,053,239
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HOWARD HUGHES CORP/THE........cccccceoiuiiiiiiininiiicccceicceicceeeae 21,175 712,859 1,377,222
HOYA PENTAX HD CORPORATION......ccoouiiiiiiiiiiiniecieeeereeeeeeee e 1,107,079 26,188,635 24,318,453
HSBC HLDGS ORD USDO0.50 (UK).....cccoouviiiiiiiiiiiiiiiieiiiiiiiereeeieeeeieeneae 17,888,900 188,594,507 177,602,838
HUA ENG WIRE & CABLE CO LTD....cooiiiiiiiniiicicinccececeeeeeenenes 461,000 184,295 174,940
HUAFENG GROUP HOLDINGS LIMITED.........cccccccoiviniiiiiiiiniiiiiiiiciiins 500,000 56,305 21,847
HUBBELL INC.....cooiiiiiiiiiciicteeeree ettt 59,337 2,274,598 3,853,938
HUDSON CITY BANCORP INC........ccceiiiiiiiiiiiiiiiccccne 488,310 7,233,368 3,999,259
HUDSON PACIFIC PROPERTIES INC.....c.ccoiiiiiiiiiiiiiiiniccneceececeeeene 30,450 483,637 472,889
HUI XIAN REAL ESTATE INVESTMEN........cccccoviiiiiiiiiiiicicns 275,000 223,052 205,484
HUMAN GENOME SCIENCES INC......ccocoooiiiiiiiiiiiinicineeeece e 186,710 4,547,383 4,581,863
HUMANA INC ..o 289,946 12,147,061 23,352,251
HUNTINGTON BANCSHARES INC/OH......c.ccceueiiiiiiiiiiiiininininseeeeeeieenae 850,273 4,960,870 5,577,791
HUNTINGTON INGALLS INDUSTRIES.........cccoooiiiiiininiiiiiiiicccee 74,175 2,198,528 2,559,038
HUNTSMAN CORP.....coooiiiiiiiiiiiiiiccece e 189,879 1,419,418 3,579,219
HUSKY ENERGY INC......ccooooiiiiiiiiiiiiccccn s 130,948 3,777,468 3,568,472
HUSQVARNA AB SER B NPV....oooiiiiiiiiicciccecc s 154,319 1,230,622 1,024,465
HUTCHISON PORT HOLDINGS TRUST......cccvuiiiiiiiiiiriiiiiiiccccicneiees 1,823,610 1,723,291 1,540,950
HUTCHISON TELECOMMUNICATIONS........ccooiiiiiiiiiiiiccccce 654,000 79,502 201,716
HUTCHISON WHAMPOA HKS$0.25......c.coooriieieiiiieieirieicieieiecieieneeeeienenseeans 1,767,448 18,121,338 19,079,921
HWA FONG RUBBER IN TWDI0......coccoiiiiiiiiiiiiiiiiiinccecccceene 416,000 185,295 142,222
HWA SUNG INDUSTRIAL CO KRWS5000.........cccccciiiiiiiiiiiiiiiiiieeeennens 18,560 420,526 61,887
HYATT HOTELS CORP.......cocuiiiiiiiiiiiiiiccee s 43,526 1,426,893 1,776,731
HYNIX SEMICONDUCTOR INC.......ccocouiiiiiiiiiiiiiiiicicee s 148,980 3,878,448 3,495,482
HYSAN DEVELOPMENT HEKS$5.....cooiiiiiiiiiiiccciccicccccesee e 2,482,327 7,433,061 12,266,085
HYUNDAI DEPT STORE KRWS5000.........ccccccoiiiiiiiiiiiiiiiiiiciiiiceeeennes 3,936 621,445 639,626
HYUNDAI DSF KRWS000........ccccciiiiiiiiiiiiiniiicceeceee s 2,603 33,317 33,158
HYUNDAI MTR CO....ooiiiiiiiiiiicicecc s 142,024 13,091,771 31,526,909
HYUNDI STEEL CO KRWS5000.........ccccooiiiiiiiiiiiiiiicccecnnes 26,338 2,879,466 3,194,654
TAC/INTERACTIVECORP.......ccooiiiiiiiieinieeteeseeee ettt 79,101 1,644,618 3,019,285
TAMGOLD CORP.......ccocviiiiiiiiiiiiiiicc e 274,228 5,438,024 5,154,384
IBA ION BEAM APPLICATIONS NPV...ocoiiiiiiiiiiiireeieeeeeeee e 4,703 43,583 46,844
IBERDROLA RENOVABLES SA EURO.5.......cciviviiiiiiiiiiiiiciiccicne 417,209 1,868,095 1,842,496
IBERDROLA SA EURO.75 (POST ...ttt 1,869,271 16,570,815 16,632,268
IBERIABANK CORP........cooiiiiiiiiiiiiiiiciccc s 110,500 6,279,956 6,369,220
IBIDEN CO Y50ttt 57,231 1,738,349 1,775,182
ICADE NPV (POST MERGER)......c.cciiiiiiiiiiiiiiiiiiiiiiccseeee e 51,962 5,793,729 6,405,914
ICAP ORD GBPO. 0.t 1,066,719 7,777,472 8,100,428
ICF INTERNATIONAL INC......ccooviiiiiiiiiiiiiic s 2,176 51,673 55,227
IDB HOLDING CORP ORD SHKS.......cociiiiiiiiiiiiciiriceseeeec e 14,587 382,523 330,796
IDBI BANK LTD INRIO......ciiiiiiiiiiiiiiiiiniiccccenc e 909,118 3,053,484 2,772,960
IDEMITSU KOSAN CO LTD NPV...coiiiiiiiiiiiiiiciiceceneeeeee e 10,756 1,055,181 1,140,061
IDEX CORP......oriiiiiiiiicic 305,303 7,753,245 13,998,143
IDEXX LABORATORIES INC......ccocuiiiiiiiiiiiiicinicicecicereceee e 281,772 11,071,833 21,854,236
TIFS AB B SEKS....oiiiiici e 4,937 57,972 92,910
IGM FINANCIAL INC....oiiiiiiiiiiiiieicice e 46,072 2,233,092 2,413,159
THI CORP YS50....iiiiiiiiicc s 460,752 1,090,898 1,180,977
THS INC .o s 161,136 11,321,247 13,441,965
TIDA HOME MAX JPY 500 107,500 871,030 934,435
TLIAD NPV .o 53,984 5,905,490 7,242,203
ILLINOIS TOOL WORKS INC......cocooiiiiiiiiiiiiiiiiiciciiccicccniieeeeeeee e 684,272 28,819,581 38,654,525
TILLUMINA INC....oiiiiiiiiiiiic e s 303,836 16,547,170 22,833,275
ILSHIN SPINNING KRWS5000.........ccccoiiiiiiiiiiiieccecccceeceeseseenna 513 53,189 54,296
ILUKA RESOURCES LIMITED........cccccoiiiiiiiiiiiiiiinicciecic e 571,632 5,336,662 10,269,179
IMAGINATION TECHNOLOGIES GROUP.........cccccoeuiiiiiiiiiiiiiciiiiccenes 215,114 1,315,959 1,302,333
IMAGINEER CO LTD JPY50......coiiiiiiiiiiiiiiiiccicccceece e 35,100 693,078 213,834
IMASEN ELEC IND CO JPYS50.....ccciiiiiiiiiiiiiiciccciicisis e 3,600 49,160 50,817
IMERYS EURZ2......coiiiiiiiiiiiiiiiic s 11,792 892,590 830,811
IMI ORD GBPO.25.....ccoiiiiiiiicieeeeere ettt 170,210 2,972,360 2,877,466
IMMOBILIARE GRANDE DISTRIBUZIO..........ccccccooiiiiiniiiiiiiniiiiicne 798,600 3,186,884 1,949,820
IMMOEAST AG NPV(EXCHANGE RATE......cccoceiiiiiincenececeeecne 121,931 18 18
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IMMOFINANZ AG NPV....cooiiiiiiiiiiiiiii s 371,603 1,598,583 1,583,980
IMMOFINANZ AG NPV ...t 232,103 19 19
IMMUCOR INC....c.oooiiiiiiiiiiiiiciic s 348,500 7,952,121 7,116,370
IMMULOGIC PHARMACEUTICAL CORP........cccoocuiiiiiiiiinicineceeeene 2,211,500 114,998 0
IMPERIAL HOLDING ZARO.04........ccocoiiiiiiiiiiiiiiccce 432,181 5,261,452 7,730,041
IMPERIAL OIL LTD..c.oiiiiiiiiiiiiiiciectiee ettt 145,353 6,965,908 6,765,368
IMPERIAL SUGAR CO.....cooviiiiiiiiiiiiiiiiiiciiicc e 2,562 45,110 51,240
IMPERIAL TOBACCO GROUP ORD 10P.......ccocciiiiiiiiiiiniicirciiecceeeene 2,206,247 66,820,907 73,355,219
INABATA & CO Y50 63,900 503,144 394,825
INCITEC PIVOT NPVttt 568,403 2,439,520 2,348,934
INDAH KIAT PULP & PAPER........ccccooiiiiiiiiiiiccccs 1,708,000 252,957 256,931
INDESIT COMPANY EURO.90......c.ccooiiiiiiiiiiiiiciicecceecseccseee e 17,074 178,323 169,570
INDIA CEMENTS INRIO DEMAT.......c.ccoooiiiiiiiiiiicccce 129,682 292,879 205,971
INDIAN BANK INRIO.....ciiiiiiiiiiiiiiiciricicecicce e 582,421 2,201,706 2,773,185
INDIAN OVERSEAS BK INRIO.......ccooiiiiiiiiiiiiiicccccccnce 407,320 1,169,683 1,337,611
INDIRA SISTEMAS SA EURO.20.......cocooiiiiiiiiiiiiiicicceeicesiceseeieeee 34,310 713,906 707,862
INDOFOOD AGRI RESOURCES LTD......c.ccccociuiiiiiiiiiiniiiiiniieeiccecccecees 55,000 91,018 71,237
INDOFOODS SUKSES M IDRI00........ccciiiiiiiiiiiniieiccieicesiccseeeeee 452,500 259,195 303,407
INDUS-HLDG AG DEMS......cooiiiiiiiiiiiiiiccccccces s 12,455 200,730 433,389
INDUSTRIA DE DISENO TEXTIL SA.....cccoiiiiiiiiiiiiiiiceieccccnecccne 178,027 13,444,430 16,219,786
INDUSTRIAL & COMMERCIAL BANK O....ccocooviiiiiiiiiiiiiiiiiiiiiccicnies 34,178,000 21,738,246 25,958,809
INDUSTRIAL ALLIANCE INS & FINL......ccooiiiiiiiiiiiicccicccccee 139,141 5,745,756 5,781,322
INDUSTRIAS BACHOCO SAB DE CV....c.cooiiiiiiiiiiiiiiiiciccceeceeccee 31,400 68,634 63,352
INDUSTRIVARDEN AB SER CNPV....ccccoiiiiiiiiiiiiciicnccccee 46,548 834,531 772,351
INES CORP Y50 67,000 309,636 446,335
INFICON AG CHFS (REGD)....coccuiuiiiiiiiiiiiiiiiiccccicee s 211 47,349 44,004
INFINEON TECHNOLOGIES ORD NPV......ccciiiiiiiiiiiiiiiiiiicees 546,563 4,792,088 6,142,951
INFOCOM CORP NPV....cooiiiiiiiiiiiiiiiiiiiicence s 330 429,429 367,756
INFORMA PLC GBPO.10.......cooiieiieieiieiiicereeeeeeee e 789,747 5,463,093 5,478,593
INFORMATICA CORP.......coiiiiiiiiiiiiiiici e 239,952 9,547,620 14,020,395
INFORMATION SERVICES INTL....cooviiiiiiiiiiniiirceneeeeeece e 9,200 63,727 56,389
INFOSPACE INC......cooiiiiiiiiiiiiicicci s 5,716 49,402 52,130
ING GROEP N.V. CVA EURO.24.....c.coiiiiiiiciieiceeeeeeceeeeeeee e 4,420,004 47,247,368 54,400,422
INGERSOLL-RAND PUBLIC LIMITED.........ccccccoviniiiiiiiiiiiiniiiiciccine 466,733 18,030,139 21,194,346
INGRAM MICRO INC...c.oouiiiiiiiiiieiciircenee ettt 158,508 2,373,904 2,875,335
INMARSAT ORD EURO.000667..........ccooeiiiiiiiniiiiiiiiiniiiiciececnns 226,809 2,349,229 2,024,566
INMET MINING CORP......cocoiiiiiiiiiiiiiticieceeee e 18,240 1,264,398 1,311,632
INNOTECH CORP Y50......ccoiiiiiiiiiiiiiiiicc s 18,100 89,737 121,698
INNOTEK LTD SGDO0. 1.t 131,000 57,051 46,420
INPEX CORPORATION......c.coiiiiiiiiiiiiiiiiiiicccc e 4,223 27,873,320 30,956,118
INSURANCE AUSTRALIA GROUP PLC......c.ccooiiiiiiiiiiiiiciccecece 822,422 2,982,611 2,993,649
INTACT FINANCIAL CORP.......coccoiiiiiiiiiiiiiccccnes 15,500 761,890 883,489
INTACT FINANCIAL CORP......coouiiiiiiiiiiiiiicinceecrcee s 129,690 6,988,866 7,444,644
INTEGRYS ENERGY GROUP INC........ccooeuiiiiiiiiiiiiiicccccccne 88,436 3,780,058 4,584,522
INTEL CORP......cooiiiiiiic e 7,664,548 146,760,297 169,846,384
INTERACTIVE BROKERS GROUP INC........cccooiiiiiiiiiiiiiiiiece 35,946 574,222 562,555
INTERCONTINENTAL HOTELS GROUP........ccociiiiiiiiiiiicinccciccee 821,185 11,629,447 16,809,236
INTERCONTINENTALEXCHANGE INC......cccccoiiiiiiiiiiiniiiniccccecees 75,851 7,124,156 9,459,378
INTERNATIONAL BUSINESS MACHINE.........coccooiiiiiiiiiiiiinccccciee 1,903,308 214,980,739 326,512,487
INTERNATIONAL CONSOLIDATED AIR........cccoeiiiiiiiiiiiiiiiiniiciciceeeeennes 323,723 1,188,797 1,313,710
INTERNATIONAL FLAVORS & FRAGRA.........ccocooiiiiiiiiiiiccccie 147,054 6,145,779 9,446,749
INTERNATIONAL FOREST PRODS LTD.....ccccceoiiiiiiiiiiiniiiicicccceccine 8,200 59,528 43,927
INTERNATIONAL GAME TECHNOLOGY .....cocooiiiiiiiiiiiiiiiciiiccnicciine 295,281 4,407,889 5,191,040
INTERNATIONAL PAPER CO......c.coouiiiiiiiiiiiiiiiiiciccicciecccseee e 647,726 12,783,311 19,315,189
INTERNATIONAL POWER ORD PLC.......cccocoiiiiiiiiiiiiiiiccicce 2,548,769 13,272,534 13,163,710
INTERNATIONAL RECTIFIER CORP..........cccceovviiiiiiiiiiiiiiiicicieicciee 68,702 1,125,706 1,921,595
INTERPUBLIC GROUP OF COS INC/T.....cocceuiiiiiiiiiiinininiririeieieieiceceeiecnane 481,097 2,876,679 6,013,713
INTERSECTIONS INC.....oiiiiiiiiiiiiciriecieteieteiee sttt 3,256 48,136 59,259
INTERSERVE PLC ORD GBPO.10.......ccccocoiiiiiiiiniiiiiiiiiiniciccce 179,308 637,685 928,381
INTERSIL CORP......cooiiiiiiieiceeeee ettt 123,639 1,615,991 1,588,761
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INTERTEK GROUP PLC ORD GBPO.01......cccocooiiiiiiiiiiiiiiiiiciiciccae 238,580 6,127,391 7,557,148
INTESA SANPAOLO EURO.52......ociiiiiiiiiieiieccneeneeeeeeeeee e 3,962,126 11,146,461 10,546,881
INTESA SANPAOLO EURO.52......ccciiiiiiiiiiiiiiiiciccccne 3,712,170 10,259,389 8,013,932
INTREPID POTASH INC.....cociiiiiiiiiiiiiinicereeeeiee et 66,209 1,842,085 2,151,793
INTRUM JUSTITIA NV ORD NPV....coooiiiiiiiiiiiiiiiiiccce 20,902 291,655 308,062
INTUIT INC ..ottt 297,979 9,031,807 15,453,191
INTUITIVE SURGICAL INC.....cccooviiiiiiiiiiiiiiiiiiciiccccne 44,408 9,858,122 16,524,661
INVENSYS ORD GBPO.10.......ccooiiiiiiiiiiiiiccnieiceecreceeeeeeee e 1,935,556 9,505,318 10,002,844
INVENTEC APPLIANCES CORP TWDIO0......ccccooiiiiiiiiiiiiiiiiiicccnne 1,824,350 1,483,657 1,467,178
INVENTEC CORP TWDI0.....ociiiiiiiiiiiciciieieice e 14,403,375 6,192,559 7,521,737
INVESCO LTD SHS.....ooiiiiiiiiiiiiicst s 661,147 12,321,331 15,470,840
INVESTA OFFICE FUND.....c.cciiiiiiiiiiiiiiccrceeeice s 2,004,730 1,345,424 1,384,340
INVESTEC LIMITED ZARO.0002.........ccccooiiiiiiiiiiiiiccecccnes 372,744 2,478,953 3,067,619
INVESTEC ORD GBPO0.0002..........ccccooiiiiiiiiiiiiiieicinieeeciceeieesiee e 191,021 1,470,801 1,547,174
INVESTOR AB SEK 6.25 'B'.......coiiiiiiiiiiiiiiiccc s 180,164 4,090,900 4,140,027
IPG PHOTONICS CORP......cociiiiiiiiiiciiiicie e 34,744 2,318,361 2,526,236
IRON MOUNTAIN INC.....ccooviiiiiiiiiiiiiiccccc s 361,652 10,048,828 12,328,717
IRONWOOD PHARMACEUTICALS INC.......ccocciiiiiiiiiiiicicieicceces 200,250 2,599,911 3,147,930
ISETAN MITSUKOSHI HOLDINGS LTD......ccocooviiiiiiiiiiiiiiiiiiiicicnees 130,823 1,182,500 1,271,620
ISHARES MSCI EAFE INDEX FUND......ccccoiiiniiiiiiiiiiceccccees 14,128 900,620 849,658
ISHARES RUSSELL 2000 INDEX FUN......c.cccoiiiiiiiiiiiiniiiceeceeeeinne 5,066,000 398,422,475 419,464,800
ISHARES S&P GLOBAL ENERGY SECT.......ccccoiiiiiiiiiiiiiicincccce, 17,266 652,302 720,856
ISHARES S&P GLOBAL FINANCIALS........ccooiiiiiiniiiiicecccccces 16,643 740,227 764,080
ISHARES S&P GLOBAL TELECOMMUNILL.......cccocoviiiiiiiiiiinicicciceene 10,502 540,570 636,316
ISHARES S&P GLOBAL UTILITIES S......cocooiiiiiiiiiiiiiiicccccccicicceies 13,350 553,661 613,166
ISHARES S&P SMALLCAP 600 INDEX........ccccoiiiniiiiiiiiiiincciieceee 347,675 16,369,709 25,491,531
ISHILL HYOKI JPY 50 3,200 47,768 36,335
ISRAEL CHEMICALS LTD...c.cooiiiiiiiiiiiiiiiiiicicec e 155,033 2,709,186 2,460,480
ISRAEL CORP ORD SHKI.....ccooiiiiiiiieiiinieiinieicerieieeeeteeeeee e 798 975,618 867,774
ISRAEL DISCOUNT BANK ILSO0.1....cociiiiiiiiiiiiiiiiiiniccic 312,530 673,512 613,578
ISUZU MOTORS LTD Y50.......cioiiiieiinieeineereeieeeteieireeie e nenens 836,369 3,397,136 3,925,011
IT HOLDINGS CORPORATION NPV .....ccooiiiiiiiiiiiiiiiiiiiiiciccncns 23,600 285,976 208,356
ITC HOLDINGS CORP.....oocviiiiiiiicieteeeseeeee ettt 117,862 6,332,361 8,458,956
ITOCHU CORP Y50......cciiiiiiiiiiiiiiiiicccc s 2,542,364 19,932,955 26,223,245
ITOCHU FUEL CORP Y50.....c.cciiiiiiiiicieieieiiirieeeieeeseeee et 138,500 1,031,868 771,731
ITOCHU TECHNO SOLUTIONS CORP........cccooviviiiiiiiiiiiiiiincece 10,078 333,746 355,276
ITRON INC...oiiiiiiiictec ettt 39,959 2,426,623 1,924,425
ITT CORP.....oiiiiiiii e 515,092 25,180,204 30,354,372
ITT EDUCATIONAL SERVICES INC.....ccooiiiiiiiiiiiiiiiiiinccseecceiccseeeeenae 27,659 2,628,094 2,164,040
ITV ORD GBPO.10......ooiiiiiiiiiiiiiiiiciiccc s 1,289,445 1,550,137 1,480,150
IVANHOE MINES LTD.....ccoiiiiiiiiiiiiiiiicireeeeee s 91,147 2,413,844 2,301,577
IWATANI CORP NPV.....coiiiiiiiiiiiiiiiiic e 70,000 207,001 247,028
IYO BANK LTD/THE.......coiiiiiieiiiiiiiiiiiininierrseeeete ettt 95,909 775,857 877,622
JCREW GROUP INC ESCROW.......ccoiiiiiiiiiiiiiiiicccccc e 54,307 0 0
JFRONT RETAILING CO LTD NPV.....coiiiiiiiiiiiiiiicicieceecee 168,402 692,143 738,166
J&J SNACK FOODS CORP.......ociiiiiiiiiiiiiicccc s 47,302 1,823,913 2,358,005
J.K. LAKSHMI CEMENT LIMITED........ccocooiiiiiiiiiiiiiiiiiiincccenccsees 58,248 78,419 57,333
JABIL CIRCUIT INC....ccoooiiiiiiiiiiiiiiiiiiciiciiiici s 189,466 2,097,714 3,827,213
JACCS COLTD .ottt 37,000 94,554 106,748
JACK IN THE BOX INC COM.....c.ccooiiiiiiiiiiiiiciiciecciicccec s 304,340 6,196,600 6,932,865
JACOBS ENGINEERING GROUP INC.......ccoccoiiiiiiiiiiiiiiiiiciccciccees 158,256 7,635,130 6,844,572
JAKKS PACIFIC INC.....coiiiiiiiiiiiiiicicieccs s 3,724 59,701 68,559
JAMES HARDIE INDUSTRIES - CDL......ccooiiiiiiiiiiiiiiiiciiccccccce 152,284 955,879 955,387
JANUS CAPITAL GROUP INC......coiiiiiiiiiiiiiiiiicccccces 183,186 2,085,448 1,729,276
JAPAN PETROLEUM EX NPV ...cooooiiiiiiiiiiiiiiiiiiiccccne 13,906 632,110 648,292
JAPAN PRIME REALTY JAPAN PRIME.........cccoiiiiiiiiiiiiiciccccccne 271 697,176 714,747
JAPAN REAL ESTATE INVST CO JPY ...ccciiiiiiiiiiiiiiciiiciiccecicne 346 3,330,222 3,388,881
JAPAN RETAIL FUND JAPAN RETAIL.....ccoccciiiiiiniiinieiireeneceeeeeeeeneas 2,476 3,283,867 3,795,552
JAPAN STEEL WORKS Y50......ccciiiiiiiiiiiiiiiiiiiceccece e 110,103 854,354 748,471
JAPAN TOBACCO INC Y50000........cccmiimeuiirieeninreeneereeenereteeeeseeseeeenenees 7,274 26,016,494 27,876,462
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JARDEN CORP......cocviiiiiiiiiiiiiiic s 90,333 1,884,136 3,117,392
JARDINE CYCLE & CARRIAGE LTD.....coouiiiiiiiiciiieicenceeeeeeeeeeeeieenene 145,873 3,065,736 5,109,595
JARDINE MATHESON HLDGS ORD........cccccociiniiiiiiiiiiiiiiiccne 14,952 641,948 857,348
JB HUNT TRANSPORT SERVICES INC......cccceciniiiiiniiiiriccninceeeieereeeeenne 106,676 3,457,218 5,023,373
JBF INDUSTRIES INRIO.....ccciiiiiiiiiiiiiiiiiiicccns 93,753 426,291 342,798
JCDECAUX SA NPV ..ottt 23,191 767,040 743,247
JCPENNEY CO INC....c.ooiiiiiiiiiiiiiiiiiccc s 162,807 4,073,790 5,623,354
JDA SOFTWARE GROUP INC.....c.ocouiiiiiiiiiiiicinececceeeeeee e 108,077 1,592,476 3,338,499
JDS UNIPHASE CORP......ccooviiiiiiiiiiiiiiiicccc e 435,194 5,092,023 7,250,332
JEAN CO TWDI0....ciiiiiiiicieeecrectee et 50,000 31,907 15,928
JEFFERIES GROUP INC.......c.ccoiiiiiiiiiiiiiiiiiiiccc s 412,549 7,899,871 8,416,000
JENOPTIK AG NPV EURO......ccooiiiiiiiiiiiiiiccceceeeeeee s 5,325 48,124 49,797
JENSEN GROUP NB NPV .....cooiiiiiiiiiiiiiiiiccce 422 5,348 5,947
JEON BUK BANK KRWS5000.........ccooiiiiiiiiiiiiiieineciceeeeseceeeeeeees 9,670 49,986 57,061
JERONIMO MARTINS EURI......cccoiiiiiiiiiiiiiicce e 76,808 1,225,771 1,474,407
JFE HOLDINGS INC NPV ...t 600,786 20,552,954 16,395,894
JFE SHOIJ HOLDINGS INC NPV ....cooiiiiiiiiiiiiiicccccccccnias 509,000 2,521,726 2,470,629
JGC CORP Y50, 346,670 6,829,115 9,422,247
JINHEUNG SAVINGS BANK ......coiiiiiiiiniiiicecececc s 760 4,211 2,121
JKX OIL & GAS ORD 10P......coiiiiiiiiiiiiiiciiiccrcc e 62,951 299,427 267,821
IM SMUCKER CO/THE........ccccoiiiiiiiiiiiiiiiiiiccceee s 132,756 6,805,387 10,147,869
JOHN B. SANFILIPPO & SON INC.......ccccoiiiiiiiiiiiiiiiiiinccnccecnccine 3,647 53,504 30,854
JOHN WILEY & SONS INC......ccoooiiiiiiiiiiiiiiiiccrcccc e 120,149 5,230,868 6,248,949
JOHNSON & JOHNSON.......ociiiiiiiiiiiiiiiicci e 3,960,905 242,931,008 263,479,401
JOHNSON CONTROLS INC.....cococviiiiiiiiiiiiiiiiiiiciniieeieeceesc e 940,828 24,772,269 39,194,894
JOHNSON MATTHEY ORD GBP1......cccccviiiiiiiiiiiiiiciiccce 74,908 2,291,745 2,364,332
JOHNSTON PRESS ORD GBPO.10........c.ccouiiiiiiiiiiiiciciiceccee 999,088 654,006 85,011
JONES GROUP INC.....coiiiiiiiiiiiiiiiiiiiicic e 241,400 4,582,701 2,619,190
JONES LANG LASALLE INC.....coiiiiiiieiiiieciricerieteeseteteeeesee e 42,271 1,980,327 3,986,155
JOY GLOBAL INC....cooiiiiiiiiiiiicicc e 131,566 5,957,999 12,530,346
JOYO BANK Y50ttt 257,930 1,011,781 1,076,305
JP MORGAN CHASE BK N.A ..o 1,325 742,894 738,356
JPMORGAN CHASE & CO....ouiiiiiiiieiciiecree ettt 6,530,139 251,150,370 267,343,891
JS GROUP CORPORATION......c.coiiiiiiiiiiiiiiiciciccccesne 232,167 5,744,028 5,945,039
JSR CORP JPY S0, et 238,544 4,467,177 4,584,204
JTEKT CORP ... 144,003 1,573,831 2,102,273
JULIUS BAER GRUPPE AG......ocoiiiiiiiiiiiciicceeiecnee et 195,773 7,855,713 8,075,055
JUNIPER NETWORKS INC......ccocviiiiiiiiiiiiiiiiccc e 1,048,242 24,968,177 33,019,623
JUPITER TELECOMUNICATIONS NPV.....oiiiiiiiiiiiiinccieceeeeene 3,399 3,243,540 3,787,890
JVC KENWOOD CORP NPV.....ccooiiiiiiiiiiniiiiceenc e 57,900 303,831 286,059
JX HOLDINGS INC....oiiiiiiiiiiiiiieicceeeice ettt 2,138,167 12,043,919 14,270,333
K&S AG NPV ..o 60,052 4,666,817 4,614,519
K1 VENTURES SGDO.10......cccciiiiiiiiiiiiiiieiiiciceeeieeseseee e 88,000 9,075 10,036
KABEL DEUTSCHLAND HOLDING AG.......c.ccooviiiiiiiiiiiiicicccecne 91,893 5,263,408 5,648,997
KAGA ELECTRONICS CO Y50......cciiiiiiiiiiicirccsesiceeee s 7,300 81,732 78,188
KAJIMA CORP Y50.....coiiiiiiiiiiiiiice e 295,176 819,490 840,645
KAKAKU.COM INC.....oiiiiiiiiiiiiiciicc s 438 2,069,343 3,064,265
KAMIGUMI CO Y50 s 135,035 1,084,382 1,255,712
KANAMOTO CO Y50.....iiiiiiiiiirccceece e 42,000 366,570 309,435
KANEKA CORP NPV....coiiiiiiiiiiiiiiiiccs e 97,670 663,224 637,346
KANEMATSU CORP Y50......cciiiiiiiiiiiiiiiceence e 926,000 1,463,545 905,820
KANG YONG ELECTRIC PUBLIC CO.......ccccooiiiiiiiiiiiiiiiiiiiiciciccccicicceine 9,300 68,240 64,775
KANSAI ELEC POWER NPV ..o 629,455 14,351,735 12,470,630
KANSAT PAINT CO Y50.......ciiiiiiiiiiiiiecceccccs e 76,102 620,121 688,838
KANSAS CITY SOUTHERN........ccccciiiiiiiiiiiiiiccc s 274,899 7,231,542 16,309,758
KANTO AUTO WORKS LTD.....coiiiiiiiiiiiiiiicicccccccc s 10,700 80,400 97,381
KAO CORP NPV ..ottt 1,435,242 34,748,588 37,498,276
KAR AUCTION SERVICES INC......ccooiiiiiiiinieiinieeeeieieeneeeeneeeesee e eseenenens 28,357 425,344 536,231
KASATKOGYO CO JPY S0, 10,000 62,997 65,503
KASIKORNBANK PCL.....ooiiiiiiiiiinieiceetecieesee ettt 192,700 301,486 783,971
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KASIKORNBANK PLC.....cooiiiiiiiiiiiiiiiiiic s 925,600 2,383,447 3,705,413
KASUMI Y50, 10,300 47,375 58,030
KATHMANDU HOLDINGS LTD.....cccccoiiiiiiiiiiiiiiiiiiicccces 85,683 135,084 160,073
KATO SANGYO CO Y50....iiieiieieieceneieeeieee et 15,809 226,299 290,693
KAWASAKI HEAVY INDUSTRIES Y50......cccooiiiiiniiiiiiiiiiccccne, 495,507 2,080,149 1,957,240
KAWASAKI KINKATTPYS50......coiiiiiincinieeiiect st 25,000 161,989 79,247
KAWASAKI KISEN KAISHA Y50......coiiiiiiiiiiiiiiiciecccsccnns 253,735 842,032 879,715
KAZAKHMYS ORD GBPO.20.......ccciiiiiiiiiiiricceeicecceeeeeeeeeee e 272,342 5,669,223 6,033,794
KBC GROUPE NPV....ooiiiiiiiiiiiii e 290,909 12,494,066 11,430,087
KBRINC ...ttt 193,944 3,847,725 7,309,749
K-BRO LINEN INC.....coooiiiiiiiiiiiiiiiiic s 2,133 48,301 47,518
KDDI CORP Y5000........cccoiiiiiiiiiiniceieieiisie et 2,389 15,161,762 17,068,512
KEIKYU CORP......oooiiiiiiiiiiiiiccc s s 163,599 1,103,022 1,174,931
KEIO CORP Y50.....iiiiiiiiiciiecreccceee e 201,838 1,096,336 1,107,160
KEISEI ELECTRIC RAILWAY CO Y50......coiiiiiiiiiiiiiiicceciecccieene 96,257 524,205 566,148
KELLOGG €Ottt 296,883 14,531,281 16,423,568
KENDA RUBBER IND TWDI0......cccoiiiiiiiiiiiiiiciccecceccenc e 735,304 770,622 1,054,695
KENNAMETAL INC.....oiiiiiiiiiiiiiccieeccnee e 192,144 6,297,228 8,110,398
KEPPEL CORP NPV .....oiiiiiiiiiiiiiiiicc s 1,222,137 7,528,659 11,030,692
KEPPEL LD STK SGS$0.50.....c.ccciiiiiiiriirineeeicieieicitceeet e 705,931 2,180,860 2,081,680
KERRY GROUP 'A' ORD EURO.125.......cocoiiiiiiiiiiiiiiiciicicceeceecee 48,956 1,941,081 2,023,962
KERRY PROPERTIES LTD ORD HKD1......ccoccoiiiiiiiniiiiiiiiiiincccce 1,642,562 9,241,099 7,915,961
KESA ELECTRICALS ORD GBPO0.30.........ccccoiiiiiiiiiiiiiiiiiiiiicciceeeeceienne 1,045,302 2,452,133 2,310,854
KESKO OYJ EUR2 SER'B'......c.ccoiiiiiiiiiiiiiciiccec e 23,261 1,068,212 1,081,897
KEYCORP.......ooiiiiiiiiiicccr e 980,584 7,506,586 8,168,265
KEYENCE CORP NPV.....cooiiiiiiiiiiiiiiiiiiiccse s 99,757 21,586,347 28,089,082
KEYERA CORP......cooiiiiiiiiiiiicc e 133,564 3,341,043 6,046,432
KGHM POLSKA MIEDZ PLN 10 BRu....c.coiiiiiiiiiiiiicicccccces 302,792 10,308,130 21,728,053
KIA MOTORS CORP......cooiiiiiiiiieiieetrieteese ettt 356,655 9,045,129 24,152,268
KIAN JOO CAN FACTORY BERHAD.........ccccoeoiiiiiiiiiiiciiiccce 204,500 129,332 143,580
KIATNAKIN BANK PCL......oiiiiiiiiiieicreeeeeesee et eeeenne 283,600 217,012 304,599
KIKKOMAN SHOYU CO Y50......cciiiiiiiiiiiiiiciiccsecenenne 55,004 507,038 575,512
KIMBERLY-CLARK CORP.......ccoovriiiiiiiiiiinccieeeeceeeeteeeiee e 609,957 35,640,766 40,598,738
KIMCO REALTY CORP......cociiiiiiiiiiiiiici e 479,243 7,265,166 8,933,090
KINDEN CORPORATION Y50.......cooiiiiiiininieieice e 46,339 409,897 394,191
KINDER MORGAN HOLDCO LLC........ccccooviiiniiiiiiiiiiiiiicceccns 216,766 6,200,912 6,227,687
KINDER MORGAN MANAGEMENT LLC....ccocciiiniiiniiiiniiiinccecceceenes 11,862 584,057 778,029
KINETIC CONCEPTS INC.....cooiiiiiiiiiiiiiiiiiiicccc s 62,898 1,953,451 3,624,812
KING FOOK HLDGS ORD HKDO0.25.......cooiiiiiiiiiiciieiciecrceeeieeeee e 250,000 56,370 56,546
KING YUAN ELECTRONICS CO TWDIO0.....ccccoiiiiiiiniiiiiiiiiccccces 4,870,000 2,000,967 2,509,304
KINGBOARD CHEM HLDG HKS$0.10.......cooviiririieieieieieieicieieiceienenee e 1,389,000 2,191,476 6,426,217
KINGFISHER ORD GBPO.157142857......ccoiiiiiiiiiiiiiiiiciiiccieccece 824,953 3,569,748 3,538,852
KINGMAKER FOOTWEAR HLDGS ORD........ccoccciiiniiiiiiiiiiirccieeeeee 294,000 52,314 62,342
KINKI SHARYO CO JPYS50.....cciiiiiiiiiiiiiiciicicccec e 13,000 66,216 51,350
KINNEVIK INVESTMENT AB SEKO.1.....cccoiiiiiiiiiiiiiiiinincicccccee 102,468 2,383,877 2,281,559
KINROSS GOLD CORP.......ccooviiiiiiiiiiiiciiccc s 931,274 15,917,758 14,696,200
KINROSS GOLD CORPORATION.......c.ccoiiiiiiiiiiiiiiiicccnceeecic s 3,980 18,965 10,104
KINTETSU CORP Y50......cciiiiiiiiiiiiiccicccceeeeses s 567,276 1,690,889 1,812,249
KIRBY CORP....oocviiiiiiiii s 194,481 5,348,804 11,021,238
KIRIN HOLDINGSCO LTD Y50......cciiiiiiiiiiiiniieiiseeeceeeeccccc s 1,234,284 17,440,109 17,102,078
KISCO CORP KRWS5000.........cciiiiiiiiiiiiiiiiicinceeicccc e 1,620 49,259 47,038
KISWIRE LTD KRWI000.........cccoiiiiiiiiiiiiiiiiiiiiiiiese s 2,480 93,540 111,613
KITA NIPPON BANK Y50.......ciiiiiiiiiiiiic e 2,600 79,784 57,821
KLA-TENCOR CORP.......cocooiiiiiiiiiiiiiiiiciiiree e 313,754 8,901,281 12,700,762
KLEPIERRE EURIA.......ccciiiiiiiiiiiiiiiiiiicc e 128,700 4,793,970 5,311,446
KLOECKNER & CO SE NPV (REGD)......c.ccceiuiiiiiiiiiiiiiiciicccccciiccae 136,410 4,070,911 4,104,800
KNIGHT TRANSN INC COM......ociiiiiiiiiiiiiiniiiicc s 408,000 6,221,925 6,931,920
KOBAYASHI PHARMACEUTICALS.....ccoooiiiiiiiiiecneeeeeeeeseeeeeaee 49,900 1,925,998 2,496,236
KOBE STEEL.......coiiiiiiiiiiiiiiic e s 869,705 2,098,637 1,959,959
KOENIG & BAUER AG NPV...ooiiiiiiiiciiecieceeteeecese et 1,784 64,674 40,234
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KOHL'S CORP......ooiiiiiiiiiiiiicc s 661,269 32,032,648 33,070,063
KOHNAN SHOJLJPY50......cou ittt seene 32,900 458,865 563,406
KOITO MANUFACTURING CO YS50.....ccooiiiiiiiiiniiiiiicccecne 33,624 506,997 583,299
KOJIMA CO JPY S50ttt 41,700 300,846 269,532
KOLON CORP......ocoiiiiiiiiiiiiic s 20,600 568,610 553,759
KOLON INDUSTRIES INC/NEW.......ccciiiiiiiiiniiiiiiiiriceseeeeeee e seeeieene 20,940 1,278,065 2,020,157
KOMATSU Y50.....iiiii s 741,495 20,047,731 22,926,116
KOMERCNI BANKA ORD CZKS00........cccoiiiiieiiinieenieeeriee e 38,098 7,864,909 9,284,582
KONAMI CO JPY50......cciiiiiiiiiiiciicicc s 32,493 586,167 762,837
KONE CORPORATION NPV ORD Bi....coccuiiiiiiiiiiiciiinicccccceeeeenees 54,285 3,253,113 3,410,292
KONICA MINOLTA HLDGS INC Y50.....ccciiiiiiiiiiiiiiciienicccceene 1,289,280 13,014,708 10,680,143
KONINKLIJKE AHOLD NV EURO0.30.......ccccoiiiiiiiiiiiiiiieinicceieeeceeeeeae 733,409 10,027,300 9,852,844
KONINKLIJKE DSM NV EURLS.....cooiiiiiiiiiiiiiccicc e 204,372 9,802,497 13,261,298
KONINKLIJKE KPN NV EURO.24.......ocoiiiiiiiiiiiiiicccccecceeeeas 2,012,484 30,472,892 29,265,533
KONINKLIJKE PHILIPS ELECTRONIC.........cccocoviiiiiiiiiiiiicccce 1,341,695 40,065,819 34,450,493
KONINKLIJKE VOPAK NV EURO.5.....coooiiiiiiiiiiiiiiccsecccccceee 24,489 1,194,750 1,199,727
KOREA EXCHANGE BANK .......cocooiiiiiiiiiiiiiccecse e 87,150 753,686 783,628
KOREA FLANGE IND CO KRWS5000.........c.ccccooiiiiiiiniiiiieiiccecceceeee 600 12,758 12,083
KOREA STORAGE BATT KRWI1000..........ccccocoiiiiiiiiiiiiiiinicincieeeennee 19,900 392,822 580,607
KORN/FERRY INTERNATIONAL........ccooiiiiiiiiiiiiiiiieiiciceecccicceicene 188,700 2,949,140 4,149,513
KOSMOS ENERGY LTD.....cooiiiiiiiiiiiiciciieccccsesesesene e 32,408 561,673 550,288
KOZA ANADOLU METAL MADENCILIK ......ccccoviiiiiiiniiiinccecnceine 246,190 789,384 732,203
KP CHEMICAL CORP......cococviiiiiiiiiiiiiccce s 356,200 5,279,538 8,190,619
KRAFT FOODS INC.....ooiiiiiiiiiiiiiiiiiceic e 2,390,594 68,386,999 84,220,627
KRATOS DEFENSE & SECURITY SOLU......ccccccooiiiiiiiiininiiiicicceenne 1,025,438 22,717,212 12,469,326
KROGER CO/THE.......ccociiiiiiiiiiiiccceeicrct et 638,443 15,334,289 15,833,386
KRONOS WORLDWIDE INC......cccociiiiiiiniiiiicccccccccs s 21,443 601,819 674,382
KRUNGTHAI BANK PUBLIC CO LTD.....ccccooiiiiiiiiiiiiiiiiiiniiciccnccine 18,527,400 3,753,882 11,336,538
K'S HOLDINGS CORP Y50......ciiiiiiinieiieeenteeereeieeete e 2,400 58,759 103,269
KUBOTA CORPORATION Y50......ccoiiiiiiiiiiiiiiccicccecnne 1,472,483 13,201,116 12,927,074
KUEHNE & NAGEL AG CHFI(REGD).....c.ccooiiiinieiniieiinieereeceeieeeeeeeeeeeeas 27,291 3,512,358 4,135,786
KULIM MALAYSIA BHD......ccooiiiiiiiiiiiiiiiccens 622,400 271,663 731,750
KUMAGAI-GUMLIL....ooiiiiiiiiiinietireere ettt 74,000 57,514 75,136
KUMBA IRON ORE LTD NPV....ccoooiiiiiiiiiiiiiiiiiiniciccsecene 31,927 1,632,967 2,279,491
KUMPULAN FIMA BHD......ociiiiiiiiiiiciiniecececee et 116,900 67,724 63,880
KUNGSLEDEN NPV....ooiiiiiiiiiiiiiiii s 61,000 416,191 582,444
KURABO INDUSTRIES Y50......cciiiiiiiiniicineiecesieieseeeee e 34,000 57,440 67,781
KURARAY CO Y50, 464,610 6,429,036 6,759,742
KURITA WATER INDUSTRIES NPV .....ocoiiiiiiiiiiiniiccreiceeccseeeeeae 93,037 2,603,733 2,755,628
KYOCERA CORP Y50......ciiiiiiiiiiiiiiiiiiccei s 130,061 12,475,665 13,125,275
KYODO SHIRYO CO JPYS50.....cuiiiiiiiiiiiiciciieicteice e 276,000 411,904 314,413
KYORIN HOLDINGS INC.....c.ccooiiiiiiiiiiiiiiiciicccccec e 155,000 2,126,401 3,066,989
KYOWA EXECO CORP Y50......ccoiiiiiiiiiiiiiiciscriccseeeeece e 227,300 1,856,677 2,291,013
KYOWA HAKKO KIRIN CO LTD......cccoviiiiiiiiiiiiiiiciiicccecnens 90,511 850,665 857,366
KYUDENKO CORP Y50......cciiiiiiiiiiiiciicecrece e 15,000 100,874 98,254
KYUSHU ELECTRIC POWER CO INC........cocoociiiiiiiiiiiiiiiiceice 199,051 3,798,767 3,566,454
L G CORP KRWS5000........ccciiiiiiiiiiniiiniccieee e 267,961 12,753,435 20,153,870
L-3 COMMUNICATIONS HOLDINGS IN.....ccccociiiiiiiininiiiiieieececccee 177,406 13,953,451 15,514,155
LABORATORY CORP OF AMERICA HOL........cccccooviiniiiiiiiiiiiniicicins 179,783 14,358,342 17,401,197
LADBROKES ORD GBP (CONS).....cocciiiiiiiiiiiiiinicinceeeeeeccccceas 242,057 563,269 592,242
LAFARGE SA EURA.00.......cccoiiiiiiiiiiiiiciieic e 69,913 4,605,074 4,454,413
LAGARDERE S.C.A. EURG.I(REG).....c.ccccoimiiiiiiiiiiiiiiciicceececcccceae 41,173 1,729,267 1,739,204
LAI SUN DEVELOPMENT CO.....ccocuiiiiiiiiiiiiiiiiniciciiicesieeeeeie e 2,072,000 63,185 58,049
LAM RESEARCH CORP........cccocoiiiiiiiiiiiiiiiccccccc s 215,094 8,305,893 9,524,362
LAMAR ADVERTISING CO.....cccuiiiiiiiiiiiiiiiiiiiiccisc e 57,201 1,237,153 1,565,591
LAND SECS GP ORD GBPO.10 REITS........ccococoiiiiiiiiiiiicceccccccces 1,103,066 11,644,042 15,097,070
LANDSTAR SYSTEM INC.....ccooiiiiiiiiiiiiiiiiicic e 240,647 8,117,135 11,185,273
LANXESS AG NPV ...ttt 254,326 15,642,049 20,870,376
LAS VEGAS SANDS CORP.......coooiiiiiiiiiiiiiiicccs e 613,472 16,513,352 25,894,653
LASALLE HOTEL PROPERTIES.......ccciniiiiiiiinieiiccreceree e eieene 148,750 3,612,065 3,918,075
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LAURENTIAN BANK OF CANADA........ccccooiiiiiniiiiiiccecae 67,700 2,309,988 3,125,803
LAWSON INC NPV ...ttt 140,834 6,838,068 7,350,363
LAZARD LTD SHS -A-...coiiiiiiiiiiiiir e 262,205 9,646,475 9,727,806
LC DEVELOPMENT SGDO.10......c.ccoiuiiieiiiieinieieineieisieieseeeeeeeve e 457,972 162,905 55,959
LEADER UNVL HLDGS BHD MY $1.....cciiniiieiicieiniicieeieeierseneeeenenseenes 425,000 162,408 117,528
LEALEA ENTERPRISE TWDI0......ccooiiiiiiiiiiiiicinececceeieieeeee e 482,000 280,323 255,905
LEAR CORP......oviiiiiiiiiicc e 103,520 3,807,613 5,536,250
LEGAL & GENERAL GROUP ORD 2.5P......c.cciiiiiiiiiiiiiniciencceicceeeeene 7,643,418 12,113,611 14,504,470
LEGG MASON INC....ocooiiiiiiiiiiiiiicicccccic s 311,176 9,009,362 10,194,126
LEGGETT & PLATT INC.....coiiiiiiiiiicccetcseeeee e 140,679 2,444,464 3,429,754
LEGRAND SA EURA......cooiiiiiiiiiiiiiiicc e 632,880 20,199,637 26,651,142
LEIGHTON HOLDINGS LTD ORD......cccceiiiiiiiiiiiiriiciciince e 52,685 1,389,519 1,176,035
LEND LEASE GROUP NPV .....ccoooiiiiiiiiiiiiiiiiccccns 212,456 1,891,883 2,040,275
LENDER PROCESSING SERVICES INC......coccoooiiiiiiiiiiniiiiccccccee 85,006 2,595,998 1,777,475
LENNAR CORP......ccooviiiiiiiiiiiiiccc s 321,721 5,285,349 5,839,236
LENNOX INTERNATIONAL INC.....ccoociiiiiiiiiiiiiciiiciirceieeeiccee e 177,195 4,953,297 7,631,789
LEOPALACE 21 CORP.......coviiiiiiiiiiiiii e 101,100 344,406 142,712
LERADO GROUP HLDGS HKDO.10......c.ccoiiiiiiiiiiiiiiiiccieeciceeeene 380,000 65,221 60,067
LEROY SEAFOOD GROU NOKI.00........cccccooiiiiiiniiiiiiiiiiieciccccccieneeaes 3,125 60,735 73,969
LEUCADIA NATIONAL CORP......c.ccooiiiiiiiiiiiiiicicccreecee e 204,298 4,741,886 6,966,562
LEVEL 3 COMMUNICATIONS INC.......cccovuiimiiiiiiiiiiiiiiniceeee e 1,678,265 2,072,879 4,094,967
LEXMARK INTERNATIONAL INC.....ccccooiiiiiiiiiiiiiiiiiiiecccncceens 215,168 7,240,776 6,295,816
LG DISPLAY CO LTD..c.ooiiiiiiiiiiiiiciiiicie s 490,400 12,679,016 13,573,106
LG ELECTRONICS INC....coooiiiiiiiiiiiiiciciiieee s 34,560 3,153,185 2,683,487
LG INTL CORP KRWS5000..........cccccviiiiiiiiiiiiiiciccccccccnesse s 10,170 395,062 518,193
LI & FUNG HKDO.025......ociiiiiiiiiiiiiniciciieic e 1,970,446 5,031,290 3,925,065
LIAN BENG GROUP SGDO0.05.......ccocuiiiiiiiiiiiiiiiiiiiiicciciccisisieesseeceenecniee 298,000 87,937 87,390
LIBERTY GLOBAL INC......cccocoiiiiiiiiiiiiiiiicic s 310,987 7,958,362 14,006,854
LIBERTY MEDIA CORP - CAPITAL....c.cceuiiiiiieiieiececereeeeeeeeeee s 69,932 1,315,492 5,996,669
LIBERTY MEDIA CORP - INTERACTL.........cccceeiiiiiiiiiiiiiiiiiine 591,992 4,605,873 9,927,706
LIBERTY MEDIA CORP - STARZ.......cooriiiiiieeineeereeieeeeeeeeseeeeeane 51,382 1,861,715 3,865,982
LIBERTY PROPERTY TRUST......ccccooiiiiiiiiiiiiiiiiccece 118,624 3,287,651 3,864,770
LIFE TECHNOLOGIES CORP.......c.ccccimiiiiiiiinieiinciereeeeeeeeee e 242,851 9,571,779 12,645,252
LIFEPOINT HOSPITALS INC.....cocooiiiiiiiiiiiiiiiiiececc s 192,275 6,872,202 7,514,107
LIFESTYLE INTERNAT HKDO.0L.....coccooiiiiiiiiiiciiccceeeceeee e 3,941,635 9,629,398 11,498,810
LIFETIME BRANDS INC.....cccooiiiiiiiiiiiiiicc s 4,179 58,561 49,061
LIGHT S A COM NPA ..ottt 243,300 3,436,544 4,572,436
LINCARE HOLDINGS INC......cccociiiiiiiiiiiiiiiiii e 196,359 5,017,556 5,747,428
LINCOLN EDUCATIONAL SERVICES C......ccoouciiiiiiiiiiiiiiinicceeceeceenes 33,078 500,873 567,288
LINCOLN ELECTRIC HOLDINGS INC.......ccocooiiiiiiiiiiiiiiiiiccecene 124,299 3,294,895 4,456,119
LINCOLN NATIONAL CORP.......cociiiiiiiiiiiiiciiictcrcieeee s 423,454 10,398,113 12,064,204
LINDE AG NPV..oooiiiiiiiii s 175,603 24,274,468 30,780,899
LINDT & SPRUENGLI CHF100 REGD.......cccocuiiiiiiiiiiiiiiciinciccceccne 40 1,405,393 1,455,819
LINDT SPRUENGLI PTG CERT CHF10........cccccoooviiiiiiiiiiiiiiiiiicccccne 316 998,582 983,278
LINEAR TECHNOLOGY CORP......ccocouiiiiiiiiiiniiiiccceeciesceseee e 224,287 5,944,422 7,405,957
LINGSEN PRECISION INDUSTRIES..........cccooiiiiiiiiiiiiiccccceene 1,471,000 875,683 1,131,795
LINK REAL ESTATE INVT ..o 2,088,117 6,287,237 7,124,756
LINKEDIN CORP - Ao 8,863 619,568 798,468
LION IND CORP MYRI(AFTER.......ccccoiiiiiiiiiiiiiiiicicnccccce 500,700 423,645 311,746
LIPPO LTD HKDO.10......cooiiiiiiiiiiiiiiicieicciticicceccsee e 144,000 54,113 62,180
LISI (EX-GFI INDUSTRIES SA).....cccoiiiiiiiiiiiiiiiiciincceeecce e 576 62,492 54,074
LITE-ON IT CORP TWDIO0......ocooiiiiiiiiiiiiiiiiiiciiciee s 1,961,582 1,766,862 2,233,145
LITE-ON TECHNOLOGY CORP TWDI0.......ccccoviiiiiiiiiniiiiiciiiccccenne 8,235,859 10,395,984 10,838,354
LKQ CORP.....ooiiiitcic e 500,602 7,859,270 13,060,706
LLOYDS BANKING GROUP PLC.......cccociiiiiiiiiiiiiiiciiicccccns 65,247,651 62,350,014 51,328,402
LMI AEROSPACE INC.....ccooviiiiiiiiiiiiiiiccccccc s 2,239 39,189 54,699
LOBLAW COMPANIES LTD.....ccoccoiiiiiiiniiiiiiiiiiiccese s 39,121 1,604,703 1,578,865
LOCKHEED MARTIN CORP......c.oceuiiiiiiinieiiirieereiceeeieeeeeeseee et 658,287 51,181,435 53,301,498
LOEWS CORP......ooviiiiiiiiiiiiiic e 327,416 10,639,582 13,780,939
LOGICA ORD GBPO.10.....c.coueiiiiiiiieiieeiieietrteee et 410,971 769,878 884,123
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LONDON STOCK EXCHANGE GROUP.........ccccooviiiiiiiiiiiiiiiiiiciccne 134,469 1,897,042 2,290,521
LONG BON INTERNATIONAL CO LTD....cocoiiiiiiiieineiciiceinceeeeeeeeeee 447,000 253,530 186,746
LONGFOR PROPERTIES.........cccooiiiiiiiiiiiiiiinccsc s 524,000 828,348 805,403
LONMIN ORD USDI...cociiiiiiiiiiieicieieicrieiesee ettt 56,434 1,502,569 1,316,447
LONZA GROUP AG CHFI(REGISTERED.........ccccccoeiiiniiiiiiiiiiiiicciins 17,475 1,426,314 1,365,624
L'OREAL EUROD.2....coiiiiiiiiiiieicerect ettt 218,788 25,970,637 28,409,308
LORILLARD INC.....cooiiiiiiiiiiiiiiiiiccc e 154,076 10,227,933 16,774,254
LOTTE SAM KANG KRWS5000........ccoociiiiieiiieieceeieeseereeeeeeeeene e 1,423 225,902 506,477
LOTTOMATICA SPA EURIL....c.cooviiiiiiiiiiiiicccci e 328,868 6,420,452 6,379,708
LOW KENG HUAT (SINGAPORE)......ccociiiiiiiiiiiiinicieceeeeceeee e 162,000 53,419 53,446
LOWE'S COS INC......ciiiiiiiiiiiiiiiiccic s 1,457,902 32,375,907 33,983,696
LPL INVT HLDGS INC... oot 33,879 1,125,463 1,159,001
LSTCORP.....cooiiiiiiiiicc s 596,022 2,806,157 4,243,677
LTC PROPERTIES INC......coooiiiiiiiiiiiiiiiiticccciceeeic e 38,750 967,676 1,078,025
LTD BRANDS INC.....cooiiiiiiiiiiiiiiicccc s 605,370 12,351,852 23,276,477
LTX-CREDENCE CORP.......c.ccooiiiiiiiiiiiiiiiicicccieteece e 2,253,238 22,182,928 20,143,948
LUBRIZOL CORP.......coouiiiiiiiiiiiiicccc s 76,812 4,805,364 10,313,547
LUKOIL OAO.....iiiiiiiiiiicieet et 58,120 4,517,404 3,705,150
LUKOIL OAO-SPON ADR......cooiiiiiiiiiiiiiiiiciceccee e 344,337 21,860,111 21,899,833
LUMENA RESOURCES CORP.........ccocoiiiiiiiiiiiiiinccceecsecec e 5,784,490 2,729,229 2,326,805
LUNDBECK (H) A/S DKKS......cooiiiiiiiiiiiiiiiiiniicieeseeeceeessc e 233,017 6,216,178 6,128,212
LUNDIN MINING CORP.......c.ccoiiiiiiiiiiiiiiiicce s 1,447,200 6,387,563 11,096,550
LUNDIN PETROLEUM A ORD......cocoouiiiiiiiiiiiiiiiniciceeeeeeecccceae 282,556 3,768,540 3,850,970
LUTHAI TEXTILE B CNY L. .ot 299,300 292,000 272,327
LUXOTTICA GROUP EURO.06.........ccevuiiimiiiiiiiiiiiiiciiniiceeeeeeecens 40,645 1,289,261 1,303,513
LVMH MOET HENNESSY EURO0.30.......cccccoiiiiiiiiiiiiiiiiiceicnccces 201,129 27,728,924 36,188,414
LXB RETAIL PROPERTIES PLC.......c.cocoooiiiiiiiiiiiiiiccccccicccceene 680,000 1,059,329 1,251,368
LYNAS CORP LTD....coooiiiiiiiiiiiiiiiiiiic e 589,912 1,488,856 1,250,488
LYONDELLBASELL INDU-CL A-W/L...ccooiiiiiiiiiiiiiineeineeieeeeeeeeeeeeenenes 393,429 14,557,327 15,154,885
M&F WORLDWIDE CORP........ccccooiiiiiiiiiiiiiiiccns 16,961 407,193 438,272
ME&T BANK CORP.......oiiiiiiiieeceet ettt 128,793 10,919,777 11,327,344
M6 METROPOLE TV SA EUROA4.......ccoiiiiiiiiiiiiiciciccccs 428,048 10,501,490 9,901,759
MABUCHI MOTOR Y50ttt 15,701 773,614 787,383
MACARTHUR COAL LTD NPV....cccooiiiiiiiiiiiniiiiiciccce 57,470 723,292 673,725
MACDONALD DETTWILER & ASSOC........cccooiiiiinieineceeeeeeecseeeees 8,100 472,659 458,589
MACERICH CO/THE.......cociiiiiiiiiiiiiiiiiciiiece e 148,155 5,121,217 7,926,293
MACK-CALI REALTY CORP......cooiiiiiiiiiicieirccs et 143,562 4,385,415 4,728,932
MACMAHON HLDGS NPV.....cociiiiiiiiiiiiiiiiiiiicn e 2,082,198 629,749 1,248,353
MACQUARIE GROUP LIMITED NPV....cccooiiiiiiiiiiiiiiiiincceeeeeceeeeeae 364,342 12,970,497 12,189,517
MACRONIX INTERNATIONAL.......ccoooiiiiiiiiiiiiiiccccae 4,489,306 1,913,190 2,750,772
MACY'S INC.oiee e 1,029,303 18,861,774 30,096,820
MADISON SQUARE GARDEN CO/THE........ccccocoiiiniiiiiiiiiiiiiciien 59,298 844,763 1,632,474
MAEDA ROAD CONSTRUCTION YS50......ccciiiiiiiiiiiiiiiicciinciciceeeeene 494,000 4,299,636 4,771,174
MAGELLAN HEALTH SERVICES INC.......cccccoovviiiniiiiiiiiiiciecece 1,334 66,647 73,023
MAGNA INTL INC...ocoiiiiiiiiiiiieiiceee et 76,417 3,489,954 4,129,258
MAGYAR TELEKOM HUF100 REGD........cccccoouviviniiiiiiiiiiiiiciccenes 86,265 265,585 277,449
MAIDEN HOLDINGS LTD SHS.....cociiiiiiiiiniiiicrececesiceeee e 13,789 110,996 125,480
MAJOR DRILLING GROUP INTL INC.......coviiiiiiiiiiiiiiiiiiciiicciccceeees 205,575 2,647,297 2,673,263
MAKHTESHIM AGAM INDS ILST.....ccoiiiiiiiiiiiiiicccciceecsceine 80,119 426,326 447,395
MAKITA CORP Y50 179,144 6,809,749 8,273,986
MALAYAN BANKING BERHAD MYRI......ccccoocciiiiiiiiiiiiinccicccccne 2,537,800 5,435,803 7,513,804
MAN GROUP ...t 743,358 3,008,745 2,828,415
MAN SE ORD NPV...ooiiiiiiiiiiiiiiiicc e 124,599 14,110,610 16,612,561
MANITOBA TELECOM SERVICES INC.......c.ccoooiiiiiiiiiiiiiiiicccccccccees 16,200 580,356 548,393
MANITOWOC CO INC/THE.......ccocooiiiiiiiiiicicciciecrccteee e 562,787 7,951,564 9,477,333
MANPOWERGROUP........cocoiiiiiiiiicicccccc s 250,825 11,610,222 13,456,761
MANULIFE FINANCIAL CORP.......ccccciiiiiiiiiiiiiiciccce 1,626,273 28,703,823 28,781,207
MAP GROUP. ..ottt 129,503 404,393 463,077
MAPFRE SA EURO.10......cooiiiiiiiiiiiiiiiiccee s 297,808 1,107,446 1,105,349
MAPLE LEAF FOODS INC.....ccoouiiiiiiiiiiricerteeeeeee et 33,200 405,557 409,023
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MARATHON OIL CORP.......ccocviiiiiiiiiiiiiiiiiciccc e 1,021,774 31,411,903 53,827,054
MARFIN POPULAR BANK PUBLIC CO......ccecuviiiiiieiniicinieiciniceneeseeeenes 1 12 1
MARKEL CORP......ocoiiiiiiiiiiiiiiiici s 9,585 3,131,148 3,803,424
MARKS & SPENCER GROUP ORD........ccccoviuiiiiiiiieiniieiniecesceeeeseeeenes 1,380,726 8,540,273 8,011,105
MAROC TELECOM MADS........ccccoviiiimiiiiiiiiiiiiiiiiciiciecne s 48,289 853,178 888,397
MARRIOTT INTERNATIONAL INC/DE.......cccccciciiiiiiniiiincinecisiecrcceeeenne 275,475 6,412,716 9,776,608
MARSH & MCLENNAN COS INC......ccccooviiiiiiiiiiiiiiiiccccns 646,726 15,377,410 20,171,384
MARSHALL & ILSLEY CORP.....cc.cciiiiiiiiiiiiciicececeee e 547,141 4,488,753 4,360,714
MARTIN MARIETTA MATERIALS INC.......cccoovviiiiiiiiiiiiciiccce 44,897 4,088,384 3,590,413
MARTINREA INTERNATIONAL INC.....ccociiiiiiiiiiiiciniececceseeeeeene 5,500 50,149 45,990
MARUBENI CORP Y50......ccoiiiiiiiiiiiiiiiiicicc e 3,606,879 19,923,084 23,760,026
MARUDAI FOOD CO Y50......iiiiiiiiniieieeiince et 178,000 572,645 544,403
MARUI GROUP CO LTD Y50.....ccciiiiiiiiiiiiiiiiiiiiiccieceeccceneenns 77,797 493,682 585,693
MARUICHI STEEL TUBE Y50......cccoiiiiiiiiiiiicnccciceieeeeceeeee 16,388 391,555 403,815
MARVELL TECHNOLOGY GROUP LTD.......cccccoviiiiiiiiiiiiiiiecicecnnes 500,157 6,380,568 7,384,818
MASCO CORP......oiiiiiii e 597,133 7,456,462 7,183,510
MASPRO DENKOH CORP Y50.......ccoiiiiiiiiiiiiiiiiiiiiciiiiccciesiseeeeeeeneieennes 5,900 43,948 45,587
MASTERCARD INC.....coiiiiiiiiiiiiiic e 172,827 36,673,512 52,079,688
MATAYV CABLE SYSTEMS ILS1....ccciiiiiiiiiiniiiiieeceececcc s 2,938 53,072 52,569
MATRIX SERVICE CO.....ccuciiiiiiiiiiiiiiiiiiciice e 93,500 995,331 1,251,030
MATSUYA FOODS CO JPY S50 2,500 45,544 46,712
MATTEL INC...ooiiiiiiiiiiic s 498,368 9,571,612 13,700,136
MAX PROPERTY GROUP PLC ORD NPV......cccococviiiiiiiiiiiiiiciccccccccae 280,000 448,923 546,736
MAXIM INTEGRATED PRODUCTS INC.......ccccooiiiiiiiiiiiiiiciicccces 450,855 9,187,669 11,523,854
MAXIMUS INC...coooiiiiiiiiiiieicci s 29,750 2,201,861 2,461,218
MAZDA MOTOR CORP NPV.....cccoiiiiiiiiiiiiiiiiiicicecee 1,220,095 3,049,156 3,187,717
MB FINANCIAL INC.....cocoiiiiiiiiiiiiiiii s 310,250 6,575,544 5,969,210
MBIA INC ...t s 145,445 890,942 1,263,917
MCAN MORTGAGE CORP......c.ooociiiiiirieiniecieeeeeeeeereiereeeee e 1,900 29,106 28,822
MCBRIDE ORD GBPO.10.......cccciiiiiiiiiiiiiiiiiiiicieccccscnne 255,748 800,962 567,642
MCCORMICK & CO INC/MD.......ccoiiiiiiiiiiiiiciiicicceccccss s 272,577 10,323,121 13,511,642
MCDERMOTT INTERNATIONAL INC.......ccocooviiiiiiiiiiiiiniiiicieccie 412,072 5,867,776 8,163,146
MCDONALDS CO JAPAN JPY50.....ciiiiiieininicenieicireeeeeeeeeee e 23,169 570,414 587,545
MCDONALD'S CORP......ocooiiiiiiiiiiiiinii s 1,588,207 100,567,701 133,917,614
MCGRAW-HILL COS INC/THE.......cccocciiiiiiiiinicinieieceeeeteeeee e 619,441 20,288,934 25,960,772
MCTCOLTD NPV..oooiiiiiiiiiiiiiiii s 200 67,666 33,928
MCKESSON CORP.......ociiiiiiiiiiriceeetec ettt 314,470 17,059,013 26,305,416
MDU RESOURCES GROUP INC........ccocoviiiiiiiiiiiiiiciiinccae 213,217 4,755,832 4,797,383
MEAD JOHNSON NUTRITION CO....c.ococuiiiiiiiiiiiciiieiccircesceeeeeeeee e 238,921 10,928,778 16,139,114
MEADOWBROOK INSURANCE GROUP IN.......ccccooiiiiiiiiiiiiiiccce, 24,295 239,881 240,763
MEADWESTVACO CORP 167,046 2,980,224 5,564,302
MECOM GROUP PLC..................... 34,695 58,893 120,175
MEDCO HEALTH SOLUTIONS INC......ccocoiiiiiiiiniiiinciicceeiecesccseeeeeaee 468,324 23,731,607 26,469,672
MEDIASET EURO.52......c.coiiiiiiiiiiiiicccccc e 4,272,794 27,383,370 20,083,899
MEDICIS PHARMACEUTICAL CORP.......cccocoiiiiiiiiiiiiircciciscceeeene 96,335 2,805,094 3,677,107
MEDIOBANCA SPA EURO.5......cooviiiiiiiiiiiciccccccccecec e 204,260 2,195,169 2,068,582
MEDIPAL HOLDINGS CORP.......c.ccooiiiiiiiiiiiiiiicirccric e 51,143 420,429 450,889
MEDIQ NV EUROQ.25.......coiiiiiiiiiiiiiiiiniceccse e 53,698 889,249 1,034,680
MEDNAX INC ..ottt 200,586 11,614,300 14,480,303
MEDTRONIC INC.....ooiiiiiiiiiiiiiiiii e 1,654,965 64,918,540 63,765,801
MEG ENERGY CORP.......ccooiiiiiiiiiiiiiciciccese s 60,635 3,066,002 3,161,489
MEGA FINANCIAL HOLDING CO LTD.....cccccevuiiiiiiiiiiiiiiiniiinieiceeeennes 2,610,000 1,730,475 2,280,746
MEGAWORLD CORP PHP......cccooiiiiiiiiiiiiiiiiiicececee 9,381,891 271,133 430,829
MEIBAN GROUP SGDO.10........cccccoiiiiiiiiiiiiiiiiiiiccncccs e 83,000 30,205 19,607
MEIIT HOLDINGS CO NPV.....ooiiiiiiiiiiiiiiiiiciccee s 23,915 961,861 1,002,381
MELCO INTERNATIONAL.......cooceiiiiiiiiiiiiiiiceccc s 1,357,000 1,308,453 1,368,990
MELLANOX TECHNOLOGIES LTD SHS......cccccoiiiiiiiiiiiiiicicciicces 58,437 1,200,147 1,742,007
MEMC ELECTRONIC MATERIALS INC.....cccceoinieiiiiiiiiieineeneeeieee e 226,829 4,042,303 1,934,851
MENDERES TEKSTIL TRY L...coociiiiiiiiiiiiiiiiiiiicccccecns 536,826 274,124 271,057
MERCER INTERNATIONAL INC.....cooiiiiiiiiinieiieiceiceneeeeeiee e eieeene 12,113 150,300 122,099
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MERCK & CO INC......oooiiiiiiiiiiiiiciicci s 4,952,412 158,967,938 174,770,619
MERCK KGAA NPV ..ottt 82,974 8,532,724 9,015,271
MERCURIES & ASSOC TWDI0.....c.ccooviiiiiiiiiiiiiiiiiiiiccccns 387,000 298,365 370,515
MERCURY COMPUTER SYSTEMS INC.....cccceciniiiiiniiincieniniceseieeseeeeeieene 180,200 3,304,846 3,366,136
MERCURY GENERAL CORP........ccccccoiiiiiiiiiiiiiiiics 26,323 1,095,531 1,039,495
MERIDIAN BIOSCIENCE INC......ccciiiiiiiiiiiiiiiinicenieeeeeeceeeeieeeeee e 93,041 1,973,005 2,243,219
MESOBLAST LTD NPV...ooiiiiiiiiiiiiiiiiiii e 248,750 2,324,353 2,303,597
METCASH LIMITED NPV....ocooiiiiiiiiiiiieeiee e 1,180,227 4,842,384 5,243,737
METHODE ELECTRS INC COM.......ccooiiiiiiiiiiiiiiciiis e 111,770 1,277,339 1,297,650
METLIFE INC.....coiiiiiiiiiiiee ettt 1,522,220 61,021,751 66,779,791
METRIC PROPERTY INVEST- W/L...ccoiiiiiiiiiiiiiiiiiiiceceeeeees 380,000 638,347 649,726
METRO AG ORD NPV ..ot 321,282 20,723,877 19,466,229
METRO INC....coooiiiiiiiiiiiic s 256,873 11,209,846 12,773,117
METROPCS COMMUNICATIONS INC......ccioiiiiiiiiiiiiiiiiniccicceceeeeeens 513,346 6,140,355 8,834,685
METROPOLITAN HEALTH NETWORKS L......cccccooiviiiiiiiiiiiiiiiciicne 38,607 131,343 184,928
METSO OYJ EURLT0.....ocoiiiiiiiiiiiciiccice s 93,009 4,081,591 5,282,039
METTLER-TOLEDO INTERNATIONAL L.....ccccooviiiiiiiiiiiicccne 95,134 10,634,189 16,046,252
MGM RESORTS INTERNATIONAL........cocciiiiiiiiiiniicicecceece 346,795 3,961,616 4,581,162
MICHELIN CIE GLE DES ETABL.......ccccocoiiiiiiiniiiicececccccees 95,719 8,581,142 9,359,201
MICLYN EXPRESS OFFSHORE.........cccccoiiiiiiiiiiiiccccce 27,948 45,734 45,480
MICROCHIP TECHNOLOGY INC......cccocooiiiiiiiiiiiiiiiiicccceccccecas 560,159 15,868,502 21,235,628
MICRON TECHNOLOGY INC.....cocccoiiiiiiiiiiiniiiiiincceceicesee e 3,102,970 22,590,132 23,210,216
MICROS SYSTEMS INC.....ocooiiiiiiiiiiiiiiiciiiiicineeee e 99,279 3,109,817 4,935,159
MICROSEMI CORP.......ccoouiiiiiiiiiiiiiii e 324,537 5,170,081 6,653,009
MICROSOFT CORP.......cooviiiiiiiiiiiciiceecc s 13,646,524 346,274,582 354,809,624
MIDLAND HOLDINGS LTD HKDO.1......cocoiiiiiiiiiiiiiiiiiciicccccceee 870,000 722,881 508,723
MIDLAND IC&I LIMITED HKDO.OL......cccoiiiiiiiiiiiiiiiicccccccccccccene 6,930,000 84,383 59,670
MIKUNI COCA COLA Y50.....cciiiiiiiiiiniciiiiccnceieevec e 7,600 62,245 66,157
MILLICOM INTL CELL SDR EACH.......ccoceoiiiiiiiiiinieeieeeeee e 37,384 3,418,242 3,910,181
MIMASU SEMICONDUCTOR INDUSTRY ......ccccociiiniiiiiiniiiiiiiiccce 99,000 1,121,428 1,160,884
MINEBEA CO Y50......iiiieinectseeeeeeeseeees e 118,391 596,188 625,965
MIRACA HOLDING INC JPY50.....ccoiiiiiiiiiiiiiiiiciiiccicecseccecne 177,318 5,335,393 7,146,732
MIRAITO HOLDINGS CORP.......ccooiiiiiiniciiciciinctreeee et 7,900 71,700 62,116
MIRVAC GROUP STAPLED SHS......cccccoviiiiiiiiiiiiiciceccne 2,216,827 2,865,878 2,966,669
MISAWA HOMES CO LTD NPV....ccociiiiiiiiiiiiciceeeeece e 7,100 31,301 43,782
MISUMI GROUP INC Y50.......coiiiiiiiiiiiiiiciiiccccnean 64,900 1,638,353 1,669,110
MITANI CORP JPY 50ttt 3,000 38,525 42,645
MITCHAM INDUSTRIES INC.......ccooiiiiiiiiiiiiiiiccccce 5,535 88,320 95,756
MITEL NETWORKS CORP.......ccoouiiiiiiiiiiiiiicccccce e 85,000 1,190,000 372,300
MITIE GROUP ORD GBPO.025.........cociiiiiiiiiiiiiiiicccccce 54,016 205,310 206,307
MITSUBISHI CHEMICAL HOLDINGS.......cccciiiiiiiiiiiiniccneceieee e 582,593 3,603,957 4,097,484
MITSUBISHI CORP NPV.....c.coiiiiiiiiiiiiiiiiiiciccc s 2,591,946 64,446,046 64,188,858
MITSUBISHI ELECTRIC CORP Y50.......cooiiiiiiiiiiiiciiiccneciceeeicece e 4,204,365 37,507,027 48,415,795
MITSUBISHI ESTATE CO NPV.....coooiiiiiiiiiiiiiciccci 2,339,810 41,195,258 40,735,178
MITSUBISHI GAS & CHEML CO Y50.......ciiiiiiiiiiiiiiiiercceee e 574,627 4,143,709 4,176,648
MITSUBISHI HEAVY IND NPV.....ccocoiiiiiiiiiiic 3,059,581 13,513,569 14,282,591
MITSUBISHI LOGISTICS CORP JPY 5. 39,841 434,322 444,487
MITSUBISHI MATERIAL CORP Y50.......cccooiiiiiiiiiiiiiiinicceeeeeeenne 965,021 3,079,542 3,011,210
MITSUBISHI MOTOR CORP Y50.......ccccoiiiiiiiiiiiiiiiicicccccceeces 1,352,874 1,561,360 1,641,675
MITSUBISHI STEEL JPY50.......cciiiiiiiiiiiiiiiiiiiiciciicccciceeeeeeeeiaae 139,000 339,357 473,316
MITSUBISHI TANABE PHARM CORP.........cccoccuiiiiiiiiiniiiiciccecs 603,362 8,490,130 10,048,563
MITSUBISHI UFJ FINANCIAL GROUP.........cccooiiiiiiiiiiiiicicccce 15,840,682 78,302,180 76,496,610
MITSUBISHI UFJ LEASE & FINANCE.........cccocoiiiiiiiiiicccc 67,457 2,422,920 2,589,360
MITSUI & CO Y50, 1,972,921 28,545,646 33,810,336
MITSUI CHEMICALS JPY50.......cooiiiiiiiiiiiiiiiiniccececc e 285,285 963,465 1,031,491
MITSUI ENG & SHPG Y50.......coiiiiiiiiiiiiiiiiee e 246,482 613,206 534,105
MITSUI FUDOSAN CO Y50.....cciiiiiiiiiiiiiiicneessecee e 1,396,880 26,849,874 23,834,828
MITSUI HOME CO LTD.....ccooiiiiiiiiiicinieicieteeiieenee ettt 9,000 54,695 44,688
MITSUI MINING & SMELT CO Y50.....cccoiiiiiiiniiiiiiiiiciicecciecenes 1,513,000 4,138,486 5,058,321
MITSUI O.S.K. LINES JPYS50......cooiiiiiiieieirieerieeteetcee e eenene 2,058,357 12,275,357 10,985,041
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MIZUHO FINL GP NPV ... 15,022,765 25,930,570 24,554,297
MIZUHO SECURITIES CO LTD.....cccooiiiiiiiiiiiiiiiiccccccccccecsneeenne 225,131 557,253 538,017
MIZUHO TRUST & BANKING CO LTD......ccccceiniiiiiiiiiiiiiiiiiciniciecins 594,407 501,593 522,572
MKS INSTRUMENTS INC....c.oooiiiiiiiiieiiincereeetetee et 209,950 4,183,488 5,546,879
MOBISTAR NPV ... 14,708 1,060,491 1,116,972
MODERN TIMES GRP (MTG) SER B.....cociiiiiiiiciiccccceeeees 16,580 1,258,270 1,097,530
MOHAWK INDUSTRIES INC.......ccoiiiiiiiiiiiiiiiccnccene 55,925 2,484,430 3,354,941
MOLEX INC...couiiiiiiiiiieicieceeee sttt ettt 133,038 2,280,016 3,428,389
MOLINA HEALTHCARE INC......cccccoiiiiiiiiiiiiiiiiiiiccccca 11,948 320,309 324,030
MOLSON COORS BREWING CO.....ccocuiiiiiiiiiiiiiiinieieincicieieeeseee e 132,198 5,959,510 5,914,539
MOLYCORP INC.....oouiiiiiiiiiiiiiiiic s 71,280 3,968,941 4,352,357
MONDI PLC ORD EURO.20.....c..ccciiiiiiiiiiiiiiiiicesicecieeeieee s 145,762 1,122,656 1,452,054
MONOLITHIC POWER SYSTEMS INC.......cccoecoviiiiiiiiiiiiniceeicae 294,525 5,675,587 4,541,576
MONSANTO CO..iiiiciiie et 911,097 66,226,218 66,090,976
MONSTER WORLDWIDE INC........ccccooiiiiiiiiiiiiiiiiccecccenecieene 127,294 1,683,460 1,866,130
MONTPELIER RE HOLDINGS LTD CDT.....oociiiiiiiiiiiiiiiiiccicsicceee 273,300 4,062,527 4,919,400
MOODY'S CORP......ocoiiiiiiiiiicc s 205,865 5,053,876 7,894,923
MOOG INC....ocoiiiiiiiie e 85,000 3,544,316 3,699,200
MORGAN CRUCIBLE CO. ORD 25P.......cccccoiviiiiiiiiiiiiiicicicnccccccceeeens 1,535,589 6,128,794 7,590,694
MORGAN SINDALL GROUP PLC.......cccooiiiiiiiiiiiiiiiiiiiniceiecccceieene 15,188 189,487 154,226
MORGAN STANLEY ..ottt 2,586,276 71,064,475 59,510,211
MORGUARD REIT......cciiiiiiiiiiiiniiiicc e 3,200 51,814 51,294
MORI SEIKT Y50, 96,500 1,277,128 1,266,592
MORNINGSTAR INC.....cooiiiiiiiiiiiiiiiccee e 23,995 1,029,702 1,458,416
MORRISON (W) SUPMKT ORD 10P.......c.ccccoviiiiiiiiiiiiiiccicciccces 6,959,390 30,481,769 33,261,880
MORY INDUSTRIES JPY50.......cciiiiiiiiiiiiiiiiciicccseeeecee e 14,000 52,336 54,780
MOSAIC CO/THE.......coiiiiiiiiiiiiiiiiicccc s 488,781 31,378,978 33,105,137
MOTOROLA MOBILITY HOLDINGS INC......ccccoeiiiiiiiniiiniiiiiiiiiccine 289,585 6,113,068 6,382,453
MOTOROLA SOLUTIONS INC.......ccocoiiiiiiiiiiniiiiicccccccccc s 296,245 6,971,049 13,639,120
MOVADO GROUP INC......ccccooviiiiiiiiiiiiiiiiiicce e 3,582 60,859 61,288
MR PRICE GROUP ZARO.0025.......cocuiiiiiiieiinieieieiceeeieesee e 29,738 271,738 299,179
M-REAL OYJ ORD'B'EURL.70.......ccccoviiiiiiiiiiiiiiiiiiicccccec e 53,686 78,631 228,840
MS&AD INSURANCE GROUP HOLDINGS......c.coooiiiiiiieinineiicicereeeeeeeene 1,250,506 34,567,110 29,048,407
MSC INDUSTRIAL DIRECT CO.....ccoovuiiiiiiiiiiiiiiiiiiiciicicciecnns 43,660 1,761,205 2,895,095
MSCI EMF (EMERGING MKTS FREE).......cccccconiiiiiiiniiiicicceeeceenenes 16,486,863 532,814,447 758,947,576
MESCIINC ... 118,297 3,250,195 4,457,431
MTILTD NPVttt 97 184,468 162,748
MTN GROUP LTD ZAR 0.0001......ccccoviiiiiiiiiiiiiiiiiiiniciccncencnes 99,443 1,899,317 2,110,908
MTR CORP HKDI.....oiiiiiiiiiiiiiiiicieceec e 770,607 2,826,560 2,733,334
MTU AERO ENGINES INVEST NPV.....ccccooviiiiiiiiiiiiiiiccecccens 85,823 5,487,789 6,853,631
MUELLER INDS INC COM......ccciiiiiiiiiiiiiiniccieeeeeie e 90,689 2,700,030 3,438,020
MUENCHENER RUECKVERSICHERUNGS..........cccooooiiiiiiiiiiiiiiiccne 220,898 34,673,683 33,772,362
MUHAK CO KRW200........cooiiiiiiiiiiiiiiieicicneeieeeeee s 13,650 103,005 154,700
MULTIMEDIA GAMES HLDG CO INC.......cccoooiiiiiiiiiiiiicccccecne 11,069 50,764 50,364
MULTIPOLAR TBK PT....ooiiiiiiiiiiiiiciec e 1,529,500 46,031 37,455
MURATA MANUFACTURING CO NPV....cccocoiiiiiiiiiiiiiinicnceeeees 155,931 9,350,029 10,329,753
MURPHY OIL CORP......coooiiiiiiiiiiiiiciierce e 437,441 25,735,293 28,722,376
MUSASHI SEIMITSU IND JPY50......cciiiiiiiiiiniiiciiceccecccccccceeas 2,200 53,247 57,588
MYLAN INC/PA.....ociiiiiiiiiiiic et 732,335 13,892,444 18,066,704
MYRIAD GENETICS INC......ccoiiiiiiiiiiiiiiiiicecccc s 177,010 4,349,782 4,019,897
N.G.K. SPARK PLUG CO NPV.....ccociiiiiiiiiiiiiiiiciciecee s 1,309,040 17,821,236 17,943,380
NABORS INDUSTRIES LTD SHS......ccooiiiiiiiiiiiiiicccecccces 323,279 5,894,893 7,965,595
NABTESCO CORP NPV....ccooiiiiiiiiiiiiiiiicni s 99,348 1,915,915 2,384,057
NAGACORP LTD....oiiiiiiiiiiiiiiice s 354,000 73,395 86,439
NAGARJUNA FERTILIZ INRIO......cccciiiiiiiiiiiiiiiiiiiiiiccceccene 139,221 93,817 111,495
NAGASE & COMPANY Y50, 4,300 50,172 52,552
NALCO HOLDING CO.....ocuiiiiiiiiiiiiiciiiiiiiiciec s 154,157 2,889,776 4,287,106
NAM TAI ELECTRONICS INC.....ccooiiiiiiiiiiirieeneeetteiee et eenevennene 37,939 390,310 209,423
NAMCO BANDAI HOLDINGS INC NPV....ccooiiiiiiniiiiiiiiniiiicccce, 69,791 729,820 834,796
NAMURA SHIPBUILDING CO Y50......cccomiieinieineieeneeeeeeeseeeeeeeeenenes 66,300 451,366 291,438
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NASDAQ OMX GROUP INC/THE.......cccoviniiiiiiiiiiiiciciciiciiieeeeee e 127,466 2,978,831 3,224,890
NATIONAL BANK OF CANADA.......cocoiiiiitreeneeteeeeee et 613,981 35,066,618 49,762,298
NATIONAL BK OF GREECE.........ccccooiiiiiiiniiiiiiiiccee 634,183 8,035,900 4,532,988
NATIONAL FINANCIAL PARTNERS CO......cceouniiiiiiiiniiiricceeeiceeeeeeeeene 139,400 2,048,237 1,608,676
NATIONAL FUEL GAS CO.....ccoouiiiiiiiiiiiiiiiiciiicccc s 81,414 3,546,589 5,926,939
NATIONAL GRID PLC NEW ORD.....coociiiiiiiiiiinicinieceeeeseceeeee e 2,689,612 23,802,919 26,447,980
NATIONAL INSTRUMENTS CORP........ccccoooviiiiiiiiiiiiiiiiiie 126,905 2,689,326 3,767,809
NATIONAL OILWELL VARCO INC.....c.ccooiiiiiiiiicinieciecenceeeeeeee e 476,159 17,845,195 37,240,395
NATIONAL SEMICONDUCTOR CORP.........ccccoovviiiiiiiiiiiiiiiciiiicccine 247,587 3,458,588 6,093,116
NATIONWIDE HEALTH PROPERTIES L......ccciiiiiiiiiiiiiiiciccrcccee 165,173 5,238,134 6,839,814
NATIXIS EURLO....cooiiiiiiiiiiiiiiiiicc s 324,375 1,810,757 1,627,221
NATL AUSTRALIA BK NPV 2,967,376 74,537,345 81,391,480
NATURAL GAS SERVICES GROUP INC........ccccoovviiiiiiiiiiiiiiccnecnne 80,750 1,216,147 1,304,920
NAVISTAR INTERNATIONAL CORP.......ccoociiiiiiiiiiiciiiciccccces 71,273 3,296,643 4,024,074
NCR CORP......ooviiiiiiiic s 222,086 3,443,800 4,195,205
NCSOFT CORPORATION KRWS500........ccooiiiiiiiiiiiiiniciniccicnesecceeecns 14,134 3,146,157 3,852,382
NEC CORP NPV ..o 1,282,779 3,059,147 2,906,743
NEC FIELDING. LTD NPV....ccooiiiiiiiiiiice e 1,000 10,709 12,011
NEC SYS INT & CONS Y50.....ociiiiiiiiiiiiiiniicisieee s 60,200 649,944 837,105
NEENAH PAPER INC.....ccciiiiiiiiiiiiiiiicce s 18,005 306,197 383,146
NEKTAR THERAPEUTICS........c.cocoiiiiiiiiiiiiiiiiccirceeeeiae 178,000 1,908,935 1,294,060
NEOPOST FRF4.......cooiiiiiiiiiiiiciic e 15,697 1,287,880 1,348,201
NEOWIZ CORPORATION KRWS00.........cccoviimiiiiiiiiiiiiiiciinicieeeeeene 20,531 329,607 293,259
NEPTUNE ORIENT LNS SGS1.....cooiiiiiiiriiicieiciccitcceeeeereeeseee e 315,661 491,946 393,419
NESTE OIL OYJ EURB.4 ..ot 62,727 1,173,810 983,113
NESTLE SA CHFO.1 (REGD)....c.coiiiiiiiiiiiiiiiiiiiinicciiccseeeesne 3,704,872 190,966,235 229,904,468
NET ONE SYSTEMS CO JPY5000........c.ccooiimiiiiiiiiiiciiniiieseeeeeneneennes 26 45,391 49,676
NETAPP INC....oooiiiiiiiiiiicc e 711,422 21,807,835 37,548,853
NETFLIX INC....ooiiiiiiiiieiteeeeeeeece sttt et 111,340 15,894,443 29,247,905
NETGEM NPV 38,010 169,729 201,147
NETIA SA PLN ..ottt 93,528 189,516 196,234
NETSPEND HOLDINGS INC......c.cccoiiiiiiiiiiiiiiiiiicsc e 42,500 467,500 425,000
NETWORK EQUIP TECHNOLOGIES........cccooiiiiiiiiiiiiireineceeee e 82,198 614,085 180,836
NEUSTAR INC......ciiiiiiiiiiiiiiiic s 218,695 5,204,696 5,729,809
NEW ASIA CONST TWDI0....cuiiiiiiiiiiniiciccreeeece e 314,000 153,731 143,207
NEW JERSEY RES CORP........cccociiiiiiiiiiiiicci e 127,918 3,831,284 5,706,422
NEW ORIENTAL EDUCATION & TECHN.......ccoccoiviiiiiiiinciniccciecceeene 13,170 1,526,739 1,471,352
NEW WORLD DEVELOPMENT CO HKS$1.....coocceeueimiiiicinniiciennceerenneceeaene 1,503,760 2,837,634 2,272,671
NEW YORK COMMUNITY BANCORP INC........ccoccoiiiiiiiiniciicieccnee 450,963 6,399,055 6,759,935
NEW ZEALAND OIL & GAS LIMITED.......cccccooiiiiiiiiiiiiiiiiccceencnes 104,833 138,461 71,863
NEWCREST MINING LTD ORD NPV.....cccociiiiiiiiiniiniiccceceeeeeees 554,584 21,940,677 22,389,846
NEWELL RUBBERMALID INC.......cccccooiiiiiiiiiiiiiiccececne 520,262 7,527,442 8,209,734
NEWFIELD EXPLORATION CO......ccoouiiiiiiiiiiiiiiiinicceieeseee e 387,037 13,432,500 26,326,257
NEWMARKET CORP.......ccooviiiiiiiiiiiiicc e 43,000 4,201,626 7,340,530
NEWMONT MINING CORP......c.ccooiiiiiiiiiiiiiiiicircccceece e 614,130 28,777,283 33,144,596
NEWOCEAN GREEN ENE HKDO.10........ccccooioiiiniiiiniiiiiiiciceccccccecees 1,096,000 147,420 247,898
NEWS CORP ...t 3,263,005 39,590,138 57,755,189
NEXEN INC...oooiiiiiiiiiiiiiie s 320,939 7,648,843 7,229,524
NEXT GROUP ORD GBPO.10......c.ccciiiiiiiiiiiiiinccccececccceeee 545,173 17,586,300 20,349,516
NEXT MEDIA HKD......coooiiiiiiiiiiiiiiiicc e 600,000 83,123 66,313
NEXTERA ENERGY INC......cccoiiiiiiiiiiiiiiiiciccccece e 473,494 24,118,207 27,206,965
NEXUS ENERGY NPV....coiiiiiiiiiiiiiin e 169,494 83,221 59,882
NGK INSULATORS Y50 293,656 5,007,680 5,425,146
NHK SPRING CO Y50......ciiiiiiiiiiiiiiisseeeeeeeeeecsse s 50,860 456,001 515,779
NICE SYSTEMS SHKL.....oiiiiiiiiiiiiiiiiiciiiccceee e 21,027 768,076 757,034
NICHIAS CORP JPY50.......ciiiiiiiiiiiiiiice s 8,000 42,896 46,954
NICHII GAKKAN CO JPY S50 11,400 86,334 100,788
NICHIRET Y50ttt st sa e 1,181,000 4,817,730 5,015,887
NICHIREKI CO Y50......ciiiiiiiiiiiiiicce e 14,000 63,440 66,394
NIDEC CORP NPV ..ottt 80,757 6,824,769 7,439,724
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NIELSEN HOLDINGS N.V....ooiiiiiiiiiiiiiniiiiiin s 79,356 2,169,011 2,472,733
NIEN HSING TEXTILE TWDI0.....coociiiiiiieiiiiciireereeeeeeeeeeee e 768,494 579,064 616,700
NIFTY CORP NPV....oiiiiiiiiiiiiiiiiii s 93 59,473 120,799
NIHON UNISYS Y50, 96,400 762,939 572,957
NIHON YAMAMURA GLASS CO.....ccoovviiiiiiiiiiiiiiiiiiiiecccne 37,000 112,267 97,127
NII HOLDINGS INCi.....oiiiiiiiiiiieiiieieeteeesee et 191,919 5,508,671 8,133,527
NIT TECHNOLOGIES INRIO......c.ccoiiiiiiiiiiiiiiiiiiicccne 137,085 545,942 551,223
NIKE INCL.ooiiee ettt 358,207 20,885,338 32,231,466
NIKO RESOURCES LTD.....ccooiiiiiiiiiiiiiiiiiiciicis s 22,639 2,017,355 1,412,386
NIKON CORP NPV ..ottt 165,142 3,278,074 3,862,720
NINTENDO CO....ooiiiiiiiiiiiiiiiic s 34,566 8,586,975 6,450,095
NIPPO CORP NPV ...ttt 162,000 1,233,842 1,303,863
NIPPON BUILDING FUND INC......ccccoviiiiiiiiiiiiiiiiiccccieccec e 625 5,597,443 6,082,838
NIPPON DENSETSU KOGYO CO LTD.....ccoouiiiiiiiiiiiiiicicicccceeeceneaes 20,000 182,749 211,738
NIPPON ELECTRIC GLASS Y50......ciiiiiiiiiiiiiiiiciicccececnnae 775,763 10,650,926 9,855,533
NIPPON EXPRESS CO Y50.....coiiiiiiiiiiiiiiicieeccse s 296,589 1,144,250 1,193,554
NIPPON FLOUR MILLS CO Y50......coiiiiiiiiiiiiiinieiceeeeeecccceeeees 56,000 258,789 258,643
NIPPON LIGHT METAL CO LTD..c.cocuiiiiiiiiiiiiiicicicccccecceeae 78,000 140,326 159,361
NIPPON MEAT PACKERS Y50.......cciiiiiiiiiiiiicccccccccesees 59,713 777,227 850,297
NIPPON PAPER GRP INC JPYS50000.........ccccoiiiiiiiiiiniiiiciinccneeeecs 34,471 704,425 760,616
NIPPON ROAD CO Y50t 5,000 7,054 14,983
NIPPON SEISEN CO JPY50.....cciiiiiiiiiiiiciicicccecceeee s 9,000 39,581 49,814
NIPPON SHEET GLASS CO Y50......ccoiiiiiiiiiiiiieeeceecccas 314,861 919,551 970,782
NIPPON SHINYAKU CO Y50......ciiiiiiiiiiccieceeesceiecseee e 8,391 92,599 106,394
NIPPON SHOKUBAI CO LTD....ocoouiiiiiiiiiiiiiiiiiiiceecicccccens 316,000 3,405,548 3,826,746
NIPPON STEEL CORP NPV .....ccocoiiiiiiiiiiiiiiiiecs 1,781,698 5,395,985 5,736,026
NIPPON STEEL TRADING CO NPV....cccccooiiiiiiiiiiniiiiiicccceccccces 155,000 506,435 433,754
NIPPON SYNTHETIC CHEM INDUSTRY ......ccccoeiiiiiiiiiniiiiicccccs 12,000 69,361 85,141
NIPPON TEL & TEL CORP Y50000.........cccomeirieinieiiinieeneeieeneereeeneneeenenens 728,068 32,210,758 34,843,771
NIPPON YUSEN KK Y50......ciiiiiiiiiiiiiiiecccc e 534,123 1,938,647 1,970,885
NIS GROUP CO LTD ..ottt 348,600 313,727 30,215
NISHIMATSU CONSTRUCTION CO YS50......ccoiiiiiiiiiiiiiiiiiiccicins 345,000 360,681 504,086
NISHI-NIPPON CITY BANK LTD NPV....ccooiiiiiiiiiieceneeeeeeeeeeee 267,851 743,648 786,041
NISOURCE INC......cooiiiiiiiiiiiiiiiiciiic s 315,750 4,323,539 6,393,938
NISSAN MOTOR CO Y50......ciiiiiiieiriceeeieeeeee et 3,424,181 29,965,129 35,700,353
NISSHIN FUDOSAN CO LTD JPY50.....cccccoiiiiiiiiiiiiiiiiiciciccciecne 24,200 147,017 154,321
NISSHIN SEIFUN GROUP INC......cccoiiiiiiiiiiiinicinecceicceeeeeeeeeeeeeieeeas 65,836 782,129 816,836
NISSHIN STEEL CO Y50.....ccciiiiiiiiiiiiiiiniccecccecs s 242,903 464,174 460,180
NISSIN FOODS HOLDINGS CO LTD......ccooiiiiiiiiiiciiiciceceeceeeeeeeeee 20,438 711,603 740,738
NISSIN SUGAR MFG JPY50.....cciiiiiiiiiiiiiciiccccccc e 1,449 3,025 3,337
NITORI HOLDINGS CO LTD.....coiiiiiiiiiiiiciiiicireeceeeee e 44,803 3,739,487 4,232,874
NITTETSU MINING CO Y50.......cciiiiiiiiiiiiiiiiiceeeceeecene e 145,000 564,447 653,541
NITTO DENKO CORP NPV.....ciiiiiiiiiiiiiiiiiiinceeceeeecseee e 266,447 11,939,225 13,411,430
NKSJTHOLDINGS INC.....ocoiiiiiiiiiiiiiiiiiccc s 591,446 3,657,096 3,874,133
NOBLE CORPORATION BAAR. ..ot 35,593 1,448,635 1,402,720
NOBLE ENERGY INC......ccciiiiiiiiiiiicccc s 208,603 12,896,223 18,697,087
NOBLE GROUP HKDO.25......ociiiiiiiiiiiiiiiiicinccce s 1,327,656 2,322,063 2,130,566
NOEVIR HOLDINGS CO LTD....c.cociiiiiiiiiiiiiiiiicccceicceeeseseensie e 5,300 54,973 60,114
NOJIMA CORP JPY 50 5,439 34,110 49,164
NOK CORPORATION Y50......cciiiiiiiiiiiiiiiiiiiciicicciccicccc s 36,167 597,241 614,875
NOKIA (AB) OY EURO.06........ccocoiiiiiiiiiiiiiiiiiicicccseeeec e 1,478,673 13,474,563 9,583,028
NOKIAN RENKAAT OYJ (NOKIA TYRE......cccoiiiiiiiiiiicicccees 114,092 4,812,542 5,723,404
NOMURA HOLDING NPV.....ccoiiiiiiiiiiiiiiiinciie e 1,719,198 10,592,234 8,429,946
NOMURA REAL ESTATE NOMURA.......c.cccoiiiiiiiiiicccccecccene 167 1,129,818 1,100,099
NOMURA RESEARCH INSTITUTE NPV.....ccccooiiiiiniiiiiiiiniciicicce 132,329 2,876,159 2,875,649
NOMURA RL EST INC NPV.....ooiiiiiiiiiiiiicccccccesene 37,530 522,461 620,388
NONGSHIM CO LTD KRWS000.........cccoociiiiiiiniiiiiiiiiiicececeees 1,393 320,081 317,703
NORBORD INC.....oouiiiieiiieiiinieeireenieteteteie ettt st 30,053 434,273 377,103
NORDEA BANK AB EUR0.39632.......ccccccciiiniiniiiiiiiiccccns 1,703,768 18,382,368 18,360,587
NORDSON CORP.......cooiiiiiiiiieiiectetet ettt 76,838 3,950,349 4,214,564
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NORDSTROM INC......ccoiiiiiiiiiiiiiiiiiiciiicc e 160,569 3,883,190 7,537,109
NORFOLK SOUTHERN CORP........ccccciriiiiiiiniiicceceeeeeeeeeee s 432,954 21,820,340 32,441,243
NORITSU KOIKI CO JPY50.......cciiiiiiiiiiiiiiiiiecnes 8,000 69,346 42,992
NORITZ CORP Y50....cciiiiiieiniicineieireeeeeieeeeeee sttt seeene 55,100 706,657 1,007,711
NORSK HYDRO ASA NOK3.6666.........ccccccouiiiiiiiiiiiiiiiiiiiiicccceenes 324,890 2,819,206 2,501,413
NORSKE SKOGSINDUSTRIER NOKIO0......c.ccccuiieiiiiiiiiciniceieeicirceseeeeene 199,168 555,797 332,228
NORTHEAST UTILITIES........ccooiiiiiiiiiiiiiiiiccccc s 199,697 4,909,815 7,023,343
NORTHERN OFFSHORE USDO0.25.......coccoiiiiiiiiiiieiniecieiececceeeeeeeee e 19,099 29,110 36,130
NORTHERN TRUST CORP........ccocoeviiiiiiiiiiiiiicccc e 223,994 12,280,981 10,294,764
NORTHGATE ...ttt 51,132 241,828 269,173
NORTHGATE MINERALS CORP........ccocvviiiiiiiiiiiiiiic s 28,500 86,871 73,827
NORTHROP GRUMMAN CORP........coccoiiiiiiiiiiiniiicceeecreeeeeeeeee e 495,931 24,569,984 34,392,815
NORWEGIAN PROPERTY AS NOK25......cccooiiiiiiiiiiiicicccne 830,000 1,660,203 1,748,036
NOVA MEASURING INSTMTNT COM......ccccooiiiiiiiniiiiieiieccneeeeeeee 19,510 159,108 197,441
NOVARTIS AGi.....oiiiiiiiiiiiiiiiiiic s 31,215 1,730,560 1,907,549
NOVARTIS AG CHF0.50 (REGD)....c.coocuiiiiiiiniciiiiciiciccciccecce e 2,888,939 155,914,164 176,698,763
NOVELLUS SYSTEMS INC.......ccoiiiiiiiiiiiiiiiiiiciceeeeeecss s 87,866 1,620,586 3,175,477
NOVO-NORDISK AS DKKI.....ooiiiiiiiiiiiiiiniceicrcceceeeeeece e 307,114 28,856,708 38,534,014
NOVOZYMES A/S SER 'B' DKKI10......cccoiiiiiiiiiiiiiiieecceecccccceene 16,087 2,571,930 2,617,272
NRG ENERGY INC....ooiiiiiiiiiiiiiicir e 273,302 6,376,865 6,717,763
NSK LTD ORD...cociiiiiiiiiiiii s 478,899 3,803,123 4,737,993
INSTAR ..o 117,020 4,110,223 5,380,580
NTN CORP Y50 167,179 753,068 943,953
NTT DATA CORP JPYS5000.......cccoiiiiiiiiiiiiiiiiccccsee s 440 1,314,633 1,449,777
NTT DOCOMO INC.....ooiiiiiiiiiiiin s 20,281 32,267,573 35,911,133
NTT URBAN DEVELOPMENT CORP NPV.......ccccociiiiiniiiiiiiiccicce 457 364,890 389,321
NUANCE COMMUNICATIONS INC......cocoiiiiiiiiiiiiiicinecnseee e 234,543 3,122,268 5,035,638
NUCOR CORP.......ocviiiiiiiiiiiicic e 311,262 14,382,697 12,830,220
NUFLARE TECHNOLOGY INC NPV...ccooiiiiiiiinieiieiceeeeeeeeeeeeeeeaenes 32 68,809 97,276
NV ENERGY INC.....coiiiiiiiiiiiiiiiiii e 232,266 2,501,252 3,565,283
NVIDIA CORP......oiiiiiiceeeeeeee ettt ettt 1,571,983 24,061,676 25,049,549
NVRINC ... s 5,805 3,307,093 4,211,411
NWS HOLDINGS LTD HKDI.....ccoiiiiiiiiiiiiiiiiirceieeeeeeeeeeeeeeeene e 462,827 709,202 619,779
NXP SEMICONDUCTORS NV....ccooiiiiiiiiiiiiiiiiiecccnen 111,380 3,398,296 2,971,187
NYSE EURONEXT ...ttt 500,465 14,638,629 17,150,936
OBAYASHI CORP Y50t 226,609 980,461 982,085
OBRASCON HUARTE LAIN BRASIL......c.ccooiiiiiiiiiiinccceececeeeeeennes 7,800 271,217 333,519
OCCIDENTAL PETROLEUM CORP........ccccoeiiiiiiiiiiiiiiicce 1,185,816 85,174,301 123,372,297
OCEANEERING INTERNATIONAL INC......cccciiiiiiiiniiiiciiecieccrecieeeene 589,541 9,677,540 23,876,411
ODAKYU ELECTRIC RAILWAY CO Y50......ccoiiiiiiiiiiiniiiiiiciccieins 218,604 1,741,586 1,726,961
OGE ENERGY CORP.....c.coociiiiiiiiiiiiicitceeeeee e 96,399 2,991,216 4,850,798
OHSHO FOOD SERVICE CORP Y50.......cccoooiiiiiiniiiiiiiiiiicccceccces 27,300 733,931 642,273
OIL & NATURAL GAS INROS......cociiiiiiiiiiiiccnccc s 1,439,572 7,499,363 8,831,780
OIL SEARCH LTD ORD PGK 0.10.....ccccceciiiiiiiiniiiiniiiiiiiiccceceeen 865,470 4,261,588 6,161,705
OIL STATES INTERNATIONAL INC.....ccoociiiiiiiiiiiiiiinccieeeeccsceeee 55,933 2,064,499 4,469,606
OIL-DRI CORP OF AMERICA..........cccociiiiiiiiiiiiciccccceccne 2,235 51,303 47,874
OJIPAPER CO JPYS50. ...t 297,154 1,360,358 1,416,596
OKABE Y50......iiiiiiiiiicc s 27,500 108,043 143,357
OKP HLDGS SGDO0.10......ccoiiiiiiiiiiiiciiiiince e 144,000 75,977 72,141
OLAM INTERNATIONAL LIMITED ORD........ccccceviiiiiiiiiiiiiiciciiines 465,646 1,095,069 1,031,734
OLD MUTUAL ORD GBPO.10.......ccccociiiiiiiiiiiiiiiciieiccccscceienne 5,252,714 12,238,391 11,249,582
OLD REPUBLIC INTERNATIONAL COR......ccocociiiiiiiiiiiiiicccccccccces 266,699 3,064,933 3,133,713
OLYMPUS CORP Y50.....ciiiiiiiiiiieiiisiccece s 97,625 2,758,585 3,265,046
OMEGA PROTEIN CORP.......ccocooiiiiiiiiiiiiiicicicccccce s 64,948 786,730 896,282
OMNICARE INC.....ooiiiiiiiiiiiiiiiiici e 114,132 2,864,305 3,639,669
OMNICOM GROUP INC......coouiiiiiiiiiiiiiiciicccc s 573,582 21,597,376 27,623,709
OMRON CORP Y50 347,358 9,114,061 9,582,883
OMYV AG NPV ..ottt 348,314 14,913,042 15,213,217
ON SEMICONDUCTOR CORP.......c.ccecvviiiiiiiiiiiiiiiiicccecea 1,184,870 10,491,212 12,405,589
ONEOK INC...coiiiiiiiieicieetneet ettt 219,306 11,142,089 16,230,837
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ONESTEEL LTD ...ttt 4,138,197 10,641,454 8,196,154
ONEX CORRP.....ooiiiiiiicee ettt 39,742 1,335,362 1,538,865
ONO PHARMACEUTICAL CO Y50......ccociiiiiiiiiiiiiiiiiiiieiicecneeae 29,479 1,441,975 1,569,585
OPAP SA EURO.3 (CR)...cuoiiiiiiiiiieiricictieereeeeeeee ettt 77,895 1,698,399 1,214,063
OPEN TEXT CORP.......cocuiiiiiiiiiiiiiic s 100,275 5,329,367 6,419,606
OPEN TEXT CORPORATION.......cocuiiiiiiiiiiricicnieiceeeeceriee et 19,873 1,255,093 1,273,182
OPGEN COMMON SHARES C-56.......cccooviiiiiiiiiniiiiiiiiiciicccnns 203,802 888,913 203,802
OPGEN INC ...ttt 249,238 0 0
OPGEN INC.....oiiiiiiiiiiiiiiicc e 158,291 0 0
ORACLE CORP......ooiiiiiiiiie ettt 4,726,797 98,476,458 155,558,889
ORACLE CORP JAPAN JPY50......cciiiiiiiiiiiiiiiinicccccce s 13,280 542,131 575,532
ORBOTECH LTD ISRAEL COM.......cccciiiiiiiiiiiniiiicitieeiceeeeeeeee s 65,272 914,763 832,218
ORCHID CHEM & PHARM INRIO........ccccoviiiiiiiniiiiiiiiceccnne 199,126 1,270,502 1,210,503
ORDINA NV EURO. 10t 109,865 621,943 529,791
O'REILLY AUTOMOTIVE INC......cccooiiiiiiiiiiiiiiicceiccce 391,197 12,135,963 25,627,315
ORICA LIMITED.....c.ciiiiiiiiiiiiiiiiiciciciccc e 211,683 5,221,690 6,105,353
ORIENT OVERSEAS INT USDO.10.......cccooiiiiiiiiiiiiiiiiieiiecececee 76,290 833,159 491,197
ORIENTAL BANK OF COMMERCE..........cccccoiiiiiiiniiiiicicccccecce 331,046 2,139,155 2,441,605
ORIENTAL LAND CO JPY50.....c.ciiiiiiiiiiiiiicicceecciceecccesceas 17,424 1,434,702 1,471,418
ORIENTAL WATCH HLD HKDO.10......c.occcoiiiiiiiiiiiiiiicciiccisecceeceee 198,000 115,376 160,308
ORIGIN ENERGY LTD NPV ..ot 520,679 8,820,906 8,801,961
ORION CORP SER B NPV....ooiiiiiiiiiiiiiiiciicecc e 32,655 771,608 841,318
ORIX CORP Y500 136,770 12,391,822 13,192,649
ORKLA ASA NOKI.25 (POST.....cocoiiiiiiiiiiiiiiincciccccsec e 269,308 2,596,836 2,574,901
OSAKA GAS CO Y50.....iiiiiiiiiiiiieec s 959,140 3,458,404 3,622,309
OSHKOSH CORP.......cocviiiiiiiiiiiici e 387,185 11,974,080 11,205,134
OSIM INTERNATIONAL SGDO.05........c.cocoiiiiiiiriiiiiirccccccnceeeenes 360,000 264,838 436,950
OSISKO MINING CORP.......cocoiiiiiiiiiiiiiiicci s 294,746 4,336,218 4,578,015
OTSUKA HOLDINGS CO LTD......ccooiiiiiiiiiiiiiiiicicicicicccccsiisiiiseeeeneneiiee 87,593 2,262,459 2,310,217
OTSUKA SHOKATJPYS0.....cciiiiiiiiiiiiiiiiicciec e 5,463 326,316 337,886
OUTOKUMPU OY ORD A FIMIO......ccocoiiiiiiiiiiiiiiiiiciicccce e 44,671 759,354 591,640
OVERSEA-CHINESE BKG CORP.........ccccoeiiiiiiiiiiiiiiciccne 2,713,883 18,702,487 20,692,363
OWENS & MINOR INC......cocciiiiiiiiiiiieirieeeeieesiee sttt 193,081 3,741,731 6,659,364
OWENS CORNING.......ccoiiiiiiiiii s 122,908 2,868,366 4,590,614
OWENS-ILLINOIS INC....oiiiiiiiiiiciicicirieeeeieeeetceieieeeee e 322,954 9,529,305 8,335,443
OZ MINERALS LTD AUDOA........ocoiiiiiiiiiiniiiiiiccciccccenc e 113,021 1,669,396 1,597,204
PACCAR INC ...ttt 464,436 17,466,149 23,728,035
PACE PLC ORDSP.......ocoiiiiiiiiiiiiiiicic e 181,479 536,550 310,294
PACIFIC ANDES INTL HKDO.10......ccociiiiiiiiiiiiiceeceecreceee e 36,000 6,926 4,534
PACIFIC ANDES RESOURCES........cccocoiiiiiiiiiiiiiiiicccccne 616,000 131,303 137,993
PACIFIC BIOSCIENCES OF CALIFOR........ccccoiiiiiiiiniiiiiicceccece 89,000 1,424,000 1,041,300
PACIFIC CENTURY PREMIUM.......c.ccocooiiiiiiiiiiiiiiiic e 284,000 49,959 53,652
PACIFIC INDUSTRIAL JPYS50.....ccoiiiiiiiiiiiiiciicircee e 12,000 61,294 55,572
PACIFIC RUBIALES ENERGY CORP.........ccocoviiiiiiiiiiiciccccce 124,645 3,316,179 3,338,590
PACIFIC TEXTILES HLDGS......cociiiiiiiiiiiiciccceeee s 95,000 43,822 63,486
PACKAGING CORP OF AMERICA..........cccocoiiiiiiiiiniiiiceeee e 126,128 2,534,088 3,530,323
PALADIN ENERGY LTD......cioiiiiiiiiiiiiiiiicciiecc et 324,036 1,233,525 874,221
PALL CORP ...ttt 160,205 5,700,642 9,008,327
PAN AMERICAN SILVER CORP........cocccoiiiiiiiiiiiiiiiiiincccceccieene 35,733 1,357,208 1,105,942
PANAHOME CORP......cococviiiiiiiiiiiicciie s 17,000 104,452 109,671
PANASONIC CORP......oooiiiiiiiiiiiic s 1,482,611 18,379,824 17,991,070
PANDORA A/S....coiiiiiiiiiiiiiesee s 20,413 816,516 641,205
PANERA BREAD CO......ccuiiiiiiiiiiiiiiiiciiiii e 180,044 10,498,425 22,624,329
PARAGON GROUP OF COMPANIES.........cccocoiiiiiiiiiiiiccecccccces 56,365 112,948 179,535
PARGESA HLDGS SA CHF20(BR)......ccooiiiiiiiiiiiiiiiiiiicicisccccne 10,625 985,807 983,002
PARK 24 CO JPY50. ... 155,900 1,704,654 1,613,824
PARKER HANNIFIN CORP.......cccooiiiiiiiiiiiiiiiiiiiccicec 255,822 15,024,835 22,957,466
PARMALAT SP A EURL..c.ooiiiiiiiiicieeteetre ettt 423,943 1,396,074 1,594,412
PARROT EURO.I524. ... 3,463 119,287 140,332
PARTNER COMMUNICAT ILS0.01......cuiiieiiiieiiiieireeeeeeeeee e 41,867 775,611 631,235
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PARTNERRE HLDGS LTD BERMUDA........c.ccccoiiiiiiiiiiiiiicccne 101,104 7,476,331 6,961,010
PATRIZIA IMMOBILIEN AG NPV....oioiiiiiiiiiiccereneeeee e 6,186 45,751 46,458
PATTERSON COS INC....c.ooiiiiiiiiiiiiiiiiiccic e 137,228 3,524,282 4,513,429
PATTERSON-UTI ENERGY INC.....ccooiiiiiiiiiiiicinceecereeeeeeece e 152,090 2,204,153 4,807,565
PAYCHEX INC.....ocoiiiiiiiiiiiiiii s 710,889 21,281,021 21,838,510
PC MALL INCu..ooiiiiiiecceette ettt 4,982 49,625 38,760
PCCW LIMITED HKDO.25......c.coiiiiiiiiiniiiiiinicecnnnne 1,966,629 720,306 846,677
PC-TEL INC COM......ciiiiiiiiiiiieiicicteeteeee sttt 89,782 781,665 581,787
PEABODY ENERGY CORP.......ccccoviiiiiiiiiiiiiicce 383,025 15,911,366 22,564,003
PEARSON ORD GBPO.25.....c.coiiiiiiiiiicece et 775,501 11,056,622 14,641,530
PEBBLEBROOK HOTEL TRUST......c.ccooiiiiiiiniiiiiiicceccnes 71,050 1,372,088 1,434,500
PEC LTD .ot 664,000 550,357 551,711
PEGATRON CORP.......coiiiiiiiiiiiicc s 2,000,493 2,702,104 2,071,985
PENGROWTH ENERGY CORP........cccooiiiiiiiiiiiiiiiicccciceee e 160,756 2,152,198 2,023,817
PENN NATIONAL GAMING INC......c.ccooooiiiiiiiiiiiiiicccececs 66,819 1,624,955 2,695,478
PENN WEST PETROLEUM LTD.....cccooiiiiiiiiiiiiiiiicinccceeeceeeeeens 223,679 5,301,115 5,161,467
PENSON WORLDWIDE INC......cocciiiiiiiiiiiiiiiiiiiniicceeeeeeeecccceae 1,642,883 11,466,413 5,865,092
PENTAIR INC.....oiiiiiiiiiiiiiiie s 96,916 2,762,741 3,911,530
PEOPLE & TELECOMUN KRWS500.........cccccimiiiiiiiiiiiiiiiceccccccccenes 19,805 127,524 63,070
PEOPLE'S UNITED FINANCIAL INC......cccocociiiiiiiiiiiiiiiniccieiccces 548,725 8,617,136 7,374,864
PEPCO HOLDINGS INC.....cocooiiiiiiiiiiiiiiiiiiiiciiiieeeeccic s 254,960 4,355,427 5,004,865
PEPSICO INC/NC ...ttt 2,574,218 156,056,493 181,302,174
PERKINELMER INC.......ccociiiiiiiiiiiiiicccce s 110,995 1,997,908 2,986,875
PERNOD-RICARD EURILS5S5. ..o 155,386 13,793,353 15,312,716
PERRIGO CO...cccviiiiiiiicic s 93,258 3,957,936 8,194,580
PERSIMMON ORD 10P.......cccciiiiiiiiiiiiiiiiiiiicicccecsc e 510,456 3,861,792 3,952,504
PETKIM TRY L...oiiiiiiiiic et 2,110,133 2,468,644 3,183,390
PETROBAKKEN ENERGY LTD.....cccccciniiiiiiiiniiiniiiicces 41,237 896,550 565,722
PETROBRAS ARGENTINA SA ..ottt 31,665 582,275 613,351
PETROCHINA CO H'CNY Lot 19,142,000 27,680,158 27,994,983
PETROFAC LTD ORD SHS 0.02 USD.......cccovuiiiiiiiiriiiiiccccciesiiseeeenne 127,027 2,835,381 3,087,583
PETROHAWK ENERGY CORP........cccoiiiiiiiiiiiiiiiccne 341,929 7,163,651 8,435,388
PETROLEO BRASILEIRO SA.....ccooiiiiiiiiiiirieeneeeitteiee et seeveenene 932,991 35,523,255 31,591,075
PETROLEUM DEVELOPMENT CORP.........ccccooviiiiiiiiiiiiiiiiiicce 14,875 178,500 444911
PETROMINERALES LTD......coiiiiiiiiiiiiciiiieirice et 34,957 1,299,847 1,025,420
PETSMART INC.....ocoiiiiiiiiiiiiii s 193,218 5,037,770 8,766,301
PEUGEOT SA EURI...ccooiiiiiiiiiiiiicece e 53,031 2,082,194 2,373,502
PFIZER INC.....cooiiiiiiiiiiiiiiiiccc e 11,809,851 208,790,931 243,282,931
PG&E CORP ...t 731,807 30,782,744 30,757,848
PHARMACEUTICAL PRODUCT DEVELORP.........cccccooiiiiiiiiiiiiiiiiiine 450,988 10,547,217 12,104,518
PHARMASSET INC....oooiiiiiiiiiicicrceetee e 47,313 5,068,580 5,308,519
PHIHONG TECHNOLOGY TWDIO0......cccooiiiiiiiiiiiiiiiiicccces 187,252 134,417 380,065
PHILIP MORRIS INTERNATIONAL IN.....ccooiiiiiiiiiiiiiiicccccccceces 2,424,378 113,451,509 161,875,719
PHILLIPS-VAN HEUSEN CORP........cccccooiiiiiiiiiiie 58,800 2,298,404 3,849,636
PHOTRONICS INC.....coiiiiiiiiiiiiciciceeeccceie s 126,726 1,791,368 1,073,369
PHOTRONICS SEMICONDUCTOR MASK........ccccooviiiiiiiiiiiiiicccccne 50,000 17,343 26,111
PICC PROPERTY & CA H'CNY ..o 4,716,000 5,811,599 8,024,397
PICO FAR EAST HLDGS HKDO.05........cociiiiiiiiiiiiiiiiiiiieiiiiicieieeeeeeieciaee 376,000 75,477 77,197
PIEDMONT COMMUNITY BANK ......ccciiiiiiiiiiiiincncccnsececs 97,846 10,371,676 10,371,676
PIEDMONT NAT GAS INC....coooiiiiiiiiiiiiiiiiiiiii s 197,969 4,568,163 5,990,542
PIEDMONT OFFICE REALTY TRUST L....ccooiiiiiiiiiiiiiiiiiiciiciccceee 170,100 3,395,466 3,468,339
PILOT GROUP HLDGS NPV......coiiiiiiiiiiiiiiiiiiccee s 47 83,570 91,777
PINECREST ENERGY INC.....ccccooiiiiiiiiiiiiiiiiicncece e 549,700 1,033,991 1,384,075
PINNACLE ENTERTAINMENT INC.......cococoiiiiiiiiiiiiiiiiiicccecccccccene 382,500 3,269,032 5,699,250
PINNACLE WEST CAPITAL CORP.......cccocceiiiiiiiiiiiiiicicce 123,151 4,152,869 5,490,072
PIOLAX CO JPY 50.....ciiiiiiiiiiiiiiiiieseie s 2,600 67,899 62,006
PIONEER CORP Y50......ccociiiiiiiiiiiiiincccc e 475,200 1,947,713 2,112,392
PIONEER NATURAL RESOURCES CO.......cccccceuviiiiiiiiiiiiiiiciiiiinicceennes 156,625 7,120,740 14,028,901
PIRELLI & C SPA ..ot 126,931 1,250,154 1,371,030
PITNEY BOWES INC......ooiiiiiiiiieiciniecerieete ettt 180,289 4,444,445 4,144,844
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PLAINS EXPLORATION & PRODUCTIO........ccccovuviiiiiiiiiiiiiiiiiccnicccne 158,543 4,356,414 6,043,659
PLANAR SYSTEMS INC....ooiiiiiiiiieiircereeeeeieee et 507,639 2,601,468 1,451,848
PLASTIC OMNIUM SA......cciiiiiiiiiiiiiiiiiiiinic s 7,071 84,406 230,155
PLEXUS CORP......ooiiiiieiiiieseeeeeeeete ettt 63,750 1,820,442 2,219,138
PLUM CREEK TIMBER CO INC........ccccoiiiiiiiiiiiniiiiiiicicene 259,138 9,658,030 10,505,455
PMC - SIERRA INC ..ottt 229,817 1,865,574 1,739,715
PMP COMMUNICATIONS AUD 0.50.......ccccccoviiiiiiiiiiiiiiiiccecne 78,337 80,110 51,998
PNC FINANCIAL SERVICES GROUP L.....c.cooiniiiiiiiiiiiiniciciecceeeene 1,046,634 56,018,180 62,389,853
POHJOLA BANK PLC SER'A'.......ccooiiiiiiiiiiiiicccne 54,518 760,766 705,063
POLARIS INDUSTRIES INC.....ocooiiiiiiiiiiiiiciieencceeeeeeee et 132,259 8,417,430 14,703,233
POLARIS SOFTWARE LAB INRS.......ooiiiiiiiiiicccne 986,469 1,964,302 3,969,930
POLO RALPH LAUREN CORP........ccoooiiiiiiiiiiiiicicccscceeeeee e 66,169 4,547,356 8,774,671
POLO RESOURCES LTD ORD NPV.....cccoooiiiiiiiiiiiiiiicincicne 1,257,057 102,608 113,420
POLSKI KONCERN NAFTOWY ORLEN........ccocoiiiiiiiiiiiiiniccicecrcceeae 928,879 12,757,546 17,509,740
POLYCOM INC.....coiiiiiiiiiiiiiiicct e 135,792 5,561,199 8,731,426
POLYPORE INTERNATIONAL INC.....cccoooiiiiiiiiiiiiiiiecc e 49,446 3,162,267 3,354,417
POOL CORP.....oooiiiiiiiicictcc e 176,991 4,643,903 5,276,102
POONGSAN HLDGS CORP KSWNS5000.........cccciiiniiiiiiiniccnccceeeeeees 2,810 53,372 83,170
POPULAR INC....coooiiiiiiiiiiiiiiicc e 2,410,003 7,980,668 6,651,608
PORT OF TAURANGA NPV.....coiiiiiiiiiiiiiiiiiircciicceee e 6,971 46,482 50,953
PORTUGAL TELECOM SGPS SA......cociiiiiiiiiiiiiiicicieeecececcae 331,105 3,900,349 3,282,120
POST PROPERTIES INC.....ccooiiiiiiiiiiiiiiiiiiiccic e 74,367 2,106,785 3,031,199
POSTNL NV .t 279,970 7,766,779 2,375,412
POTASH CORP OF SASKATCHEWAN.......ccccciiiiiiniiiiiiiincece 625,706 31,354,650 35,710,171
POU CHEN TWS10.......coiiiiiieieiiiicieirrccieericicie e esceeseneeeasaenes 12,856,971 9,346,761 11,861,707
POWER ASSETS HOLDINGS LIMITED........ccccccooviiiiniiiiiiiinciiciccee, 685,154 4,398,795 5,186,258
POWER CORP CANADAL........cocoiiiiiiicitccc s 138,057 3,990,457 3,846,599
POWER FINANCIAL CORP.......ccocciiiiiiiiiiiiiiicce 97,910 3,093,771 3,017,142
POWER INTEGRATIONS INC.....cociiiiiieiiiieicinieeneeeenreeee e 93,119 2,502,649 3,578,563
POWERCHIP SEMICONDUCTOR CORP.........ccceuviiiiiiiiiiiiiiiicciccne 10,708,000 2,281,261 1,334,609
PPG INDUSTRIES INC.....coiiiiiiiiicicieetieeeeee ettt 212,239 12,666,932 19,269,179
PPL CORP......cooiiiiiiiiicii 903,891 26,089,175 25,155,287
PPR EURA.00.......coiiiiiiieiiietcteeecteteeee ettt 129,853 19,146,262 23,119,233
PRAXAITR INC....ooiiiiiiiiiiiiiiic e 301,584 21,574,495 32,688,690
PRECISION CASTPARTS CORP.....c.ccooiiiiiiiiiiicccteceeceeeeee e 143,768 12,034,924 23,671,401
PRECISION DRILLING CORPORATION.......cccecoviiiiiiniiiiiiiiccicecne 267,500 3,773,837 3,838,851
PREMIER FOODS ORD GBPO.01L........cooiiiiiiiiiiniiiiieiieicccecceeee s 686,170 339,668 209,527
PREMIUM BRANDS HOLDINGS CORP.........ccccoovviiiiiiiiiiiiiiiiiiciicine 6,600 93,507 111,812
PRICELINE.COM INC... ..ottt 73,502 14,708,479 37,627,879
PRIMA MEAT PACKERS Y50......ccccoiiiiiiiiiiiiiiicccae 138,000 257,132 167,459
PRIMARY HLTH PROP ORD GBPO.50.........ccccviiiiiiiiiiiiiiiiccccceecine 61,440 256,870 316,631
PRIME OFFICE REIT-AG.......ccccooiiiiiiiiiiiiiic e 41,290 371,159 371,159
PRINCIPAL FINANCIAL GROUP INC......ccccoiiiiiiiiiiiiiiiiinicccecncceeeeae 331,316 7,875,374 10,078,633
PROASSURANCE CORP........coccoiiiiiiiiiiiiiiccc e 55,250 2,798,424 3,867,500
PROCTER & GAMBLE CO/THE........ccccociiiiiiiiiiiiiiinciccncccee 4,075,730 244,078,801 259,094,156
PROGRAMMED MAINTEN NPV.....ccccoiiiiiiiiiiiniiceceecccccs 20,231 44,556 47,650
PROGRESS ENERGY INC.....cooiiiiiiiiiiiiiicicccccee s 332,614 13,310,766 15,968,798
PROGRESS ENERGY RESOURCES CORP.........ccccccceuiiiiiiiiiniiiiicecees 89,921 1,191,935 1,279,262
PROGRESS SOFTWARE CORP........ccccooiiiiiiiiiiiiiiccccceee 248,978 4,672,459 6,007,839
PROGRESSIVE CORP/THE........ccccociiiiiiiiiiiniiiiiceccccccc e 674,965 11,242,944 14,430,752
PROLOGIS INC.....oiiiiiiiiiiiiiici e 974,138 27,801,906 34,913,106
PROPERTY PERFECT C RIGHTS.........ccooiiiiiiiiiiiiiiicceece 76,866 0 0
PROPERTY PERFECT PCL........ccccoiiiiiiiiiiiiiiiiiicceccc e 2,767,200 67,527 63,945
PROSPERITY BANCSHARES INC.......ccccoiiiiiiiiiiiiiinicncceccce 46,750 1,945,321 2,048,585
PROSPERITY REAL ESTATE.......cccooiiiiiiiiiiciciccccs 295,000 64,820 69,378
PROTECTIVE LIFE CORP.......c.cocooviiiiiiiiiiiicccees 84,341 1,335,465 1,950,807
PROTON HLDGS BERHAD........ccociiiiiiiiiiiiiiccccecne 161,600 243,804 177,147
PROVIDENCE SERVICE CORP/THE........cccccccovmiiiiiiniieeeeeeneeeeeeene 22,539 346,752 285,118
PRUDENTIAL FINANCIAL INC......ccoocoiiiiiiiiiiniiiiiiccecccecns 871,344 42,344,858 55,408,765
PRUDENTIAL PLC GBPO.0S5.....ccoiiiiiiiiiieiieicceceeeceee et 7,276,163 71,161,468 84,106,914
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PRYSMIAN CAB & SYS NPV....coiiiiiiiiiiiii 221,376 4,096,093 4,451,743
PS BUSINESS PARKS INC.......cooiiiiiiiiiiiiiiiiiciciccccccccccsns e 12,500 679,728 688,750
PSL LTD INRIO.....coiiiiiiiiiiiiiiiiiciccc e 64,885 214,972 103,781
PT SAMPOERNA AGRO TBK IDR200........ccccoreeirieiiinieiiniecneeeeeeieeseeeenen 701,000 281,273 282,018
PTT PUBLIC COMPANY THB10 (NON.....c.ccciiiiiiiininiinieicisececceceieine 162,500 1,878,824 1,771,766
PUBLIC POWER CORP EUR4.60 (CR)......ceouruiiriiiiinieiiiniceeieececceeeeeenees 57,194 968,738 819,276
PUBLIC SERVICE ENTERPRISE GROU.L.......cccccccoiiiiiiiiiiiiiiiiicicccne, 794,069 25,228,079 25,918,412
PUBLIC STORAGE ...ttt s 337,081 27,916,707 38,430,605
PUBLICIS GROUPE SA EUR ...t 102,198 4,787,434 5,697,205
PUBLIGROUPE AG CHF1 REGD........ccccoouiiiiiiiiiiiiniciicceeccccceees 314 51,419 57,057
PULSE ELECTRONICS CORPORATION........cccooviiiiiiiiiiiiiiiiiciccicccne 82,608 1,509,921 365,127
PULTE GROUP INC.....ocoiiiiiiiiiiiiciciieteceee e 336,017 3,733,013 2,573,890
PUNJAH NATIONAL BA INRIO.....ccoiiiiiiiiiiiiiiiiicccc s 493,902 3,876,020 12,034,736
QANTAS AIRWAYS NPV ..ot 387,299 870,229 762,942
QBE INS GROUP ASL.....ociiiiiiiieiniiicieiniieieienseteie ettt eseaesesenseasaes 627,369 11,583,630 11,586,157
QEP RESOURCES INC.....ociiiiiiiiiiiiiriccctct e 238,480 6,899,541 9,975,618
QIAGEN N Vo 230,104 4,319,190 4,376,578
QIAGEN NV EURO.OL.....oiiiiiiiiiiiiiiiiicictceeeccce e 81,264 1,643,056 1,557,588
QINGLING MTRS H SHS CNY ..o 1,232,000 367,182 379,990
QINGMEI GROUP HOLDINGS LTD.....ccccoiiiiiiiiniiiiiiiicirccnccccees 254,000 65,790 40,347
QLOGIC CORP.......ooiiiiiiiicicicccc s 103,073 1,566,424 1,640,922
QR NATIONAL LTD....oiiiiiiiiiiiiiiiiiiiciieiecicecsece s 596,013 2,200,545 2,156,749
QUALCOMM INC.....oooiiiiiiiiiiiiiiccccc s 2,277,665 93,504,938 129,348,595
QUANEX BUILDING PRODUCTS CORP........cccociiiiiiiiiiiiiiciie 78,267 1,149,443 1,282,796
QUANTA SERVICES INC......ccooiiiiiiiiiiiiiiciiicicccieness e 242,714 5,110,994 4,902,823
QUANTA STORAGE TWDI0.....ociiiiiiiiiiiiiiiiiiciiicccec s 303,000 554,674 271,106
QUEBECOR INC......cociiiiiiiiiiiiiiiiiieccccs e 4,800 164,228 157,563
QUEST DIAGNOSTICS INC/DE.......coiiiiiiiiiiciciciciiiiiniieesiseeeiee e 154,953 8,196,670 9,157,722
QUESTAR CORP ...ttt 174,775 2,299,902 3,095,265
QUICKSILVER RESOURCES INC.......cccooiiiiiiiniiiiiiiiiccccnes 116,368 1,257,797 1,717,592
RACKSPACE HOSTING INC.....c.ooiiiiiiiiiiciiciciiecreeeee et 180,906 5,998,034 7,731,922
RADIANT OPTO-ELECT TWDI0.....c.ccooiiiiiiiiiiiniiiiiicnccccces 1,309,923 2,864,830 4,232,105
RADIOSHACK CORP ..ottt 104,396 1,581,408 1,389,511
RAIFFEISEN BANK INTERNATIONAL.......cccoooviiiniiiiniiicee 19,308 1,036,522 994,756
RAIT FINANCIAL TRUST ..ottt 331,865 913,156 696,917
RAITO KOGYO CO Y50.....iiiiiiiiiiiiiiccn s 38,400 101,474 139,317
RAKUTEN INC NPV ..ottt 15,528 12,503,388 15,977,920
RALCORP HOLDINGS INC......cccoiiiiiiiiiiiiiiiiiiicvcc e 98,036 5,982,852 8,487,957
RALLYE EUR3.OO(REGD)......cooiiiiiiiiriiiieiciiieiceeeeeeieeee e 154,528 6,436,370 6,418,815
RAMCO-GERSHENSON PROPERTIES TR.......cccccoovviiiiiiiiiiiiice, 63,542 671,141 786,650
RAMELIUS RESOURCES NPV ..ottt 246,814 278,924 338,226
RAMSAY HEALTH CARE LTD AUDO.10.......ccccooiiiiiiiiiiiiiiiiiecinne 45,771 879,964 890,864
RANDGOLD RESOURCES ORD USDO.05.......c.ccoouiiiiiiiiiiiiniccnicccccceees 44,801 3,805,276 3,779,699
RANDSTAD HLDGS EURO.L.....ccooiiiiiiiiiiiiiiiiiciiicceccene 41,517 2,218,513 1,918,665
RANGE RESOURCES CORP........cooviiiiiiiiiiiiinicccecee s 189,136 8,081,986 10,497,048
RATOS AB SER B NPV ..o 75,646 1,400,236 1,456,564
RAUTARUUKKI OY "K'NPV....oiiiiiiiiiiiiiiiiceecceeeeene 29,302 692,439 661,893
RAYMOND JAMES FINANCIAL INC......ccccociiiiiiiiniiiiiiicceccccccccaes 372,052 7,875,888 11,961,472
RAYONIER INC....cooiiiiiiiiiiiiiicicccc et 109,362 4,647,342 7,146,807
RAYTHEON CO.....ocoiiiiiiiiiiiiiiiicic s 697,802 36,018,990 34,785,430
RBC BEARINGS INC.....ccociiiiiiiiiiiciiccee s 850 29,776 32,096
RCG HOLDINGS GROUP HKDO.01.......cocooiiiiiiiiiiiiiiiiiiiciciccceeeeeieeine 349,483 300,912 44,886
RCR TOMLINSON LTD NPV....ooiiiiiiiiiiiiiiinccecec s 26,752 46,225 46,684
RDA HOLDING CO WARRANTS ... 3,425 0 0
REALTY INCOME CORP........cceciiiiiiiiiiiiiiiicicicccec e 124,934 4,323,385 4,184,040
RECKITT BENCKISER GROUP PLC........cccccoviiiiiiiiiiiiiiiiiccccccneae 1,554,082 77,267,485 85,828,033
RECORDATI EURO.125......ciiiiiiiiiiiiiiicccc s 791,520 7,292,478 8,704,434
RED ELECTRICA CORPORATION SA....ccooeiiiiiiinieeninceneteeseeeeeeeeeeneenes 53,476 3,090,284 3,227,277
RED HAT INC....ooiiiiiiiiiiiiiiiic e 190,054 3,942,304 8,723,479
RED ROBIN GOURMET BURGERS INC......ccccccooiiiiiiiiniiiiiiiiiicccccccce 203,020 4,212,886 7,385,868
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REED ELSEVIER.......cccoiiiiiiiiiiiiiici s 424,166 3,717,940 3,854,332
REED ELSEVIER NV EURO.07.....c.coviiiiiiiiriecinieiiecesieesee e 239,940 3,127,001 3,219,602
REGAL ENTERTAINMENT GROUP........cccocviiiiiiiiiiiiiiccce 79,701 1,045,475 984,307
REGAL HOTELS(HDS.)HKD.OL.....coooiiiiiiiiiiiicinieiericesee e 160,000 63,405 67,239
REGAL-BELOIT CORP........ccccooiiiiiiiiiiiiiiiiiicc s 38,050 2,198,302 2,540,599
REGENCY CENTERS CORP 92,312 3,647,579 4,058,959
REGENERON PHARMACEUTICALS INC........ccccooiviiiiniiiiiiiiiciice 71,777 1,844,510 4,070,474
REGIONS FINANCIAL CORP......ccocciiiiiiiiiiicircneic e 1,651,864 10,938,268 10,241,557
REGIS CORP MINN. ..ottt s 111,285 3,733,548 1,704,886
REINSURANCE GROUP OF AMERICA L.....ccooiiiiiiiiiinicicciccecee 72,770 3,086,188 4,428,782
REJESH EXPORTS INR2(POST......ccooioiiiiiiiiiiiiiccccctcccse e 410,097 406,587 921,061
RELIANCE STEEL & ALUMINUM CO......cccciiiiiiiiiiiiiiiiicesecieceeeeeene 73,671 2,694,803 3,657,765
RELO HOLDINGS INC JPY50.......cciiiiiiiiiiiiiiiicniceccecencsenns 3,500 53,909 74,108
RENAISSANCE RE HOLDINGS LTD.....cccooiiiiiiiiiiiiiiciiicseccceeeene 67,212 3,469,901 4,701,479
RENAULT REGIE NATIONALE DES........ccccooiiiiiiiiiiiniceccne 66,998 3,594,884 3,971,448
RENESOLA LTD....oiiiiiiiiiiiicce e 182,212 1,224,717 951,147
RENEWABLE ENERGY CORP AS NOK1......ccocooiiiininiiiiiniiiiiicccccccccces 173,974 556,551 300,741
REPLY SPA EURO.52......ciiiiiiiiiiiiiccci e 148 3,955 4,262
REPSOL YPF SA EURI. ..ot 966,928 24,438,481 33,561,499
REPUBLIC BANCORP INC/KY ....cccuiuiiiiinininiicieicieicicieicireeese e 2,273 46,666 45,233
REPUBLIC SERVICES INC.......ccocoiiiiiiiiiiiiiiiiiiicccccccseeee s 378,070 9,940,556 11,663,460
RESEARCH IN MOTION LTD.....ccoiiiiiiiiiiiiiiiiiiicciiccsceseeeeeeieeae 253,365 13,084,784 7,319,258
RESMED INC......coiiiiiiiiiiiiiiiiiiiice s 150,556 3,486,453 4,659,708
RESOLUTION LTD ORD NPV(NEW)......ccoiiiiiiiiiiiiiiiiinicicccceeens 3,448,711 16,489,666 16,277,995
RESONA HOLDINGS INC.......coooiiiiiiiiiiiiiiiicicccccc e 746,120 3,668,522 3,492,241
REX AMERICAN RESOURCES CORP.........cccccociiiiiiiiiiiiiiicicccce 2,853 47,278 47,360
REXAM ORD 64 2/7P......cocoiiiiiiiiiiiiiiiiiiiiciccceiiissie s 844,820 4,431,573 5,191,979
REXEL PROMESSES.......c.coooiiiiiiiiiiiii s 70,746 1,785,982 1,753,966
REYNOLDS AMERICAN INC.....cooiiiiiiiiiieiieeeiecene et 358,864 8,590,303 13,295,911
RHB CAPITAL BHD MYRI.....ccoiiiiiiiiiiiiiiiiiicces 268,400 454,104 814,222
RICHMONT MINES INC.....ccooiiiiiiiiieinieeinceneeieeeece et 19,730 126,587 140,280
RICOH LEASING CO LTD JPY50......ciiiiiiiiiiiiiiiciccicccceceae 35,017 862,646 777,433
RICOH Y50......iiieeieeeece ettt 328,296 4,039,416 3,613,858
RINNAI CORP Y50 28,103 1,256,246 2,018,294
RIO TINTO LIMITED NPV....ocoiiiiiiiiiiiicieeereeeeeeeee e 396,548 33,560,802 35,232,931
RIO TINTO ORD GBPO.10........ccooiiiiiiiiiiiiiiiiiccscee s 1,023,207 66,976,632 73,765,788
RIOCAN REIT ...t 309,720 7,624,803 8,324,668
RITCHIE BROS AUCTIONEERS INC.......ccooviiiiiiiiniiiiiiiiecce 33,155 926,958 912,441
RIVERBED TECHNOLOGY INC.....ccocciiiiiiiiiiiiiicicccereeeee e 193,343 6,801,881 7,654,449
RLICORP ...t s 72,058 3,132,500 4,461,831
ROBERT HALF INTERNATIONAL INC......cccoiiiiiiiiiiniiieccccneccceae 191,434 4,711,571 5,174,461
ROBERT WISEMAN DAIRIES ORD 10P........ccccccooiviiiiiiiiiiiiciiccce 97,232 629,571 488,596
ROC OIL CO LTD NPV ...t 870,163 337,352 298,111
ROCHE HLDG AG GENUSSCHEINE NPV......ccccoooiiiiiiiiiiiiiicne 696,692 106,809,899 116,418,723
ROCK-TENN CO.....coiiiiiiiiiiiiiiicieicice it 289,999 13,226,258 19,238,534
ROCKWELL AUTOMATION INC......c.ccooiiiiiiiiiiiiiiiccecec s 260,137 13,495,956 22,569,486
ROCKWELL COLLINS INC.....cociiiiiiiiiiiiiiciciicircee e 181,241 8,616,679 11,180,757
ROCKWOOD HOLDINGS INC......ccoooviiiiiiiiiiiiiniciciciiicciicniicseseeeneeeeeieieine 85,707 4,453,269 4,738,740
ROCKY BRANDS INC.....cociiiiiiiiiiiiiiiicrcicc e 3,050 47,290 37,637
ROGERS COMMUNICATIONS INC.......ccocoiiiiiiiiiiiiiicccecccceccces 340,820 11,866,475 13,486,598
ROGERS SUGAR INC....c.ccoiiiiiiiiiiiiiiicnc e 37,324 206,414 207,678
ROHM CO Y50.....ciiiiiiiecicc s 34,189 2,023,313 1,945,251
ROHTO PHARMACEUTICAL CO Y50......ccoiiiiiiiiiiiniiiniiciccccccees 17,000 181,912 192,608
ROLLS ROYCE GROUP.........cooiiiiiiiiiiiicicciiieccc s 71,022,912 116,527 114,024
ROLLS-ROYCE HLDGS PLC......ccociiiiiiiiiiiiiiiiiiccicecee e 875,865 9,062,965 9,069,716
ROPER INDUSTRIES INC.....c.cociiiiiiiiiiiiiicecececsc s 291,039 14,664,718 24,243,549
ROSS STORES INC.....cociiiiiiiiiiiiiiiciice e 251,344 12,818,165 20,137,681
ROTTNEROS AB SEKO.50.......cccieiiiieiniieirieienieeeeee e 84,055 65,599 53,949
ROVICORP......ocoiiiiiiiii e 281,990 12,351,960 16,174,946
ROWAN COS INC..ooiiiiiiiiinieereieteeee ettt 152,459 3,683,230 5,916,934

-43 - STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT FUND AS OF JUNE 30, 2011

STOCKS
NUMBER OF

NAME SHARES COST FAIR VALUE
ROYAL BANK OF CANADA........cociiiiiiic s 726,086 43,302,708 41,476,657
ROYAL BANK OF SCOTLAND GRP ORD..........ccccccevuriiiiiiiiiiciccinine 6,943,735 4,828,413 4,287,451
ROYAL CARIBBEAN CRUISES LTD......cccoociiiiiiiiiiiiiiiiciicccccne 132,858 2,507,867 5,000,775
ROYAL DUTCH SHELL A SHS.....cooiiiiiiieneeneeeteeeseee e 1,215,173 45,778,152 43,129,319
ROYAL DUTCH SHELL 'A'SHS......ccccociiiiiiiiiiiiiiicce 3,199,149 107,177,107 113,918,116
ROYAL DUTCH SHELL 'B' SHS.....cooiiiiiiiiiceneeecceeieceeeeseee e 2,993,103 95,310,183 106,869,365
ROYAL GOLD INC......cciiiiiiiiiiiiiiiiiiciii s 53,510 2,365,929 3,134,081
ROYAL UNIBREW A/S DKKI0.....ccoouiiiiiiiiiiiniceeeceeeiceeeeeseeesee s 2,410 139,390 158,805
RPCINC...oiiiiiiii s 42,213 951,004 1,035,907
RPM INTERNATIONAL INC.....c.ccoiiiiiiiiiiiiiiiiiciriceeeiceeee e 128,387 2,105,323 2,955,469
RR DONNELLEY & SONS CO......cooiviiiiiiiiiiiiiiiiiiicccsecsene s 371,472 6,974,413 7,284,566
RREEF AMERICA REIT IL....ocoiiiiiiiiiiiiiciicicc e 961,668 100,004,232 88,996,420
RSA INSURANCE GROUP PLC.......ccocooiiiiiiiiiiiiiiiiicecc e 1,383,178 2,961,595 2,995,621
RUSH ENTERPRISES INC CL A... 119,977 1,306,459 2,283,162
RUTH'S HOSPITALITY GROUP INC......ccccooviiiiiiiiiiiiiiiiicicccccics 11,804 60,974 66,220
RWE AG (NEU) NPV "A'.iic s 323,190 25,885,001 17,916,042
RYANAIR HOLDINGS PLC......cocouiiiiiiiiiiiniiciiieecceciccceeeeena 55,174 1,570,356 1,618,805
RYDER SYSTEM INC....c.coiiiiiiiiiiiiiciiicceesc e 50,551 1,933,621 2,873,824
S&T HOLDING CO LTD KRWS00........ccccciiiiiiiiiiiiniiiieeeeeeeeecnae 30,040 337,238 381,251
SAAB AB SER 'B' SEK16.......ccooiiiiiiiiiiiiiiiiciiciccceceic e 57,919 874,275 1,328,180
SABANCI HOLDINGS AS TRY Lot 2,482,789 8,183,187 10,426,491
SABMILLER PLC ..ot 580,359 19,212,823 21,164,414
SABRA HEALTH CARE REIT - W/L....c.cciiiiiiiiiiiiiiiicccceeenes 10,600 160,926 177,126
SAFESTORE HLDGS ORD GBPO.01.......cccooiiiiiiiiiiiiiiciiicicccccee 450,000 966,000 996,984
SAFEWAY INC.....cooiiiiiiiiiiiiiiiciic s 619,090 13,851,862 14,468,133
SAFRAN SA EURO.20......cccciiiiiiiiiiiiiiccicccc e 526,493 17,311,760 22,480,242
SAGE GROUP ORD 1P.....cocoiiiiiiiiiiiiiiiicicicicccec e 1,462,177 5,797,162 6,781,789
SAIC INC ... s 284,102 5,282,515 4,778,596
SAINSBURY (J) ORD GBPO0.2857142......ccooiiieiiiieiirieinicieeeeeeeee e 1,762,265 9,416,513 9,319,478
SAIPEM EUR ..o 390,643 16,135,182 20,162,906
SALESFORCE.COM INCi.....cooiiiiiiiiinicirieciictcieeeeeee et 131,848 8,774,516 19,642,715
SALIM IVOMAS PRATAMA TBK PT.....ccoooiiiiiiiiiiiiciccicccs 3,456 478 476
SALLY BEAUTY HOLDINGS INC.....ccooceiiiiiiiiiniciieceeeereeeeeieee e 118,208 1,995,530 2,021,357
SALZGITTER AG ORD NPV...ccooiiiiiiiiiiiiiiiics 13,593 1,048,514 1,036,434
SAMCHULLY KRWS5000........c.ccoiiiiiiriiiiieiieeee et 2,278 212,595 220,834
SAMPO OYJ SER'ANPV ...c.coiiiiiiiiiiiiiiiic s 267,468 7,603,040 8,636,049
SAMSUNG ELECTRONICS CO LTD.....cociiiiiiiiiiiniciciieieireeseeeeeeeee e 75,508 41,022,188 58,417,683
SAN-ATOIL CO Y50.....ciiiiiiiiiiiiiiiiicc e 4,000 12,528 22,784
SANDISK CORP.......ooiiiiiiiiice ettt 285,867 7,220,229 11,863,481
SANDRIDGE ENERGY INC......cccocoiiiiiiiiiiiiiiiiniicicccene 746,875 7,176,685 7,961,688
SANDS CHINA LTD.....ociiiiiiiiiiiiiieeieeeceeee et 842,579 2,221,685 2,273,948
SANDVIK AB NPV (POST SPLIT)....c.ccceiiiiiiiiiiiiiiiniiiiieeeeeeceieeae 351,825 6,686,316 6,183,373
SANKI ENGINEERING Y50.....ccciiiiiiiiiiiiiiiecicnce s 123,000 848,830 685,364
SANKYO CO(OTC) NPV...ooiiiiiiiiiiiiiiicciiiirneeee e 27,549 1,361,658 1,413,950
SANOFL ... 1,679,005 122,081,301 134,957,891
SANOH INDUSTRIAL CO Y50......ccciiiiiiiiiiiiiiiiineicceececc s 7,700 60,247 65,311
SANOMA OYJ NPV COM SHS.....cooiiiiiiiiiicicccrececie e 28,237 566,713 523,206
SANOYAS HISHINO MEISHO CORP.........cccoooviiiiiiiiiiiiiiiicccviceae 28,100 103,957 107,515
SANRIO CO Y50.....iiiiiiiicre e 14,700 622,496 569,725
SANSHIN ELECTRONICS CO Y50.......ccooiiiiiiiiiiiiiiiiecceeccccccees 18,066 178,741 143,392
SANTEN PHARMACEUTICAL CO.....ccoocuiiiiiiiiiiiiiiinicciicnccnes 75,907 2,784,752 3,064,101
SANTOS LIMITED NPV.....cooiiiiiiiiiiiiiiccccccccsee e 1,888,840 24,055,104 27,380,481
SANYANG INDUSTRY TWDI0.....cciiiiiiiiiiiiiiiiiiicceeeesecceecns 840,000 363,055 510,314
SANYO CHEMICAL INDUSTRIES Y50.......cccciiiiiiiiiiiiiiiccncccccenes 14,000 80,581 110,253
SAP AG ORD NPV....oiiiiiiiiiiiiiiiiiiciii e 995,016 53,225,764 60,229,550
SAPPIORD Rl...ociiiiiiiiiiiiiiiiiiiiiiiicc s 99,881 533,008 508,319
SAPUTO INC....ooiiiiiiiiiiiiii s 49,752 2,268,908 2,397,643
SARA LEE CORP......oviiiiiiiitcteeetet ettt 1,191,973 16,299,777 22,635,567
SARANTIS EURIL.54 (CR)...ocuoiiiiiiiiiiiiiiiiciicccc e 1,861 11,317 7,744
SASKEN COMMUNICATIONS........cooiiiiiiiiiiiicceciccse e 76,045 313,210 222,509
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SASOL NVP....ooiiiiiiiiiii s 48,809 2,850,820 2,563,067
SATO SHOJI CORP JPY50......cccuiiiiiiiiiiiiiiiiiiiiiiiciiiicssecneesnic e 5,600 76,391 31,620
SAVILLS ORD GBPO.025.......ccoiiiiiiiiiiiiiiiiicnccscc s 100,924 588,031 633,369
SBA COMMUNICATIONS CORP.......c.cooiiiiiiiinieiieicceiieeree et 127,996 3,331,509 4,888,167
SBI HOLDINGS INC......cocciiiiiiiiiiiiiiiiiiici s 7,862 830,239 723,312
SBM OFFSHORE NV EURO0.25 (POST......ccoccoiiiiiiiiiiniccincceceeeceeees 82,534 2,135,262 2,182,633
SCANA CORP......ooviiiiiiiiii s 131,130 4,687,329 5,162,588
SCANIA AB SER B NPV (POST ..o 111,678 2,554,481 2,596,360
SCHIBSTED A/S NWKRI......coiiiiiiiiiiiiiiiieeieccecce e 155,297 3,115,897 4,984,138
SCHIFF NUTRITION INTERNATIONAL.......cocccoiiiiiiiiiiicceccreecenae 14,670 117,645 164,157
SCHINDLER HLDG AG PTG CERT.......c.ccccooviiiiiiiiiiiiiiicnicceecae 16,903 2,076,188 2,051,647
SCHINDLER-HLDG AG CHFO.1......coooiiiiiiiiiiiiiiccccccicceceee 60,043 3,446,576 7,280,749
SCHLUMBERGER LTD.....c.ccoiiiiiiiiiiiiiiiiiciccc s 2,000,297 122,311,145 172,825,661
SCHNEIDER ELECTRIC EURS.........cccoiiiiiiiiiiiiiiiciceccee s 302,856 36,321,332 50,583,833
SCHNITZER STEEL INDUSTRIES INC........ccccccooiiiiiiiiiiiiiicecccne 21,777 1,000,033 1,254,355
SCHRODERS (NEW) ORD GBP1.......cccooiiiiiiiiiiiiciiccccceees 60,762 1,754,883 1,509,104
SCOR SE EUR7.876972 (POST......cccciiiiiiiiiiiiiiciiscicceeccceeseeene s 287,706 7,834,175 8,175,759
SCOTTISH & SOUTHN ENERGY ORD.......ccccccociiiiiiiiiiiiiiciiccicceccee 1,561,526 31,310,510 34,921,840
SCOTTS MIRACLE-GRO CO/THE........ccccceoiiiiiiiiiiiiiiniiiiiciceeeeceeeciae 208,814 7,643,546 10,714,246
SCRIPPS NETWORKS INTERACTIVE L.....ccccooiiiiiiiiiiiiiiiccccce, 92,177 2,894,950 4,505,612
SCROLL CORP Y50......cciiiiiiiiiiiiiiiiisiieieteeeecc e 12,500 43,677 41,790
SEACOR HOLDINGS INC.....c.cooiiiiiiiiiiiiiiiiciccecce e 21,333 1,549,055 2,132,447
SEADRILL LTD USD2......coouiiiiiiiiiiniiieeiccicccesseseesesees e 152,054 4,886,965 5,381,665
SEAGATE TECHNOLOGY ....oooiiiiiiiiiiiiiiiiicrcciesce s 477,200 7,179,887 7,711,552
SEAH STEEL KRWS5000..........ccccoiiiiiiiiiiiiiiiiiccisseeeee s 14,349 358,464 1,175,983
SEALED AIR CORP.......ccooiiiiiiiiiiiiiiiicciccece e 157,648 2,788,568 3,750,446
SEARS CANADA INC.....ooiiiiiiiiiiiiceccs s 6,200 147,700 112,552
SEARS HOLDINGS CORP.......cccociviiiiiiiiiiiiniiiicec e 38,066 3,728,092 2,719,435
SEB SA FFE Lottt ettt st 68,100 4,860,280 7,133,588
SECOM CO Y50....iiiiiiiiiiiicic s 274,084 12,436,092 13,049,195
SECURE ENERGY SERVICES INC.......ccccoooiiiiiiiiiiiiiiiiiiiicccccccccccens 25,200 175,101 173,640
SECURE ENERGY SERVICES INC.......cccccociviniiiiiiiiiiiiiicccccnes 166,100 893,895 1,648,780
SECURITAS SER 'B' SEKL.....cociiiiiiiiiiiniicineeneeeeece e 109,239 1,320,662 1,159,032
SEGA SAMMY HLDGS INC NPV.....cccooiiiiiiiiiiiiiiiinicicccce 101,012 1,729,146 1,937,439
SEGRO PLC...coiiiiiieece ettt 861,111 4,282,345 4,317,456
SEIINVESTMENTS CO......ocooiiiiiiiiiiiiiiiiiiiiicicc e 286,652 5,482,046 6,452,537
SEIKO EPSON CORP NPV ...ttt 45,303 738,480 778,610
SEINO HOLDINGS CO LTD.....ccooiiiiiiiiiiiiiiiiiiiciecenccnnne 171,000 870,984 1,221,731
SEIREN CO Y50, 9,300 56,960 59,190
SEKISUI CHEMICAL Y50......ccoiiiiiiiiiiiiiicicieccsec e 150,413 1,128,030 1,275,791
SEKISULI HOUSE NPV....oiiiiiiiiiiiiiceee e 1,970,708 18,336,002 18,203,916
SEKISUITYSHI Y50......ciiiiiiiiiiiiiiiciccc e 15,000 132,796 152,303
SEMAPA SOC INVEST E GESTAO.......cccooiiiiiiiiiiiiiicccccceeeees 24,845 288,816 269,081
SEMBCORP INDUSTRIES SGDO0.25.......cooviiiiiiiiiiiiiiccecceces 442,985 1,867,935 1,800,664
SEMBCORP MARINE SGDO.10......c.ccciiiiiiiiiiiiiiiiiieiiceeeeeeee e 917,742 3,993,079 3,962,229
SEMPRA ENERGY ....oouiiiiiiiiiiiiiiinccccc e 367,092 17,768,676 19,411,825
SENIOR T0P......oiiiiiiiiiiiiiicice e 112,781 154,611 329,175
SENIOR HOUSING PROPERTIES TRUS........ccccocooiiiiiiiiiiiiiiiccccccceae 223,091 4,275,554 5,222,560
SEQUANA EURILS50. ...t 15,362 198,454 230,521
SERCO GROUP ORD 2P........coouiiiiiiiiiiiiiiiiiiiicicces s 1,239,115 11,097,100 10,991,088
SERIA CO LTD NPV...oiiiiiiiiiiiiiiiiccei e 1 705 3,702
SERVICE CORP INTERNATIONAL/US.......cccceuiiiiiiiiiiiiiciciniceene 235,079 1,606,870 2,745,723
SERVICE STREAM LTD NPV .....ccoiiiiiiiiiiiiiiiiicccccecae 80,654 46,833 42,311
SES SA FIDUCIARY DR EACH REP.........cccoooiiiiiiiiiiiiccccccce 104,585 2,727,870 2,934,848
SEVEN & THLDG CO LTD NPV....ccocoiiiiiiiiiiiiiciicceees 405,665 10,179,655 10,834,812
SEVEN BANK LTD NPV....c.oiiiiiiiiiiiiccccce e 254 483,784 505,421
SEVEN GROUP HOLDINGS LTD......cccooiiiiiniiiiiiiiiiiiciiiccecceceee 18,623 163,994 192,001
SEVERN TRENT ORD GBPO0.9789.......cceceiiiiiniiineenieeeeieeseeeeeeeeeneenes 117,040 2,573,647 2,765,915
SGS SA CHFI(REGD)......cocciiiiiiiiiiiiiiiiiicicccc s 1,917 3,553,369 3,633,648
SHAFTESBURY ORD 25P.....c..cciiiiiiiiiinieiieceneieeeeet et 250,000 1,514,047 2,119,194
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SHAMIR OPTICAL INDUSTRY LTD......cccccooviiiiiiiiiiiiiiiniciciicccieeee 6,244 87,217 88,602
SHANDA GAMES LTD ..ottt 272,888 1,803,311 1,779,230
SHANGHAI CHLOR-ALKALI CHEMICAL........ccccocviiniiiiiiiiiece 490,000 282,237 308,210
SHANGHAI FRIENDSHIP GROUP INC......cccccoceciniiiiiiiiininicinieceeieeeeeeeeene 197,240 199,952 353,060
SHANGHAI MECHANICAL AND ELEC........ccccccoviiiiiiiniiiiiiicccns 453,700 646,373 494,079
SHANGRI-LA ASIA ORD HKS$1....c.cociiiiiiiiiiinirrneeeeecicicic s 2,468,665 6,011,234 6,040,595
SHARP CORP Y50......cciiiiiiiiiiiiiiiiic s 348,861 3,190,712 3,157,719
SHAW COMMUNICATIONS INC......ccooiiiiiiiiiiiinieeneeeeeice e 129,322 2,586,306 2,946,628
SHAW GROUP INC/THE.......cccceceiiiiiiiiiiiiiniiiiciccccccce e 71,090 2,085,883 2,147,629
SHERWIN-WILLIAMS CO/THE.... 120,975 8,008,667 10,146,173
SHIKOKU ELECTRIC POWER CO INC........ccccoooviiiiiiiiiiiiiicccc 91,986 2,330,866 2,078,683
SHIMADZU Y50......iiiiiiieinicieieeeeetee et 120,870 996,762 1,098,546
SHIMAMURA NPV ..o 7,723 671,081 732,518
SHIMANO INC NPV ..ot 35,974 1,855,751 1,966,632
SHIMIZU CORPORATION Y50......ccoiiiiiiiiiiiiiiiiciiecsc s 206,359 877,965 853,441
SHIN MAYWA INDUSTRIES Y50.......ccciiiiiiiiiiicceeiseeeeeene 21,000 49,102 79,569
SHINDENGEN ELECTRIC MAN CO Y50.....cccocviiiiiiiiiccceeccsiieeeaes 40,000 152,474 186,726
SHIN-ETSU CHEMICALS CO NPV.....ccooiiiiiiiiiiiiiiirccnseicnscceeeeens 183,155 9,283,677 9,740,599
SHINKO SHOJI CO Y50......coiiiiiiiiiiiiiiiieieiceiciciicccs e 13,700 208,938 107,890
SHINSEI BK NPV ..o 541,965 620,934 536,865
SHINSHO CORP JPY50.......ccociiiiiiiiiiiiiiiciccccc s 96,000 334,623 229,421
SHIONOGI & CO JPYS50.....ciiiiiiiiiiiiiiiiicct e 104,074 1,728,943 1,694,618
SHIP HEALTHCARE HLDG INC NPV.....cocoiiiiiiiiiiiiiiicciccceees 29,300 262,932 537,675
SHIRE PLC ORD GBPO.0S.......ocoiiiiiiiiiiiiiciiicccccceec e 741,714 18,257,708 23,160,763
SHIROKI CORP JPY50......cccuiiiiiiiiiiiiiiiiiiiiciiiiiiceciniieeee s 32,000 93,527 108,965
SHISEIDO Y500 195,681 3,541,176 3,632,068
SHIZUOKA BANK Y50 237,000 2,063,815 2,165,750
SHIZUOKAGAS CO NPV ..o 118,500 674,113 667,626
SHOPPERS DRUG MART CORP.......cocceoimiiiiiiinieiencrecereeeeretee e 155,869 6,535,933 6,411,770
SHORETEL INC.....ccciiiiiiiiiiiiiiiiiiiiic e 139,136 1,238,892 1,419,187
SHOWA DENKO KK Y50.....cciiiieiineinieeineee et eseeneene 522,446 1,008,034 1,073,874
SHOWA SHELL SEKIYU ORD Y50......ccccoiiiiiiiiiiiiiiiiccecices 92,271 884,540 850,100
SIAM COMM BK PUBLIC (FOREIGN).....ccocccctriiiiinieiiinieininceneeeeeeeeeee e 2,428,231 4,577,906 8,772,454
SIAS EURO.50......c.ooiiiiiiiiiiiiic s 8,804 74,830 100,839
SIEMENS AG NPV REGD........ccooiiiiiiiiiiiiciniceeece et 830,359 89,789,403 114,008,951
SIGMA-ALDRICH CORP.......ccccooiiiiiiiiiiiiiiics 124,774 6,028,597 9,155,916
SIGNET JEWELERS LIMITED SHS.....c.coccoiiiiiiiiiiiiieereeeeeeeee e 85,507 1,562,463 4,002,583
SIGURD MICROELECTR TWDIO.......cccooiiiiiiiiiiiiiiiiicicecces 1,938,000 922,488 1,750,870
SIKA FINANZ AG CHFO0.6 (BR)......ccoiiiiiiiiiiiiiiinicciicicceeecceeceeeeeene 3,635 7,137,441 8,750,766
SILGAN HOLDINGS INC......cocoiiiiiiiiiiiiiiniiiiiiicicccse s 62,722 2,513,844 2,569,720
SILICON LABORATORIES INC.......ccooiiiiiiiiiiiiiicircceeeerce e 43,842 1,454,741 1,808,921
SILVER BASE GROUP HKD.OL......c.cocoviiiiiiiiiiiiiiiiicceccnes 2,425,000 2,334,492 2,502,522
SILVER WHEATON CORP........ccciiiiiiiiiiiiiiiiiicceceseeeceeeeea 171,170 5,908,712 5,645,364
SIMCORP DKKI0.....ccoomiiiiiiiiiiiiiiiiiecccecic e 232 43,864 45,772
SIMON PROPERTY GROUP INC......ccccciiiiiiiiiiiiiiiciiceccccee e 563,355 41,911,907 65,478,752
SIMPSON MFG INC.......coooiiiiiiiiiiiiiccccccc s 154,680 4,173,813 4,620,292
SIMS METAL MANAGEMENT LTD.....ccccccciiiiiiiiiiiiniiiicccceeeee 57,144 996,625 1,079,798
SING TAO NEW CORP LTD......coooiiiiiiiiiiiiiiiiiiiiiiiiciceeeeeeccces 276,000 67,055 79,453
SINGAMAS CONTAINER HKDO.10.......cccooiiiiiiiiiiiiiiiiccieccecceeee 1,430,000 523,874 567,865
SINGAPORE AIRLINES SGDO0.50........cccccoeimiiiiiiiiiiiiiiiiiiiiniieseereieeneeeeiae 308,143 3,538,698 3,559,358
SINGAPORE EXCHANGE SGDO.01.....c.ccciiiiiiiiiiiiiiniciicicccecees 339,042 2,178,684 2,079,656
SINGAPORE LAND SGS1.....cocviiiieiiiiieieiriieerersieeieneesecieieneeeaeesesseseaeneneens 14,000 79,702 81,199
SINGAPORE PRESS HLDGS SGDO0.20.......cccoouiiiiiiiiiiiiiniciiieiiciccciecens 534,221 1,694,786 1,697,183
SINGAPORE TECHNOLOGIES.........ccccccooiiiiiiiiiiiiiinccccccccs 530,919 1,382,668 1,301,781
SINGAPORE TELECOMMUNICATIONS........ccooiiiiiiiiiniiiicciiccccine 5,886,804 14,299,832 15,153,389
SINO LAND CO ORD HKS$1.00........ccoiieremiiiieieieiicieieiieieeneeeseeeeneeseseaenenns 1,770,329 3,405,770 2,834,802
SINO-FOREST CORP.........cooiiiiiiiiiiiiiicc s 115,500 2,650,386 382,966
SINOMEDIA HOLDING LIMITED........ccccooniiniiiinieiinecrecneeeeeeeeseeeene 172,000 63,401 60,345
SINON CORP TWDI0.....cooiiiiiiiiiiiiiiiiiiiiccce s 2,494,700 1,369,769 1,215,931
SINOPAC HLDG TWDI0......cooiiiiiiiiiinineineicieteeieeesee et 919,000 426,564 396,734
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SINOPEC SHANGHAI PETROCHEMICAL..........ccccociiiiiiiiiiiiiiiciice 678,000 355,922 304,093
SINOTEL TECHNOLOGIES LTD.....ccoccoimiiinieiininieiecerieeeeieeeeee e 163,000 41,989 32,531
SIRIUS XM RADIO INC.....cccoiiiiiiiiiiiiiiiiiiiisc e 3,885,889 4,264,642 8,510,097
SIRONA DENTAL SYSTEMS INC.....ccooiiiiiiiiiiieeneceeceeeeeeeeeee e 70,611 3,685,399 3,749,444
SIRTEC INTERNATIONAL CO LTD.....ccccoouiiiiiiiiiiiiiiiiiiicccececces 228,000 191,191 413,557
SIXT AG ittt 1,479 82,492 82,610
SJM HOLDINGS LIMITED HKD1.00........ccccccoceiniiiiiniiiiiiiiiiiiccccne 2,152,212 2,858,134 5,094,778
SK C&C CO LTD...iiiiiiciecceeeeet ettt 6,267 776,214 763,088
SK CHEMICALS KRW35000.........cccccoiiiiiiiiiiiiiiiiiccccecscnens 4,591 280,512 307,887
SK HOLDINGS CO LTD KRWS5000.........cccociiiiiiiiniiiniieieice e 96,718 8,580,663 16,759,087
SK TELECOM CO LTD......ccooviiiiiiiiiiiiiiiiiiiiiccciciss s 113,111 2,003,322 2,115,176
SKANDINAVISKA ENSKILDA BANKEN.......ccccooiiiiiiiiiiiniccreeccee 1,130,185 9,250,663 9,259,921
SKANSKA AB B SER 'B' SEK3......ccoiiiiiiiiics 139,489 2,838,628 2,502,382
SKF AB SER B NPV (POST SPLIT).....ccccoiiiiiiiiiiriiciiciiirceceeeciceee e 177,565 4,664,033 5,149,626
SKY CITY NZDO.20.......cccoiiiiiiiiiiiiiiieie s 200,711 551,028 600,077
SKY PERFECT JSAT HLDG INC NPV.....coccciiiiiiiiiiiiiiiccccce 197 78,895 80,864
SKYWEST INC COM.....oiuiiiiiiiiiiiiiiiiiceeisieeeecces s 110,500 1,953,518 1,664,130
SKYWORKS SOLUTIONS INC......ccooiiiiiiiiiiiiniccicircee s 972,678 18,195,620 22,352,140
SL GREEN REALTY CORP......cccceiiiiiiiiiiiniiicicccec e 158,588 7,909,407 13,142,188
SLM CORP ...t 543,977 5,886,908 9,144,253
SM ENERGY CO....coviiiiiiiiiiiiiiiiieieecses e 145,563 7,632,401 10,695,969
SMART TECHNOLOGIES INC.......ccccooiiiiiiiiiiiiiiincccec e 36,757 327,136 209,515
SMB UNITED SGDO.10.......cccoiiiiiiiiiiiiiiiiiiiiiiiicinieiesseecee e 245,000 53,276 47,898
SMC CORP NPV ... 43,143 6,722,394 7,714,029
SMITH & NEPHEW ORD USDO0.20........ccccccoiiiiiiiiiiiiiiiieeeeeeiececcnne 311,285 3,534,678 3,323,354
SMITH A O CORP......cooiiiiiiiiiiiii s 184,426 3,933,370 7,801,220
SMITHFIELD FOODS INC......ccoiiiiiiiiiiiiiccccccccccse e 163,467 2,529,595 3,575,023
SMITHS GROUP PLC ORD GBPO0.375.....c.ccccoviiiiiiiiiiiiiiiciiccccccnes 961,706 18,145,420 18,543,090
SMURFIT KAPPA GROUP PLC ORD.........ccoourieiiiieiinieiiinieieieeeieieeeeeieeaenenes 195,088 2,200,964 2,325,013
SNAM RETE GAS EURI......ccociiiiiiiiiiiiiiccne 2,143,263 10,239,947 12,690,662
SNAP-ON INC....oiiiiiiiiieietreeeetee ettt 57,293 2,282,918 3,579,667
SNC-LAVALIN GROUP INC.....ccocouiiiiiiiiiiiiiiiniiciiicncecnns 52,611 2,953,984 3,209,756
SNS REAAL GROEP NV EURL.O3....coiiiiiiiiiiniccriieeeiceeieeeeeeeee e 42,880 213,179 191,420
SNYDERS LANCE INC.....ccocoiiiiiiiiiiiiiiiiiic s 102,000 1,881,705 2,206,260
SOCIETE GENERALE EURIL.25......cooiiiiiiiiiiiiiniccrieicceeeceeeeeeeene 1,127,143 70,990,865 66,870,984
SODEXO EURAL......cooiiiiiiiiiiiiiiii e 163,457 10,387,921 12,811,578
SOFTBANK CORPORATION NPV...oooiiiiiiiiiiiiniicnieecceeeiciseeseeeeene 769,256 22,877,025 28,861,389
SOHO CHINA LIMITED........ccocoviiiiiiiiiiiiiiiiicniic 674,500 584,064 602,445
SOJITZ CORPORATION NPV .....coiiiiiiiiiiiniccieeeesce et 436,735 824,078 811,172
SOL MELIA SA-EURO.2......cocoiiiiiiiiiiiinic e 500,729 7,755,016 6,047,430
SOLERA HOLDINGS INC......ccooiiiiiiiiiiiininiciicicieictiicc et 206,074 9,704,283 12,191,338
SOLUTIA INC......coiiiiiiiiiiiiicc s 154,700 3,255,476 3,534,895
SOLVAY NPV ..ot 73,180 9,656,039 11,304,957
SONGA OFFSHORE SE........ccoocoiiiiiiiiiiiiiiiiicccen s 7,469 30,163 37,168
SONGBIRD ESTATES ORD GBPO.10........ccccoiiiiiiiiiiiiieiicicicicceeeeene 86,106 199,258 212,197
SONIC CORP........ooviiiiiiiiiiccc e 389,709 5,995,552 4,142,607
SONIC HEALTHCARE LTD....coooiiiiiiiiiiiiccccceee s 128,623 1,682,566 1,772,248
SONOCO PRODUCTS CO.....coviiiiiiiiiiiiiiiiinisiieieseeeeeescs e 239,529 7,049,521 8,512,861
SONOSITE INC COM......cooiiiiiiiiiiiiiiiiisice e 110,484 3,083,859 3,885,722
SONOVA HLDG CHFO.05......c.cociiiiiiiiiiiiiiiiiiee s 17,073 1,654,215 1,591,723
SONY CORP NPV....ciiiiiiiiiiiiiciccc e 1,391,655 41,088,553 36,480,111
SONY FINANCIAL HOLDINGS INC......ccccoviiiiiiiiiiiiiiiiicccccneeces 68,632 1,233,737 1,231,399
SOUL PATTINSON (WASHINGTON H.)....ccocooiiiiiiiiiiiniiiiiciiccnccce 4,100 55,787 57,502
SOUTH AFRICAN PROPERTY ......cocuiiiiiiiiiiiiiiiiiiiciecececccccees 385,000 874,063 398,673
SOUTHERN CO......oouiiiiiiiiiiiiiiiiiciic e 1,192,501 42,437,632 48,153,190
SOUTHERN COPPER CORP........cccccoeuiiiiiiiiiiiiiiiicccccae 515,158 18,244,241 16,933,243
SOUTHERN UNION CO......coiiiiiiiiiiiiiiiiiiiiiciciicncn s 122,763 2,302,234 4,928,934
SOUTHWEST AIRLINES CO....coouiiiiiiiinieiiirieeireereeieeeteeeeseee s 840,071 8,321,297 9,593,611
SOUTHWESTERN ENERGY CO.....ccocoeiiiiiiiiiiiiiiiiiiiiicinceccee 1,495,363 32,664,854 64,121,165
SP AUSNET NPV (STAPLED UNITS)....cociiiniiiieiircireeeeeeeeeeese e 690,278 614,914 698,366
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SPAREBANK 1 NORD-NORGE.........cccccooviiiiiiniiiiiiiiiiicccene 1,066 7,866 7,629
SPECTRA ENERGY CORP.......ccocoiiiiiiiiiiiiirccnieiceeeic e 731,556 14,140,302 20,051,950
SPECTRANETICS CORP........ccoiiiiiiiiiiiiiic s 133,500 780,917 830,370
SPECTRIS ORD GBPO.05......c.ooviiiiiiiiiciiecrcceieeeeeeeee e 5,104 104,507 130,452
SPIRIT AEROSYSTEMS HOLDINGS IN......ccccooiiiiiiiiiiiiiiiniicicciccine 135,319 2,282,269 2,971,018
SPREADTRUM COMMUNICATIONS INC......ccooeiuiiiiiniiiinieicieiccseeeeeenenes 60,112 1,107,342 947,365
SPRINT NEXTEL CORP.......ccccooeiviiiiiiiiiiiiiiccnes 4,403,421 17,025,247 23,734,439
SPX CORP......oiii et 73,725 3,990,430 6,094,109
SQUARE ENIX HOLDINGS CO LTD.....cccccoooiiiiiiiiiiiiiiiiiiciiniceceieiens 22,039 360,231 394,060
SRF LIMITED INRIO......coiiiiiiiiiiiiiiccinceecceee e 262,378 1,305,289 1,676,601
SSAB ABu.....oiiiiii s 54,564 865,034 817,589
ST JOE CO/THE ... 64,041 1,774,300 1,334,614
ST JUDE MEDICAL INC......cccooiiiiiiiiiiiiiiiiiccec s 527,475 20,959,180 25,150,008
STANCORP FINANCIAL GROUP INC......ccccoiiiiiiiiiiiiiccecceeeeenae 44,540 1,753,853 1,879,143
STANDARD CHARTERED ORD USDO.50........ccccccocoviiiiiniiiniiiiicicecnnes 1,602,674 42,154,453 42,145,953
STANDARD LIFE ORD GBPO.10.......cccccciiiiiiiiiiiiiiiicicincceeceee 903,032 3,056,384 3,051,772
STANDARD MICROSYSTEMS CORP........ccoccovuiiiiiiiiiiiiiicirinceees 152,974 3,459,687 4,128,768
STANLEY BLACK & DECKER INC.......cccooiiiiiiiiiiiiicicicicceceee 165,579 7,048,835 11,929,967
STANLEY ELECTRIC CO NPV....ccocioiiiiiiiiiiiiiiiiiiiccicccceeseee e 50,578 779,003 879,917
STAPLES INC.....oouiiiiiiiiiic et 702,300 14,144,193 11,096,340
STARBUCKS CORP........cocoiiiiiiiiiiiiiiiiiiiccitnse e 842,953 14,307,158 33,288,214
STARHUB LTD NPV....coiiiiiiiiiiiiiiiiicnce e 295,536 608,391 671,673
START TODAY CO LTD....c.ciiiiiiiiiiiiiiiiiiicccccccec s 79,300 999,622 1,572,057
STARWOOD HOTELS & RESORTS WORL.........ccccceoiniiiiiiiiiniiiiiccccces 311,330 12,285,800 17,446,933
STATE STREET CORP.......cocoeviiiiiiiiiiiiiic s 954,114 41,603,515 43,021,000
STATOIL ASA NOKZ.50.......coiiiiiiiiiiiiiiiieeceeee e 925,078 27,658,883 23,551,735
STATOIL FUEL & RETAIL ASA......c.ccoiiiiiiiiiiiicictcnieeeeeaae 25,603 260,586 248,612
STATS CHIPPAC TAIWAN SEMICONDU........ccccoceiiniiiniiiiiiinccccccnnes 170,500 189,372 181,639
STEEL DYNAMICS INC....cooiiiiiiiinieiiricereeceieeee ettt 260,001 4,030,171 4,225,016
STEPAN CO....oiiiiiiiiiiiiii s 11,651 612,705 826,056
STERICYCLE INC ..ottt 216,454 16,176,584 19,290,380
STERLING CONSTRUCTION CO INC.......cccccooviiiiiiriiiiiiiiiiiniccceceeae 8,904 133,189 122,608
STEWART INFORMATION SERVICES C.....ccooveuiiiiiniiiinieiincceeeeeeeeeenes 4,616 45,018 46,298
STIFEL FINANCIAL CORRP........ccocviiiiiiiiiiiiiii e 172,125 6,072,427 6,172,403
STMICROELECTRONICS EURIL.O4.......cocoiiiiiiiiiiiiciieiiriceeeeeeceeee e 222,373 2,634,166 2,215,262
STOCKLAND TRUST GROUP NPV......cccoiiiiiiiiiiiiiiiiiiccc 2,977,434 10,821,579 10,869,855
STONE ENERGY CORP COM.......ccocciiiiiiiiiiiiiieiccsecceceeeee e 55,989 2,037,132 1,701,506
STORA ENSO OYJ SER R'NPV....ccccoviiiiiiiiiiiiiiiic 664,336 7,659,434 6,968,662
STP & IPCL-NVDR ...ttt 285,821 217,064 218,610
STRABAG SE NPV (BR).....cooiiiiiiiiiiiiiiiiiiiiiiceceecee e 10,306 288,309 306,239
STRATEGIC HOTELS & RESORTS INC......cccoiiiiiiiiiiiiiicciicccceeeene 273,000 1,374,466 1,932,840
STRAUMANN HLDG CHFO0.3 (REGD)......c.ccccoeuiiiiiiiiiiiiiiiiiiiniieiricceeeenes 2,652 695,908 637,803
STRONG PETROCHEMICAL HOLDINGS........ccccoccoiiiiiiiiiiniciinciieiceeeeeae 30,000 7,158 5,012
STRYKER CORP......c.cviiiiiiiiiiiiiiccicc e 344,148 16,566,879 20,198,046
STUDIO ALICE NPV 22,000 175,052 305,919
STURM RUGER & CO INC......cocoouiiiiiiiiiiiiiiiiiciciceeeeeeeec e 1,992 30,679 43,724
STW COMMUNICATIONS GROUP LTD.....cccoeiiiiiiiiiiniiiiiciciccieeens 33,849 26,954 37,145
STX OSV HOLDINGS LTD.....cocuiiiiiiiiiiiiiinicieeseecieiccces e 418,000 381,127 473,297
SUBSEA 7 SA .o 317,049 7,311,273 8,154,537
SUEDZUCKER AG NPV....cooiiiiiiiiiiiiiiciicceecss s 23,044 680,806 818,720
SUEZ ENVIRONNEMENT CO EURA4........cccocciiiiiiiiiiiiiiccccee 332,365 7,205,393 6,628,251
SULZER AG CHFO0.01(REGD).......ccccooiiiiiiiiiiiiiiiiiiiiciciccccicccc s 49,518 6,599,176 8,045,205
SUMCO CORPORATION NPV....ccocoiiiiiiiiiiiiiiiicicccececeee 40,405 730,768 676,419
SUMIKIN BUSSAN CP JPYS50.....ccoiiiiiiiiiiiiiiiiiicicicccccenec e 53,000 218,464 127,972
SUMITOMO BAKELITE CO Y50......ccocoiiiiiiiiiiiiiiiciniieciccccecnnes 608,000 3,231,293 4,042,794
SUMITOMO CHEMICAL Y50.......ccociiiiiiiiiiniiiieeceecccccceas 1,175,816 5,851,402 5,823,755
SUMITOMO CORP NPV....ccoooiiiiiiiiiiiniiiiiiciee e 1,784,175 23,345,496 24,058,527
SUMITOMO DENSETSU CO Y50.......cccoiiiiiiiiiiiiiiiiiiiiseeseeeeeneecneae 1,100 4,935 6,388
SUMITOMO ELECTRIC IND NPV......cccooiiiiiiiiiiiiiiiicinciecccee 263,153 3,410,069 3,802,620
SUMITOMO HEAVY INDUSTRIES Y50......ccccomeiniiiniiineeneeeeeeseeenens 914,505 5,191,183 6,318,646
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SUMITOMO METAL INDUSTRIES NPV.......ccccoiiiiiiniiiiiiiccccne 1,173,545 2,440,037 2,615,628
SUMITOMO METAL MNG NPV....cooiiiiiiineiece e 418,475 6,245,073 6,813,951
SUMITOMO MITSUI GR NPV .....ccoiiiiiiiiiiiiiiiiicnccce 2,611,444 83,993,312 79,804,904
SUMITOMO MITSUI TRUST HOLDINGS........cccooceiiiiiniiineeircceeeeeeenee 5,934,138 21,600,915 20,500,552
SUMITOMO PIPE & TUBE NPV......cccccooiiiiiiiiiniiiniiiiccccne 1,000 7,148 6,686
SUMITOMO REALTY & DEV CO NPV...ccoocoiiiiiiiiiiiiiceceececeeeeeeee 532,732 11,077,482 11,801,109
SUMITOMO RUBBER INDUSTRIES Y50.......cccccoiviiiiiiiniiiiiiiiiciicine 59,619 607,542 716,078
SUN HEALTHCARE GROUP INC........cccoiiiiiiiiiiiiiiiicinceeeeeceeeeeeae 41,967 372,847 336,575
SUN HUNG KAI PROPERTIES........cccooiiiiiiiiiiiiiicc e 1,525,679 23,515,679 22,214,867
SUN LIFE FINANCIAL INC.....ccooiiiiiiiiiiiiiccneceecsceeee e 636,278 18,873,491 19,152,291
SUNCOR ENERGY INC.....ccocoiiiiiiiiiiiiiiiciicne i 1,449,414 59,137,594 56,769,090
SUNCORP GROUP LIMITED......ccocccciiiiiiiiiiiniiiiieiciircceeseeieeeeeeseee e 506,816 4,247,210 4,416,741
SUNDART INTERNATIONAL.........ccooviiiiiiiiiiiiiiicccceecc s 168,000 58,903 44,260
SUNDRUG CO Y50, 31,200 965,496 985,141
SUNEVISION HOLDINGS LTD.....cceiiiiiiiiiiiiiiiiiiiiiiecseeseceenens 414,500 60,451 50,073
SUNGWOO HITECH KRWS500.........ccociiiiiiiiiiiiiiiicciceeeice e 14,272 302,444 337,534
SUNOCO INC....oiiiiiiiiiiieee e 136,329 4,586,109 5,686,283
SUNONWEALTH ELECTRIC MACHINE..........cccccociiiiiiiiiicccccee 66,000 57,493 56,870
SUNOPTA INC ...t 12,796 65,023 90,980
SUNPOWER CORP.......cocoiiiiiiiiiiiiiiiirc s 97,496 2,764,104 1,884,598
SUNSTONE HOTEL INVESTORS INC.......ccococooiniiiiiiiiiiiiiiiccccccccces 57,300 570,619 531,171
SUNTEC REAL ESTATE INVESTMENT ........coccoiiiiiiiiiiiiinccicccces 1,315,000 1,476,581 1,606,794
SUNTRUST BANKS INC.....cocoiiiiiiiiiiiiiiiiiicciccs s 553,600 14,088,068 14,282,880
SUNVIC CHEMICALS........ocoiiiiiiiiiiiiiccee s 1,293,000 687,504 768,891
SUPER COFFEEMIX MANUFACTURING.........cccouiiniiiniiiiiiiieccccccceaes 48,000 29,851 55,914
SUPER GROUP ORD RO.10......cccoiiiiiiiiiiiiiiiiiccccccecc e 458,645 53,015 53,449
SUPERGEN INC......coooiiiiiiiiiiiiiiiiccicre s 1,057,727 4,732,855 3,152,026
SUPERIOR ENERGY SERVICES INC.......ccccocoviiiiiiiiiniiiiiiiiccicccces 87,987 1,994,071 3,267,837
SUPERMEDIA INC....c.ooiiiiiiiiiiieiiecietetteeee ettt 1,835 2,235,939 6,881
SUPERVALU INC.....ccoiiiiiiiiiiiiiiii s 547,851 7,416,885 5,155,278
SURGE ENERGY INC.....ccoiiiiiiiiiiiiiniceriectetee et 209,000 1,747,758 2,109,274
SURGUTNEFTEGAZ ADR EACH REPR.........ccocooiiiiiiiiiiicce 372,842 2,861,567 3,691,136
SURUGA BANK LTD Y50ttt 71,356 585,974 617,606
SUSQUEHANNA BANCSHARES INC PA........ccccooiiiiiiiiiccce, 637,499 5,874,613 5,099,992
SUZUKEN CO LTD Y50ttt 24,583 596,342 564,045
SUZUKIMOTOR CO NPV....ccoooiiiiiiiiiiiiiiina 117,448 2,569,021 2,624,983
SVENSKA CELLULOSA AB-SCA SER B....cccooiiiiiiiiiiciiccecccceee 1,075,840 15,401,477 15,182,693
SVENSKA HANDELSBANKEN SER A......cccoooviiiiiiiiiiiiiinince 193,578 6,481,714 5,985,225
SWATCH GROUP CHF0.45 (REGD).....ccocceiiiniiiiiiiciniciceccceeeeeeenes 81,874 5,379,416 7,341,433
SWATCH GROUP CHF2.25 (BR)....cocoouviviiiiiiiiiciciiiciciccicceeees 10,745 4,728,496 5,408,232
SWEDBANK AB SEK'A"NPV.....cooiiiiiiiiiiiceceec e 320,162 5,705,293 5,393,495
SWEDISH MATCH AB NPV.....cocoiiiiiiiiiiinces 404,736 9,522,351 13,604,410
SWIRE PACIFIC A HKDO0.60.......cocciiiiiiiiiiiciiicireccicceicc e 420,729 5,956,516 6,180,154
SWISS LIFE HOLDING AG.......ccoooiiiiiiiiiiiiiiiicicccccecenene 11,996 1,974,866 1,964,666
SWISS RE LTD ...t 435,514 22,126,701 24,418,784
SWISSCOM AG CHF1.00.......ccooiiiiiiiiiiiiiieccecc s 11,500 5,022,771 5,265,143
SXC HEALTH SOLUTIONS CORP........cccciiiiiiiiiiiiiiccccccee 67,742 2,644,463 3,991,359
SXC HEALTH SOLUTIONS CORP.......c.ccccuiiiiiiiiiiiiiiiiiinicieeeeeee e 26,700 1,014,543 1,576,105
SYMANTEC CORP.......cociiiiiiiiiiiiccc s 1,747,543 28,044,627 34,461,548
SYNDICATE BANK INRIO......cocooiiiiiiiiiiiiiiiiiiiiciiiccse s 108,104 182,376 284,392
SYNGENTA AG CHFO. 1ot 46,544 14,832,841 15,687,871
SYNOPSYS INC....oooiiiiiiiiiiiiiiiccec s 144,395 2,928,656 3,712,395
SYNOVUS FINANCIAL CORP.......c.cccviiiiiiiiiiiiiicicicccce e 773,103 3,053,798 1,608,054
SYNTHES INC....oooiiiiiiiiiiiiiccc s 22,720 3,554,943 3,990,841
SYSCO CORP......oiiiiiiiiii e 723,830 19,482,485 22,569,019
SYSMEX CORP JPY50.......coiiiiiiiiiiiiiiiiccccccce s 89,754 3,123,033 3,356,329
T IS BANKASI SER'C'TRY L...cviiiiiiiiiiiiiiiicciiciccccc e 1,754,827 5,345,953 5,381,181
T ROWE PRICE EMERGING EQUITY .....ccooiiiiiiiiiiiiriecineiciereeeeseeeenen 1,740,911 308,336,122 823,729,544
T ROWE PRICE GROUP INC.......cccccoiiiiiiiiiiiiiiiiiices 337,537 15,727,957 20,366,983
T SISE VE CAM FABR TRY Lot 3,902,679 6,487,143 8,531,103
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T&D HOLDINGS INC NPV....oooiiiiiiiiiiiiiicns 289,845 10,216,783 6,836,983
T.E.R.N.A. ORD EURO.22....ccoiiiiiiiiiiieiiceneeeeee et 593,956 2,781,769 2,760,838
TAB CORP HLDGS LIMITED NPV......cccccoiiiiiiiiiiiiiiiiinicce 666,065 4,596,043 2,346,063
TACHI-S CO Y50ttt 123,455 1,311,069 2,273,125
TAEKWANG IND CO KRWS000.........cccocooiiiiiiiiiiiiiiiiiicecceens 220 335,238 339,999
TAHOE RESOURCES INC......ccoouiiiiiiiiiiiccneetetce e 55,300 1,038,415 1,031,396
TAIHET KOGYO CO Y50.....ooiiiiiiiiiiiiicenc e 221,000 887,661 957,776
TAIHO KOGYO JPY 50ttt 5,900 51,932 57,933
TAISEI CORP Y50......ciiiiiiiiiiiiiiiccc s 358,091 860,744 815,859
TAISHIN FINANCIAL TWDI0.....ociiiiiiiiiiiiicieeeeeeseee e 4,963,090 1,870,326 2,946,044
TAISHO PHARMACEUTICAL CO NPV.....cccoiiiiiiiiiiiiiiiicccccne 41,912 883,524 939,335
TAIWAN BUSINESS BANK TWDI0......ccooiiiiiiiiiiiiiiinccieeeeece e 216,000 93,644 82,344
TAIWAN LIFE INSURANCE TWDIO0......cocooviiiiiiiiiiiiiiicnincccccinne 316,979 310,746 341,550
TAIWAN MASK CORP TWDI0.....ccooiiiiiiiiiiiiniciicceiceecceee s 148,000 62,740 62,604
TAIWAN PAPER&PULP TWDI0......ccoiiiiiiiiiiiiiiiiiiicccns 109,000 66,124 53,696
TAIWAN UNION TECHNOLOGY ..ottt 435,000 215,059 224,137
TAIWAN-SOGO SHINGK TWDI0.......ccoooiiiiiniiiiiiiiiiicccccccrneeees 10,000 6,639 9,296
TAIYO NIPPON SANSO CORP NPV.....ccociiiiiiiiiiiiiiiicciencsccceee 708,360 6,104,399 5,604,780
TAKARA LEBEN CO NPV ....coiiiiiiiiiiiiiiiccceee s 53,300 258,837 333,950
TAKASHIMAYA CO...ooooiiiiiiiiiiiiic e 92,301 603,453 632,026
TAKEDA PHARMACEUTICAL CO LTD.....ccccceviiiiiiiiiiiiiiiiiciiiceeeees 671,637 30,832,185 30,895,636
TAKE-TWO INTERACTIVE SOFTWARE.........cccoooiiiiiiniiiiiiccics 184,825 3,392,959 2,824,126
TALISMAN ENERGY INC.....ccoiiiiiiiiiiiiiiiiicice s 502,846 11,043,839 10,321,603
TANGER FACTORY OUTLET CENTERS........cccocciiiiiiiiiiniiiiciccce 109,950 2,862,388 2,943,362
TARGET CORP.......ocoiiiiiiiiiiccccc e 1,546,458 71,830,466 72,544,345
TATA CHEMICALS INRI0 DEMAT.......ccccoiiiiiiiiiiiiiiiccnceceae 130,688 1,192,659 1,089,883
TATA MOTORS LTD.....cooiiiiiiiiiiiiiiiiicieccs s 578,463 16,009,664 12,865,230
TATA STEEL LIMITED......c.ccccooiiiiiiiiiiiiiiiiineceens 492,945 5,429,657 6,729,371
TATE & LYLE ORD 25P.....ooiiiiiiciieieiieceneeceeeee ettt 329,401 2,461,403 3,257,635
TATTS GROUP LIMITED NPV.....ccocioiiiiiiiiiiiiiiiiiice 454,061 1,092,424 1,166,683
TAUBMAN CENTERS INC.....cooiiiiiiiiiieiieceiecreeee e 160,559 6,780,988 9,505,093
TAURON POLSKA ENERGIA SA......ccccooiiiiiiiiiniiiicncece 2,462,660 5,740,666 5,902,562
TBC EMERGING MARKET FUND.......ccoiiiiiiiiiinceneeeeceeeeeeeeenenes 21,566,203 799,381,144 1,427,466,953
TCF FINANCIAL CORP.......cciiiiiiiiiiiiiiiiic s 156,556 2,265,857 2,160,473
TD AMERITRADE HOLDING CORP........cccooiiiiiiiiiiiiiincneceecceeaae 317,595 5,455,340 6,196,278
TDC A/S DKKS...coiiiiiiciciiii e 182,822 1,660,656 1,668,092
TDK CORP.....coiiiiiie ettt 60,214 3,322,846 3,288,060
TE CONNECTIVITY LTD....cooiiiiiiiiiiiiiiciiic e 571,550 18,339,575 21,010,178
TECH DATA CORP......oeiiiiiic et 156,160 5,639,491 7,634,662
TECH GROUP ASIA SGDO.05......c.cooiiiiiiiiiiiiiiiiiiicccecs 552,000 80,000 69,697
TECHNE CORP........coiiiiiiiiiicc e 64,168 4,598,349 5,349,686
TECHNICS OIL & GAS LTD ...t 281,000 222,903 228,902
TECHNIP SA EUR......ooiiiiiiiiiiiic et 105,647 8,672,154 11,324,028
TECHNOPOLIS OYT NPV ..o 98,000 667,461 542,766
TECK RESOURCES LTD ..ot 489,328 20,390,796 24,854,273
TECO ELECTRIC & MACHINERY CO......ccccooviiiiiiiiiiiiiiiicineecccne 1,643,000 764,789 1,184,051
TECO ENERGY INC....ocoiiiiiiiiiiiiiicicc e 211,598 2,996,725 3,997,086
TEEKAY CORPORATION COM......cociiiiiiiiiiiiiiiiiiiiiiiniiciceeeeeecenaae 41,057 877,510 1,267,840
TEITIN Y50... e 1,118,445 4,978,909 4,888,696
TELE2 AB SER'B' SEK1.25.....c.cciiiiiiiiiiiiiiiiiicicccccce e 156,048 3,399,825 3,091,259
TELECOM ARGENTINA SA....cociiiiiiiiiiiiiieeireeeee s 39,349 870,641 1,025,435
TELECOM CORP OF NEW ZEALAND.........ccoiiiiiiiiiiiiicciecccccccene 2,615,243 4,876,808 5,302,626
TELECOM ITALIA DI RISP EURO.55......ociiiiiiiiiiiiiiiiincccececeee 8,738,928 10,084,522 10,167,783
TELECOM ITALIA EURO.55......cocoiiiiiiiiiiiiiiiiiceee e 4,623,414 7,178,491 6,431,775
TELEFLEX INC......ccooiiiiiiiiiiiiiiccc s 39,653 2,029,567 2,421,212
TELEFONICA SA EURI.....cocooiiiiiiiiiiiiciccc s 2,954,107 71,959,537 72,211,583
TELEFONOS DE MEXICO SAB DE CV....ccccociniiiiiniiiniiiiiicccne 731,541 11,139,260 12,070,427
TELEFONOS DE MEXICO SAB DE CV.....cccoiiiiiiiiiiiicccccncee 10,369,405 9,089,750 8,577,137
TELEKOM AUSTRIA (TA) NPV...cooiniiiiiiiiiiiiiiiniciiiecs 163,533 2,389,232 2,086,465
TELEKOM MALAYSIA BHD ..ottt 4,392,300 2,902,540 5,745,847
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TELEKOMUNIKASI INDONESIA TBK P.....cocooiiiiiiiiiiiiiiiiicccce 18,720 606,972 645,840
TELENOR AS ORD NOKG........coriiiiiiiiiricienieeteeiee et eeaenens 772,355 12,188,462 12,717,957
TELEPHONE & DATA SYSTEMS INC......ccociviviiiiiiiiiiiiiciicccne 89,105 2,874,909 2,769,383
TELIASONERA AB NPV ...ttt 1,066,467 8,329,375 7,842,104
TELKOM GROUP LTD ZARIO0......ccocoiiiiiiiiiiiiiiiiiccae 468,394 2,566,374 2,542,691
TELLABS INC....oiiiiiiieec ettt sttt 357,644 1,931,048 1,648,739
TELSTRA CORP NPV...cooiiiiiiiiiiiiiiiiiic s 7,314,744 21,321,551 22,632,067
TELUS CORP.....ooiiiiiiice ettt 94,366 5,076,993 5,192,037
TELUS CORP......oooiiiiiiiiiiicic e 73,215 3,201,274 3,855,338
TELUS CORP......ooiiiiiiice ettt 51,347 1,855,488 2,825,122
TEMBEC INC......ooiiiiiiiiiiiiiiiii s 29,600 141,679 131,883
TEMPLE-INLAND INC 106,649 1,282,492 3,171,741
TEMPUR-PEDIC INTERNATIONAL INC.......cccccoiiiiiiiiiiice 159,366 7,708,874 10,808,202
TENAGA NASIONAL BERHAD MY S$1....ccooiiiiiiiicicicicicccctcteenees 118,900 264,923 266,585
TENARIS S AUSDIL....ocoiiiiiiiiiiiiicccc e 231,476 5,480,903 5,285,786
TENCENT HOLDINGS LTD.....coooiiiiiiiiiiiiiiiiiiiccneeeceeeeeeseee e 115,700 2,303,271 3,140,349
TENET HEALTHCARE CORP.........ccocooiiiiiiiiiiiiiiccccene 481,913 1,580,120 3,007,137
TERA PROBE INC.....cooiiiiiiiiiiiic e 2,300 63,008 53,314
TERADATA CORP ..ot 192,090 4,676,122 11,563,818
TERADYNE INC.....cooiiiiiiiiiiiiiiiiccce e 182,531 1,356,433 2,701,459
TEREX CORP.....cocociiiiiiiiiiiiiiic e 107,876 2,154,109 3,069,072
TERRACE HILL GROUP ORD GBPO.02........cccoccoiiiiiiiiiiniiiicicccccs 564,437 727,577 212,951
TERUMO CORP Y50......cciiiiiiiiiiiiiciicsieicnseesseeee s 87,265 4,390,358 4,684,173
TESCO ORD 5Pt 9,634,040 64,012,496 62,177,217
TESLA MOTORS INC......cooiiiiiiiiiiiiiiicric s 50,374 1,280,319 1,467,395
TESORO CORP......ocoiiiiiiiiiiicicc e 141,516 1,770,581 3,242,132
TESSENDERLO CHEMIE NPV.....c.coooiiiiiiiiiiiiiiiiicceeee 26,955 979,083 1,161,479
TETRA TECHNOLOGIES INC DEL COM.......cccccceoiiiiiiiniiiniiiiiiiicciicens 511,148 5,852,106 6,506,914
TETRAGON FINANCIAL GROUP LTD.....ccooiiiiiiiiiiniciiieineeereeee e 6,861 54,860 56,946
TEVA PHARMACEUTICAL IND ILSO.L...c.cooiiiiiiiiiiniiiiiiiiciciccicccne 327,886 16,355,331 15,765,511
TEVA PHARMACEUTICAL INDUSTRIES.......ccoociiiiiiieeneeneeeeeeeeenenes 799,213 41,219,294 38,538,051
TEXAS CAPITAL BANCSHARES INC.......cccooiviiiiiiiiiiiiniicccccecs 442,000 7,660,579 11,416,860
TEXAS INSTRUMENTS INC......cooiiiiiiiiiieicirccrieetietce et 2,603,253 64,791,984 85,464,796
TEXTRON INC....c.ooiiiiiiiiiiiiiiiici s 343,771 6,919,238 8,116,433
TF1-TV FRANCAISE EUROQ.2. ..ot 40,902 730,964 743,644
TFS FINANCIAL CORP.......cocceiiiiiiiiiiiiiiic 78,609 976,122 760,935
THAI AIRWAY INTL PUBLIC CO LTD.......cooiiiiiiiiiiniiiiicceeccnccreeeeeeeee 6,463,500 3,873,837 6,100,618
THAILIN SEMICONDUCTOR CORP........cccccoiiiiiiiiiiiiiiiiccc 111,000 57,547 54,102
THALES EURB3 ...ttt 34,167 1,406,593 1,472,983
THANACHART CAPITAL PCL THBIO......ccccooviiiiiiiiiiiiiiiciiccicccce 1,657,700 819,032 1,537,655
THANACHART CAPITAL R THBIO.....coociiiiiiiiiiicicceceecncceieee 1,775,600 1,348,245 1,647,017
THERAVANCE INC......cooiiiiiiiiiiiiicicccc e 71,200 1,773,259 1,581,352
THERMO FISHER SCIENTIFIC INC......ccccooiiiiiiiiiiiiiccneicieccrcceeees 564,309 23,800,516 36,335,857
THESSALONIKI PORT EUR3(CR)....ccovouiiiiiiiiiiiiiiiiiiiriniccieceeeeeciceaes 2,720 142,421 52,844
THEK CO Y50, 60,697 1,403,954 1,533,208
THOMAS & BETTS CORP.......cooooiiiiiiiiiiicccns 51,614 1,530,537 2,779,414
THOMSON REUTERS CORP........ccoooiiiiiiiiiiiiiiciicccccee e 370,376 13,885,232 13,911,323
THOMSON REUTERS CORP........ccciuiiiiiiiiiiiiiccccccc s 130,931 5,177,000 4,912,456
THOR INDUSTRIES INC......cociiiiiiiiiiiiiiiiiiccne e 43,523 987,157 1,255,203
THORATEC CORP.......ocooiiiiiiiiiiiiiiiccicc e 83,031 3,274,979 2,725,077
THORN GROUP LTD ...t 76,190 153,277 154,981
THYSSENKRUPP AG NPV .....ocoiiiiiiiiiiiiicccccccccna 163,380 6,876,977 8,488,469
TIBCO SOFTWARE INC......ccoooiiiiiiiiiiiiiciinccece e 208,887 5,544,402 6,061,901
TIDEWATER INC.....cooiiiiiiiiiiiiiiiccccc e 51,082 2,247,349 2,748,722
TIETO OYJORD NPV ..o 238,352 5,501,303 4,032,856
TIFFANY & CO..ooiiiiiiiiiiiii s 184,036 7,846,600 14,450,507
TIM HORTONS INC.....c.ooiiiiiiiiiiiiiiiiiieiic e 137,261 5,846,008 6,697,358
TIME WARNER CABLE INC......ccciiiiiiiiiiineiieecieetree et 591,536 28,894,818 46,163,469
TIME WARNER INC.....ccocoiiiiiiiiiiiiiicecec e 1,797,763 50,848,300 65,384,640
TIMEKEN CO...cociiiiiiiiiriceeeeeeet sttt 636,159 17,447,695 32,062,414
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TIONG WOON CORP HO SGDO.10.......ccoceuiiiiiiiiiiiniiiiiiincececne 905,000 525,854 239,594
TITAN INDUSTRIES LTD.....ociiiiiiiiiiincincirieeeeieeeeeee et eeveenene 419,000 1,815,865 2,008,651
TITANIUM METALS CORP.......cocciiiiiiiiiiiiiiiciiccce 84,007 982,706 1,539,008
TIX COS INC ...ttt 380,202 11,605,660 19,972,011
TK DEVELOPMENT DKK20.......ccccoiiiiiiiiiiiiiiicececeae 30,593 543,283 130,826
TEKC Y50, 3,200 60,585 72,670
TMX GROUP INC.....oooiiiiiiiiiiiiiic s 29,387 1,172,163 1,333,697
TNT EXPRESS NV ..ottt 1,108,024 13,718,471 11,489,463
TOA CORP Y50......oiiiiiiiiiiiiiccc e 314,000 421,201 575,433
TOA DORO KOGYO CO JPY50.......ciiiiiiicicieieiieiceeeeeseeiee e 88,000 191,921 191,778
TOAGOSEI CO LTD.....coiiiiiiiiiiiiiiiicicccc s 1,009,000 3,891,523 5,047,499
TOBU RAILWAY CO Y50......ciiiiiiiiiiiiciicice e 347,640 1,341,069 1,454,957
TOCHIGI BANK Y50......cciiiiiiiiiiic s 36,000 165,583 136,850
TODS SPA....ooi s 27,194 1,935,777 3,637,161
TOFAS OTOMOBIL FAB TRY L.....coccoiiiiiiiiiiiiiiiciccccce 78,807 359,343 359,096
TOHO BANK Y50, 26,000 85,800 57,306
TOHO CO Y500...... i 39,558 553,989 652,932
TOHO GAS Y50, 204,378 1,024,503 1,100,847
TOHO HOLDINGS CO LTD.....cooiiiiiiiiiiiiiiiiiiciciccicreeseeeseeeeeecieiae 5,900 69,442 58,445
TOHOKU ELEC PWR Y500.......ccccoiiiiiiiiiiiiiiieicceieesiee e 223,511 3,736,106 3,213,178
TOKAI RUBBER INDUSTRIES LTD.......ccccooiiiiiiiniiiiniiiieeccececccee 4,000 48,052 53,046
TOKEN CORPORATION NPV....ooiiiiiiiiiiiiiiiiiiiccneecse s 5,260 173,105 189,988
TOKIO MARINE HOLDINGS INC NPV......ccocoiiiiiiiiiniiiiiceeccccce 772,874 22,521,168 21,484,673
TOKYO ELECTRIC PWR CO NPV.....ccooiiiiiiiiiiiiiiiicceccees 1,003,237 14,972,717 4,049,719
TOKYO ELECTRON NPV ..ot 441,107 24,798,735 23,868,718
TOKYO ENERGY & SYSTEMS INC Y50......cccoiiiiiiiiiiiniiiiiciiicccins 12,000 86,755 67,756
TOKYO GAS CO NPV ..ot 4,000,250 16,723,268 17,980,322
TOKYO NISSAN AUTO JPYS50......coiiiiiiiiiiiiiicciiccccnccceae 155,000 942,446 207,281
TOKYO TEKKO CO JPY50.......ciiiiiiieiiinieiinieietrieieeeeteeeeeesee e seseeeneenenene 91,000 751,473 270,431
TOKYU COMMUNITY CO LTD JPY50.....ccoiiiiiiiiiiiiiiiiiniiciiciceccieins 2,300 58,361 72,053
TOKYU CONST(NEW) NPV ..ottt 16,320 44,612 42,437
TOKYU CORP NPV ....ocoiiiiiiiiiiiiiiiiiiic s 396,802 1,574,595 1,641,058
TOKYU LAND CORP NPV ..ottt 168,740 668,273 710,396
TOLL BROTHERS INC......cooiiiiiiiiiiiiiiiiiiiiiicc s 144,595 2,937,284 2,998,900
TOLL HLDGS LIMITED NPV....ocooiiiiiiiiiiiecneeeee et 234,236 1,404,369 1,216,249
TOMOKU Y50, 18,000 47,979 47,697
TONEN GEN SEKIYU JPY S50, 138,458 1,508,790 1,693,865
TONGAAT-HULETT LTD ORD ZARI.....ccccoooiiiiiiiiiiiiicc 4,972 68,598 65,276
TOPPAN FORMS JPY 50 5,700 43,606 45,100
TOPPAN PRINTING Y50......cciiiiiiiiiiiiiiiiiiccceecse s 195,246 1,499,455 1,503,752
TOPY INDUSTRIES Y50ttt 192,000 330,925 542,051
TORAY INDUSTRIES INC Y50......ccoiiiiiiiiiiiiiiiiic e 512,366 3,485,357 3,755,828
TORCHMARK CORP......ccoouiiiiiiiiiiiiiciriectcce e 78,451 3,592,221 5,031,847
TORO CO/THE.......cooiiiiiiiiiiiiirce s 183,009 6,685,602 11,072,045
TORONTO-DOMINION BANK .......ccoiiiiiiiiiiiiiiiiiccsiereces e 967,780 69,970,134 82,007,096
TORSTAR CORP......oooviiiiiiiiiicce 4,400 53,702 54,709
TOSHIBA CORP NPV....ooiiiiiiiiiiiiiie s 5,087,208 25,680,329 26,582,490
TOSHIBA TEC CORP NPV.....ccooiiiiiiiiiiiiiicccceee e 197,000 820,275 853,764
TOSOH CORP Y50......ciiiiiiiiiiicicccee e 178,010 614,012 709,748
TOTAL ACCESS COMMUNICATIONS.......ccccoiiiiiiiiiiiiiiciniceeieeeees 676,500 985,578 1,205,480
TOTAL ACCESS COMMUNICATIONS.......ccooiiiiiiiiiiiiiiiiinccccc e 315,700 526,169 562,557
TOTAL GABON XAFS5000........ccccoiiiiiiiiiiiiiiiecicccceeccsesese e 86 46,087 44,133
TOTAL SA EURZ.5....uiiiiiiiiiiiicictse s 1,778,946 106,169,224 102,858,690
TOTAL SYSTEM SERVICES INC.......cocoooiiiiiiiiiiiiiiiicccccccnccneeene 159,484 2,390,505 2,963,213
TOTETSU KOGYO Y50 5,000 43,320 47,548
TOTO Y50 103,698 794,220 799,949
TOURMALINE OIL CORP.......cocceciiiiiiiiiiiiiiiiiiiicciece e 131,899 3,904,087 4,378,866
TOWA CORP JPY50......ciiiiinieieinieeirieesee ettt sae e 36,000 204,728 229,569
TOWERS WATSON & CO......coooviiiiiiiiiiiiiiiiiciiceece e 200,311 7,556,923 13,162,436
TOWN SPORTS INTERNATIONAL HOLD.......ccoooiiiiiiiicinieccieccreeeeenne 6,560 45,923 49,922
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TOYO KOHAN CO YS50.....oiiiiiiiiiiiiii s 165,000 932,395 762,073
TOYO SECURITIES CO JPY50.......ccoiiiiiiiiiiiiiiiciccccccc e 200,000 747,982 326,895
TOYO SEIKAN KAISHA Y50......ciiiiiiiiiiiiiiiciiccceeene 52,838 862,527 881,288
TOYO SUISAN KAISHA LTD Y50.....cciiiiiiiiiicirecieeieeeeceeee e 30,893 683,170 726,804
TOYO TIRE & RUBBER Y50......ccciiiiiiiiiiiiiiicccins 715,000 1,646,166 1,797,239
TOYODA GOSEI Y50.......ciiiiiiicieieiireerte ettt 22,604 442,816 509,682
TOYOTA AUTO BODY CO Y50.....cciiiiiiiiiiiiiiiiiiicceeccnns 9,500 156,789 155,040
TOYOTA BOSHOKU CP JPY50.....coiiiiiiiiiiiiriceeieeeeieeeeeieeeeesee s 22,887 305,516 377,199
TOYOTA INDUSTRIES CORP Y50......ccccooiiiiiiiiiiiiiiiiiiicccceene 62,539 1,757,242 2,048,238
TOYOTA MOTOR CORP NPV .....coiiiiiiiiiiiiniccecteceeeeee s 2,966,894 115,418,364 121,232,672
TOYOTA TSUSHU CORP Y50......ccooiiiiiiiiiiiiiiiiiincccecns 74,124 1,131,432 1,260,181
TPI POLENE THBIO(ALIEN MKT)....c.cciiiiiiiiiiiiicciiciinceseecceeeeae 8,123,300 2,358,685 3,093,331
TPK HOLDING CO LTD....ccoviiiiiiiiiiiiiiiiiiic e 42,000 1,152,092 1,279,440
TPV TECHNOLOGY USDO.0L.....cociiiiiiiiiiiiicircceeesee e 1,974,000 1,280,701 994,452
TRACTOR SUPPLY CO....couviiiiiiiiiiiiiiiiiiciiccccc 186,945 7,174,490 12,502,882
TRAKYA CAM TRY L. 171,029 365,384 364,384
TRANS COSMOS INC Y50.....cciiiiiiiiiiiiiiiciiceciccces e 6,500 51,558 71,391
TRANSALTA CORP.....coviiiiiiiiiicc e 103,737 2,218,004 2,213,185
TRANSAT A TINC ..o 300 5,789 3,466
TRANSATLANTIC HOLDINGS INC.....ccoocoiiiiiiiiiiiniiiiicicccee s 61,512 2,883,449 3,014,703
TRANSCANADA CORP......cocoiiiiiiiiiiiicieccc e 631,888 25,111,583 27,728,170
TRANSCONTINENTAL INC.....ccooiiiiiiiiiiiiiiicicccccnec e 44,700 656,593 673,441
TRANSDIGM GROUP INC......c.cocuiiiiiiiiiiiiiiiiiiiiiiiccesecc e 193,801 10,843,157 17,672,713
TRANSOCEAN LTD.....coiiiiiiiiiiiicic s 321,101 24,526,356 20,860,124
TRANSPAC INDL SGDO0.50.......cccciiiiiiiiniiiiniieeecceecccce s 42,000 63,666 67,400
TRANSPORT INTL HLDG HKD1....c.ccoiiiiiiiiiiiiiiiiiiiincccccns 70,000 209,220 205,558
TRANSURBAN GROUP NPV.....ccooiiiiiiiiiiiiiiiccccccceccenea 842,673 4,806,516 4,718,327
TRAVELERS COS INC/THE.......ccocooiiiiiiiiinicecicccccnteeeeeee e 887,212 42,300,642 51,795,437
TRAVIS PERKINS ORD GBPO.10.......ccooiiieiiiiiirieieinieiiieeeeeeieeeeeee e 875,342 11,657,472 13,905,620
TREASURY WINE ESTATES LTD......ccccoiiiiiiiiiiiiiiiciccceces 735,149 2,656,839 2,675,972
TREEHOUSE FOODS INC.......cocooiiiiiiiiiiiiiiiicccccccccccese e 46,750 2,496,517 2,553,018
TRELLEBORG AB 'B' NPV....cccooiiiiiiiiiiiiicncnes 508,604 5,405,256 5,666,336
TREND MICRO INC JPYS50......cociiiiiiiiieinieicerieeeee ettt 36,639 956,718 1,129,204
TRIGANO EURZA.2568........cciiiiiiiiiiiiiiiciieiicc s 2,050 67,274 64,615
TRIMBLE NAVIGATION LTD....ccooiiiiiiiiiiieiictreceeee e 222,607 5,325,826 8,824,141
TRINITY INDUSTRIES INC......ccooooiiiiiiiiiiiiiiiiccc s 78,640 1,398,016 2,742,963
TRINITY MIRROR ORD 10P......ccociiiiiiiiiiiiiiiniceiieerceeeeeeeeeeeeeeeene 265,699 651,186 177,025
TRIPLE-S MANAGEMENT CORP.........ccocoiiiiiiiiiiiicce 11,199 234,875 243,354
TRUEBLUE INC.....oooiiiiiiiiiiiicce e 296,500 4,141,270 4,293,320
TRW AUTOMOTIVE HOLDINGS CORP.........cccoiiiiiiiiiiiiiicie 267,826 7,890,905 15,809,769
TRY G A/Se ettt ettt e 10,085 625,805 581,623
TS CORPORATION KRWS5000........cccccoiiiiiiiiiiiiiiiiiccececcne 2,960 64,724 53,924
TSANN KUEN ENTERPRISE CO TWDI0.......ccocoiiiiiiiiinicciciiecceeene 214,276 313,510 432,677
TSUMURA & CO Y50......iiiiiiiiiiiiiiinicc e 20,909 641,413 665,381
TT ELECTRONICS ORD GBPO.25.....c.ccciiiiiiiiiiiiccccccceceee 95,127 257,072 306,589
TTM TECHNOLOGIES INC......c.cocoiiiiiiiiiiiiiiiiiiiiiieseee s 267,750 2,839,348 4,289,355
TUI AG NPV (REGISTERED)......cccoiiiiiiiiiiiiiiiiicciccceecece e 148,187 1,445,084 1,607,070
TUI TRAVEL PLC ORD GBPO......c.ccccuiiiiiiiiiiiniiiicccceeeees 175,549 657,170 632,438
TULLETT PREBON PLC GBPO.25.......c.coiiiiiiiiiiciiicccccceene 54,058 265,967 307,488
TULLOW OIL PLC ORD GBPO.10.......c.ccouiiimiiiiiiiiiiiiiiiiicceeeceeieiees 435,518 9,705,083 8,670,109
TUPPERWARE BRANDS CORP.......ccccoooviiiiiiiiiiiiiiccccecs 61,453 2,501,736 4,145,005
TUPRAS(T PETR REF) TRY L....ccooiiiiiiiiiiiiiiiicccccciceeeeae 38,162 1,072,366 935,251
TURK TELEKOMUNIKASYON AS.....cooiiiiiiiiiiiiiiicccnceeine 97,048 440,951 512,729
TURK TRAKTOR VE ZIRAAT......c.coiiiiiiiiiiicciie s 87,339 1,766,813 2,000,622
TURKIYE VAKIFLAR BANKASI......ccooiiiiiiiiiiiiiiccne 258,764 587,945 584,768
TW TELECOM INC......cocoiiiiiiiiiiiiicccccccs s 148,317 1,866,437 3,044,948
TYC BROTHER IND TWDI0......ccciiiiiiiiiiiiiiiiciciccceine 223,762 115,727 112,568
TYCO INTERNATIONAL LTD SHS......ccooiiiiiiincinecereeeeereeeee e 588,657 21,746,551 29,097,316
TYSON FOODS INC.....cooiiiiiiiiiiiiiiiiiiiicicic s 741,931 11,615,975 14,408,300
UBE INDUSTRIES Y50......cciiiiiiieiniecineeieeereeee st 861,159 2,750,532 2,569,828
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UBI BANCA SCPA EUR2.5.....cooiiiiiiiiiiiiiccc e 314,071 2,430,477 1,767,691
UBIQUOSS INC ...ttt 10,469 65,193 47,754
UBISOFT ENTERTAINMENT NPV(POST......cccocooiiiniiniiiiicicceccrcccaes 59,128 594,092 592,629
UBS AG CHFO.1 (POST ..ottt 3,583,566 64,751,353 65,244,735
UCB S A NPV ..o 159,722 7,180,372 7,175,288
UDR INC ..ottt 186,944 3,203,331 4,589,475
UEX LTD JPY S50, 7,600 88,615 27,855
UFLEX LIMITED ..ottt 336,943 1,424,728 1,552,339
UFP TECHNOLOGIES INC.......cocoooiiiiiiiiiiiiiiiniiccecccns 8,438 143,472 159,647
UGL CORP......iic et 202,150 4,815,848 6,446,564
ULTA SALON COSMETICS & FRAGRAN.........cccooiviiiiiiiiiiiccccne 184,752 6,236,451 11,931,284
ULTRA ELECTRONIC HLDGS ORD 5P......ccoociiiiiiiiiiiiicicrcceeceee 3,067 85,019 84,494
ULTRA PETROLEUM CORRP.........ccccooiiiiiiiiiiiiiiiicccncne 172,180 8,115,416 7,885,844
ULTRATECH INC.....ooiiiiiiiiiiiiiiicciece e 178,500 2,328,210 5,422,830
UMICORE NPV .....coiiiiiiiiiiiiiiiiinc s 120,836 3,500,544 6,589,049
UMS HOLDINGS LTD SGDO0.05......c.cooiiiiiiiiiciniiice e 7,000 2,585 3,336
UNDER ARMOUR INC......coiiiiiiiiiiiiiiiiiiiiisiniceeeeeeeeeei e 46,139 3,430,909 3,567,006
UNIBAIL-RODAMCO SE EURS......ocoiiiiiiiiiiiiicciccecee e 103,322 19,368,115 23,885,833
UNICHARM CORP.......ocoiiiiiiiiiiiiiicitsc e 92,451 3,571,402 4,018,116
UNICREDIT EURO.50.......cccciiiiiiiiiiiiiiccneieice e 17,186,227 43,786,593 36,379,479
UNID CO LTD KRWS000........cccociiiiiiiiiiiiiiiieiceeecccccee e 3,885 252,299 248,896
UNILEVER NV CVA EURO.16.......ccciiiiiiiiiiiiiiiciiiccccccecc e 2,725,147 78,493,364 89,313,584
UNILEVER PLC ORD GBPO.03TT11....cooiiiiiiiiiiiiiiiiiiiiciceeeccecccccene 1,574,147 49,856,682 50,695,919
UNION BNK OF INDIA INRIO.....c.ccoiiiiiiiiiiiiiiiincccecceees 552,271 2,180,572 3,618,594
UNION PACIFIC CORP.......cocviiiiiiiiiiiiiiiiiciececcc s 705,033 44,356,432 73,605,445
UNIONE DI BANCHE ITALIANE SCPA......c.ccccoiiiiiiiniiiiiiiiccccce 49 0 2
UNIPRES CORP JPY S50 79,837 781,670 2,055,239
UNISOURCE ENERGY CORP COM.......ccccooviiiiiiiiiiiiicicccs 50,011 1,398,464 1,866,911
UNIT CORP.....oeeee ettt st et 147,662 5,519,677 8,997,046
UNITE GROUP ORD GBPO.25.......cocoiiiiiiiiiiiiiiiciciccecene 319,279 1,168,395 1,115,388
UNITED BANKSHARES INC W VA . .ot 85,346 2,733,815 2,089,270
UNITED CONTL HLDGS INC......cccoiiiiiiiiiiiiiiiiiiniicicctcsecnne 341,928 6,495,537 7,737,831
UNITED INTERNET AG NPV REGD......cccoccciniiiiiiiiiniiniceeceneeeeeeeene 39,184 721,447 823,474
UNITED MICRO ELECTRONICS TWS10........cccoiiiiiniiniiiiisiisiceceiceenans 36,285,000 13,191,835 18,001,332
UNITED NATL INC....cooiiiiiiiiiiiceneeet sttt 129,792 3,329,934 5,538,225
UNITED OVERSEAS BANK SGS$1.....cocoiiiiiiiiiiiiiccciicceneseeeeee 1,989,295 29,395,171 31,890,946
UNITED PARCEL SERVICE INC......ccccoiiiiiiiiiniiiiiccnieieeeeeeeeeeeeeneaes 859,869 49,200,537 62,710,246
UNITED STATES CELLULAR CORP.......ccccccooviiiiiiiiiiiiinicce 14,275 588,530 691,196
UNITED STATES STEEL CORP.......c.ccociiiiiiiiiiiiiricciceeeeseeee e 226,472 11,272,599 10,426,771
UNITED TECHNOLOGIES CORP.........cccoviiiiiiiiiiiiiiiiccicne 1,493,820 94,448,188 132,218,008
UNITED THERAPEUTICS CORP........ccccoiiiiiiiiiiniiiiiciiriceieceeeee e 155,774 8,862,699 8,583,147
UNITED URBAN INVES UNITED........ccccoooviiiiiiiiiiiiiiiececes 953 1,125,051 1,091,537
UNITED UTILITIES GROUP PLC........ccociiiiiiiiiiiiiiniciiccccee s 336,616 3,175,021 3,237,117
UNITEDHEALTH GROUP INC.......cccooviiiiiiiiiiiiiiiicccccc 1,606,640 48,275,424 82,870,491
UNITRIN INC ..o 49,222 1,068,122 1,460,417
UNIVERSAL HEALTH SERVICES INC.......ccccooviiiiiiiiiiiiciccce 88,951 2,290,080 4,583,645
UNUM GROUP ..o 419,887 8,901,730 10,698,721
UOL GROUP LIMITED SGD1......cocoiiiiiiiiiiiiiiiniiiiiieeeeeeeccncceas 360,571 1,398,502 1,462,727
UPM-KYMMENE OY NPV.....coiiiiiiiiiiiicneccese e 456,328 9,023,341 8,342,866
URBAN OUTFITTERS INC......ccooiiiiiiiiiiiiiiiiciccccniseee e 182,105 4,982,009 5,126,256
URS CORP....oiiii e 127,589 5,531,580 5,708,332
US BANCORRP.......ooiiiiiiiccccc s 2,828,358 70,065,384 72,151,413
USEN CORP JPY 5000.......ccccccimiiiiiiiiiiiiiiiincieeeeeisece s 18,750 65,518 12,537
U-=SHIN Y50, 30,700 251,999 253,933
USHIO ELECTRIC NPV....ccocoiiiiiiiiiiiiiiicee s 36,544 707,245 716,309
USIFAR EAST TWDI0.....c.oiiiiiiiiiiicccc e 4,958,240 2,419,503 5,705,079
USS JPY S50, 27,406 1,776,992 2,114,158
UTD MIZRAHI BANK ILS0.01..c.cuciiiiiiieieiccneeeeecereeeeeeeenee e 48,609 516,146 514,448
UTI WORLDWIDE INC SHS......c.cocoiiiiiiiiiiiiiiicicce 278,233 5,136,609 5,478,408
UXC LTD NPV .ottt ettt 69,387 45,190 42,714
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VALE SA ..o s 1,052,126 32,642,425 33,615,426
VALEANT PHARMACEUTICALS ..ottt 120,181 1,435,628 6,244,605
VALEANT PHARMACEUTICALS INTL......ccccoiiiiiiiiiiiiiicicccs 272,899 10,953,235 14,180,795
VALERO ENERGY CORP.......ccooiiiiiiiiiicieceecreeree et 641,948 13,689,974 16,414,610
VALIANT PETROLEUM PLC ORD GBPO.........cccccoviiiiiiiiiiiiiiiiiiice, 12,000 106,039 113,666
VALIDUS HOLDINGS LTD COM SHS.....cocoiiiiiiiiniieinnerieeeeieeeeeeeeeas 308,160 7,647,442 9,537,552
VALLEY NATIONAL BANCORRP.........ccooiiiiiiiiiiiiiiccne 167,191 2,327,157 2,275,470
VALLOUREC (USIN A TUB DE LOR.....ccocciiiiiiiiiiiciceecnececeeee 272,252 25,937,938 33,152,916
VALMONT INDUSTRIES INC.......ccooviiiiiiiiiiiiiiiiiicicccae 104,920 5,317,382 10,113,239
VALORA HOLDING AG BERN CHF1....ccoccooiiiiiiiiiiiiiiiiiciccncccce 809 171,329 247,888
VALSPAR CORP......ooiiiiiiiiiiiii 94,431 2,141,860 3,405,182
VALUEACT CAPITAL PARTNERS IL.....ccccoiiiiiiiiiiiiiciicceeee 126,096,177 127,032,454 126,096,177
VANGUARD INTL SEMICONDUCTO........ccccoouviiiiniiiiiiiiiicineiicecne 476,000 274,856 247,748
VARIAN MEDICAL SYSTEMS INC.....coccioiiiiiiiiiiniiiiccicccicceceeeeee 350,065 18,784,088 24,511,551
VARIAN SEMICONDUCTOR EQUIPMENT.........cccccociviiiiiniiiiiiiciiecns 84,168 2,474,682 5,171,282
VCA ANTECH INC.....ooiiiiiiiiiiiiccic e 85,091 1,878,931 1,803,929
VE WONG TWDI0.....ocoiiiiiiiiiiiiiee e 272,431 170,524 218,620
VECTREN CORP ... 80,461 2,012,629 2,241,643
VEDANTA RESOURCES PLC.....c.cccoiiiiiiiiiiiiniiiiicceecec s 219,428 7,921,339 7,376,757
VEECO INSTRUMENTS INC......ccooiiiiiiiiiiiiiiiciccceceeee e 813 77,300 39,357
VENTAS INC..ooiiiii e 233,289 9,110,284 12,296,663
VEOLIA ENVIRONMENT EURS.0.....cocoiiiiiiiiiiniiiiiiicnceeecee 172,503 5,490,840 4,864,513
VERBUND AG......cooiiiiiiiiiiiiie e 33,622 1,458,146 1,462,406
VERIFONE SYSTEMS INC......ccocoiiiiiiiiiiiiiiciieiec s 113,175 4,681,510 5,019,311
VERISIGN INC....cooiiiiiiiiiiiiiii e 220,562 5,801,119 7,380,005
VERISK ANALYTICS INC....coouiiiiiiiiiiiiiciicccc s 229,657 7,380,552 7,950,725
VERIZON COMMUNICATIONS INC......ccccoiiiiiiiiiiiiniicieeeeeecece 3,590,771 110,018,011 133,684,404
VERMILION ENERGY INC.....coccociiiiiiiiiiiiiiiiiiiccc e 41,552 1,926,927 2,195,785
VERTEX PHARMACEUTICALS INC......cceuiiiiiiiiicinieicirceeeeeeeeeee e 294,660 8,613,447 15,319,373
VESTAS WIND SYSTEM DKKI.....ccocoiiiiiiiiiiiniiiniiiiicicceccne 71,064 2,603,379 1,650,692
VESTEL ELECTRONIK TRY L...c.ooiiiiiiiiiiiiiiiciieicirecesee et 229,663 378,017 379,001
VETROPACK HLDG ST CHFS50 (BR)....c.cociiiiiiiiiiniricicieeieieceieiciceeceae 45 72,635 95,665
VE CORP....ociii ettt 85,661 5,613,068 9,299,358
VIACOM INC.....oooiiiiiiiiiiiiiicic e 717,137 18,943,130 36,573,987
VIANINI LAVORI EURI ..ottt 7,615 47,066 47,408
VICTORY CITY INTL HKDO.O1.......cociiiiiiiiiiiiiiiiiiice 1,234,000 255,052 237,880
VIENNA INSURANCE GROUP NPV(BR).....c.ccociniiiiiiiiniiiiciccceeeene 15,129 864,211 831,328
VIJAYA BANK INRIO.....cocviiiiiiiiiiiiiiic s 1,078,193 1,837,678 1,677,497
VINCI EUR2.50 (POST SUBDIVISIO.......ccoceiiiiiniiiiiiiiincciecceeceseeeeene 246,900 14,772,074 15,811,445
VIRGIN MEDIA INC.....c.coiiiiiiiiiiiiiiiiiinccc s 400,649 6,198,560 11,991,425
VISA INC ..ot 518,571 34,928,769 43,694,792
VISHAY INTERTECHNOLOGY INC.......ccocoiiiiiiiiiiiiiiccccci 650,354 4,741,549 9,781,324
VISHAY PRECISION GROUP INC......ccocccoiiiiiiiiiiiiiiiiccnsicecesceeees 35,771 431,815 603,814
VISTAPRINT NV ..o 141,062 5,617,604 6,749,817
VISTEON CORP W/L....cooiiiiiiiiiiiiiiiicisieicce s 50,303 3,281,637 3,441,228
VITAMIN SHOPPE INC......ccooiiiiiiiiiiiiiiicicccecnce e 123,250 2,515,990 5,639,920
VITERRA INC.....ooiiiiiiiiiiiii e 129,698 1,499,602 1,408,388
VIVENDI UNIVERSAL EURS.5....ooiiiiiiiiiiiicccccccccceeeee 2,045,037 52,331,126 56,853,815
VMWARE INC.....ocoiiiiiiiiiiiiic e 83,438 4,397,428 8,362,991
VODACOM GROUP LIMITED ZARO.01......c.ccoeviiiiiiiiiiiiiiiiiiicciceeenes 22,983 271,558 284,618
VODAFONE GROUP........ccooiiiiiiiiiiiiiiiiiicci e 58,902,125 156,311,911 156,314,981
VOESTALPINE AG.....cccoiiiiiiiiiiiiiiceccciccs e 222,957 7,369,876 12,304,671
VOLKSWAGEN AG ORD NPV.....ccoiiiiiiiiiiiiiniciiiceeeiene 10,206 1,537,719 1,874,801
VOLTERRA SEMICONDUCTOR CORP.........ccccoviiiiiiiiiiiiiiieccccccccee 105,400 2,347,483 2,599,164
VOLVO (AB) SER B NPV (POST......cccoiiiiiiiiiniiiiiiiccees 480,965 8,211,894 8,422,537
VORNADO REALTY TRUST......ccciiiiiiiiniiiincccecc s 288,970 21,026,760 26,926,225
VST HLDGS HKDO.10......ciiiiiiiiiiiiiiiiiiiiccccsecc e 968,000 227,336 213,971
VT HOLDINGS CO LTD NPV ..ottt eenenenene 18,200 65,370 64,678
VTG AG..oiiiiiiiiiiii e 3,767 60,601 98,964
VULCAN MATERIALS CO....ooiiiiiiiiinieieinctieieesteetee st eenenenne 127,135 7,197,547 4,898,512
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WABCO HOLDINGS INC.....ccooiiiiiiiiiiiiiiiiccccseec e 85,575 2,363,008 5,909,810
WABTEC CORP/DE.......ccooiiiiiiiieiniecreeee ettt 47,556 1,761,188 3,125,380
WACKER CHEMIE AG NPV (BR).....cccooniiiiiiiiiiiiiiiccccne 30,365 6,772,994 6,564,082
WADDELL & REED FINANCIAL INC......cccooiiiiiiiniiicenieeeeeeseeeseeenae 100,508 2,515,552 3,653,466
WAJAX CORP....ooiiiiiiiii s 8,935 353,994 336,625
WALGREEN CO....coiiiiiiiiiieceeeeeeec et 1,462,602 48,850,213 62,102,081
WAL-MART STORES INC......cccooiiiiiiiiiiiiiiiiiiicccnne 3,069,225 164,170,460 163,098,617
WALSIN TECHNOLOGY TWDI0......coiiiiiiiiiiiiicciceecese e 654,551 419,279 313,335
WALT DISNEY CO/THE.......ccocooiiiiiiiiiiiiiiccccecccc e 2,399,791 66,987,939 93,687,841
WALTER ENERGY INC......ccoiiiiiiiiiiiiiccreeeece s 87,140 6,370,960 10,090,812
WALTON ADVANCED ENGINEERING.........cccccooiiiiiiiiiiiiicccne 76,528 24,818 37,833
WARABEYA NICHYO JPY S50, 34,744 454,549 395,366
WARNER CHILCOTT PLC CLASS A....c.oovoiiiiiiiiiiiieiiecciccnne 205,587 4,846,439 4,960,814
WARTSILA B'EURB.5 ... 58,452 2,199,709 1,973,749
WASHINGTON FEDERAL INC.......cccoooiiiiiiiiiiiiiiicceiccce 109,326 1,859,395 1,796,226
WASHINGTON POST CO/THE.......ccocoiiiiiinininininreeeeeecciecceeeeeeeae 4,922 2,077,705 2,062,072
WASTE CONNECTIONS INC.....coooiiiiiiiiiiiiiiciiccicieceeeeee e 466,346 8,407,227 14,797,159
WASTE MANAGEMENT INC......coccoiiiiiiiiiiiiicrcececceeee e 884,804 29,424,856 32,976,645
WATABE WEDDING COR JPYS50.......cccciiiiiiiiiiniicinicccecccccccees 22,321 350,686 186,561
WATERS CORP.....coooiiiiiiiiiic e 90,974 4,553,569 8,709,851
WATSCO INC...coiiiiiiiiicccc s 77,815 2,759,588 5,290,642
WATSON PHARMACEUTICALS INC.....ccocoiiiiiiiiiiiiiiiniicicccicccens 247,415 11,894,390 17,004,833
WATTS WATER TECHNOLOGIES INC.......cccccoiiiiiiiiiiniiiiiiicccccce 119,000 3,482,484 4,213,790
WEATHERFORD INTERNATIONL LTD......cccccoiniiiiiiiiiiiiniiciiiiciccine 474,125 8,445,697 8,889,844
WEBMD HEALTH CORP.......ccciiiiiiiiiiiiiiiiieccc s 62,892 3,039,068 2,866,617
WEICHAI POWER CO H' CNY ..o 301,000 1,870,287 1,756,196
WEIGHT WATCHERS INTERNATIONAL........cccooviiiiiiiiiccccccccene 99,239 5,884,212 7,489,567
WEINGARTEN REALTY INVESTORS.......coccoiiiiiiiiniiiiiiccs 118,867 2,376,405 2,990,694
WEIQIAO TEXTILE CO "H'CNY Lot 1,327,500 1,040,408 998,024
WEIR GROUP ORD 12.5P......cciiiiiiiiiiiiiiiiiiiiinicccse s 73,532 2,094,751 2,510,965
WELLPOINT INC....oouiiiiiiiieiiieiceeeeicieieeetei et 540,552 27,043,832 42,579,281
WELLS FARGO & CO......cooiiiiiiiiiiiiiiiiccisece e 7,704,485 225,967,195 216,187,849
WELLYPOWER OPTROMICS.......c.coeoiiiiiiiiiniiiirieicteeieeeeeeeee et 327,000 384,217 333,563
WELSPUN CORP LTD.....c.ooiiiiiiiiiiiiiiiiiiiicne s 122,097 495,484 472,246
WENDEL EURMZ. ..ottt 11,397 1,382,423 1,401,065
WENDY'S/ARBY'S GROUP INC......ocooiiiiiiiiiiiiiiiicicciccccseeee s 311,487 1,271,939 1,579,239
WERELDHAVE NV EURIO......ccooiiiiiiiiiiiiiiieccneecceeieeeeeee e 5,250 506,242 534,266
WESCO FINANCIAL CORP........ccoiiiiiiiiiiiiiiiic 200 63,480 77,000
WESCO INTERNATIONAL INC....c.ccooiiiiiiiiiiiiicieeceeiee e 71,131 2,138,375 3,847,476
WESFARMERS LTD NPV(PARTIALLY ...coovvviiiiiiiiiiiiiiciiciiiccrceeeeeies 52,923 1,859,735 1,827,264
WESFARMERS ORD NPV ...t 635,669 18,843,086 21,675,429
WESSANEN(KON) CVA EURT(POST......coceiiiiiiiiiiiiiiiiiccreeieee e 57,007 234,334 233,821
WEST FRASER TIMBER CO LTD......ccocccoiiiiiiiiiiiiiiiiiiicececceeeeeees 20,421 791,032 1,112,353
WEST JAPAN RAILWAY CO JPYS50000.........ccocoiiiiiiiiiiiiiiiiiiieccieene 70,800 2,605,858 2,752,749
WESTAR ENERGY INC.....ccooiiiiiiiiiiiiciicie e 111,983 2,275,605 3,013,463
WESTERN DIGITAL CORP......c.coooiiiiiiiiiiiiiiiiiciiicieeeeecccas 415,412 12,050,082 15,112,689
WESTERN UNION CO/THE.......ccccociiiiiiiinininninceeeeceeicicieetee e 1,036,220 17,999,129 20,755,487
WESTFIELD GROUP NPV DFD......c.ccociiiiiiiiniiiiiiccccccccces 1,745,940 18,249,711 16,187,301
WESTFIELD RETAIL TRUST ..ot 2,641,675 7,148,380 7,664,360
WESTLAKE CHEMICAL CORP.......c.cocoiiiiiiiiiiiiiiiiiniceeceeciccee 19,660 1,005,696 1,020,354
WESTON (GEORGE) LTD.....coooiiiiiiiiiiiiiiiccccieeee s 18,007 1,250,707 1,304,952
WESTPAC BANKING CORP NPV.....ccocoiiiiiiiiiiiiiiiicccceccccccae 1,368,171 34,453,350 32,605,644
WEYERHAEUSER CO.....ccociiiiiiiiiiiiiiiiiiice e 675,292 16,038,809 14,761,883
WH SMITH PLC GBPO........cocoiiiiiiiiiiiiiiiiiceccc e 906,294 6,751,029 7,128,093
WHARF HOLDINGS HKS$ 1. ..ottt 1,921,784 12,488,501 13,349,067
WHEELOCK & CO LTD HKDO.50.........ccocoiiiiiiiiiiiiiiiiccccccccccene 361,682 1,422,994 1,450,214
WHIRLPOOL CORP......c.ocviiiiiiiiiiiiiiiiiciicc s 126,156 9,314,643 10,259,006
WHITBREAD......c.ooiiiiieiieitreee ettt et 91,151 2,355,904 2,363,365
WHITE MOUNTAINS INS GRP INC......ccooviiiiiiiiiiiiniincccce 6,779 2,004,817 2,848,265
WHITING PETROLEUM CORP........ccocoiiiiiiiiiiciiricese et 138,321 4,850,025 7,871,848
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WHOLE FOODS MARKET INC......cccoconiiiiiiiiniiiiiciiceces 210,435 7,370,090 13,352,101
WILD STREAM EXPL INC.....ccoiiiiiiiiiiiincenieeeeece et 20,800 252,499 246,772
WILD STREAM EXPLORATION INC.......ccccooviiiiiiiiiiiiiiiiicicccine 153,200 1,660,147 1,817,573
WILLIAM DEMANT HOL DKKI...c.ccoiiiiiiiiiiiniieinncereeeeeceeeeseee e 8,127 733,869 733,304
WILLIAMS COS INC/THE......c.coiiiiiiiiiiiiiiiiiiicrceee s 661,915 12,625,597 20,022,929
WILLIAMS-SONOMA INC.....coiiiiiiiiiiinicieiiieeincesieeee et 128,521 2,511,563 4,689,731
WILLIS GROUP HOLDINGS PUBLIC........ccccooviiiiiiiiniiiiiiicccccnes 64,213 2,508,957 2,639,796
WILMAR INTERNATIONAL LTD....coooiiiiiiiiiriiiiiciiirceeeeeceeee e 669,844 2,821,595 2,957,441
WILSON BAYLY HOLME ZARO.OL.....cocooiiiiiiiiiiiiiiiiiiiecccecce 15,383 220,174 249,614
WINBOND ELECTRONIC TWDI0.......cooiiiiiiiiciiiieiinccneceeeeeeee e 5,798,000 1,690,193 1,715,773
WINDSTREAM CORP.......cocooiiiiiiiiiiiiiiic e 842,251 9,287,541 10,915,573
WING HANG BANK HKS ..ot 70,017 791,291 766,194
WING TAT HOLDINGS SGS 0.25.....cocoieieiriiieieiniieiereirieieieneeeseieseeseseeesesseneaes 2,193,000 5,085,349 2,626,026
WISCONSIN ENERGY CORP.......ococuiiiiiiiiiiiiiccicicccccceeeene 264,128 6,068,370 8,280,413
WISTRON CORP TWDI0.....coooiiiiiiiiiiiiiiiiiiccicicecccce e 3,578,406 5,847,580 6,353,638
WMS INDUSTRIES INC......ocoiiiiiiiiiiiiieccnecc s 430,378 14,299,875 13,221,212
WOLSELEY ORD GBPO.10......c.cociiiiiiiiiiiiiiiniiciiecceccccc s 513,435 10,408,699 16,749,659
WOLTERS KLUWERS COM EURO.12......ccocciiiiiiiiiiiiiicccccee 104,145 2,436,801 2,307,198
WOLVERINE WORLD WIDE INC......ccccocoiiiiiniiiiiiiiieecceecccccees 174,250 4,768,246 7,274,938
WOODSIDE PETROLEUM NPV.....cccooiiiiiiiiiiiiiicicccccecees 305,874 14,423,635 13,426,217
WOODWARD GOVERNOR CO......ccocoiiiiiiiiiiiiiiiiiceciccccc e 269,392 4,730,821 9,391,005
WOOLWORTHS HLDGS ZARO.Q015.....c.cciiiiiiiiiiiiiiiicncccccicceee 1,444,900 4,122,659 6,341,020
WOOLWORTHS LIMITED ORD AS$0.25........ccccevumieieiniieieesinicienenseeenenennene 487,483 13,561,990 14,482,706
WOORI FINANCE KRWS000.........cccciiiiiiiiiiiiiiceieceeeeseseeces 832,880 9,278,461 10,882,482
WORLD EX US ALPHA TILTS.....cocooiiiiiiiiiiiiiccccccecseeeeenes 64,796,807 717,758,372 1,440,447,990
WORLD PRECISION MACHINERY LTD......cccccooviniiniiiiiiiiiiiicicce, 89,000 47,947 41,687
WORLEYPARSONS LTD NPV....oooiiiiiiiiiiiiiiiiccicieecae 513,085 13,370,665 15,512,481
WOWOW INC JPYS000........ccooiiiiiiiiiiiicci s 83 144,111 150,461
WPP PLC ORD GBPO.10.......cooiiiiiiiiiicinieicieieeeieeseeeee e 2,680,311 28,469,863 33,564,221
WR BERKLEY CORP.......cccocuiiiiiiiiiiiiiiiiinicc s 118,080 3,208,734 3,830,515
WR GRACE & CO...iiiiiiciiceeeeectee ettt 91,117 3,880,326 4,157,669
WUSTENROT & WURTTE NPV.....ccoooiiiiiiiiiiiiiiiiiiceine 155 3,726 4,101
WW GRAINGER INC......ccoiiiiiiiiiiiiiceriectiece et 118,018 10,177,377 18,133,466
WYNDHAM WORLDWIDE CORP.........cccoeiiiiiiiiiiiiiiiice 167,326 2,269,135 5,630,520
WYNN MACAU LTD....ciiiiiiiiiiieiceseeetetceeee et 988,071 2,753,199 3,218,969
WYNN RESORTS LTD....coiiiiiiiiiiiiiiiiiiii e 125,403 8,953,951 18,000,347
XCEL ENERGY INC....ooiiiiiiiiiiciicctccsee et 546,718 10,915,245 13,285,247
XEROX CORP.....coviiiiiiiiiiiiicic s 1,380,017 11,998,914 14,365,977
XILINX INC. ittt 475,581 11,790,372 17,344,439
XINREN ALUMINUM HOLDINGS LTD......ccooviiiiiiiiiiiiiiiiicccnccnecenes 155,000 42,667 47,980
XINYI GLASS HLDGS HKDO. 1 ...t 2,822,000 3,014,769 2,796,160
XL AXIATA TBK PT....oviiiiiiiiiiii s 20,000 12,181 14,343
XL GROUP PLC ...ttt 318,929 3,576,105 7,010,059
X-RITE INC...c.ooiiiiiiiiiiiiicc e 318,338 2,239,014 1,582,140
XSTRATA COM STK USDO.50.......ccociiiiiiiciiiiiciiieceiiccsece e 2,446,581 50,342,865 53,870,647
YAGEO CORP......ocoiiiiiiiicc s 5,842,000 1,006,725 2,654,207
YAHOO JAPAN CORP NPV 5,013 1,689,376 1,713,210
YAHOO! INC...ooiiiiiiiiiccc e 1,282,580 19,276,574 19,290,003
YAKULT HONSHA Y50......ciiiiiiiiiiccecce e 33,719 863,997 969,484
YAMABIKO CORPORATION NPV....cocooiiiiiiiiiiiiiiiicicccnccccccneas 4,848 110,486 59,910
YAMADA DENKI CO NPV 28,585 1,905,407 2,311,293
YAMAGUCHI FIANCIAL GROUP INC......coccooiiiiiiiiiiiiiiiiiciciccncccccees 83,588 754,709 775,228
YAMAHA CORP Y50......ciiiiiiiiiiiiiicce s 55,004 644,539 621,826
YAMAHA MOTOR CO Y50......cciiiiiiiiiiiciieeeseeeseeecaes 97,576 1,712,009 1,778,503
YAMAICHI ELECTONICS 1/50......ccciiiiiirininininicieieieieieicireieteeeeseseeeeeee e 13,500 63,027 45,802
YAMANA GOLD INC....ocoiiiiiiiiiiiiiiiiiiciice e 364,959 4,525,001 4,258,044
YAMATO HOLDINGS CO LTD NPV....cccoooiiiiiiiiiiiiiiiiiicccccces 138,829 2,152,388 2,167,699
YAMATO KOGYO NPV..ooiiiiiiiiiieceeeteeeeeee ettt 14,599 438,295 450,841
YAMAZAKI BAKING CO Y50.....ccoiiiiiiiiiiiiininiiiicccceeeenesne 42,195 500,705 562,182
YAMAZAWA CO LTD...cociiiiiieiiieicieeteeeete ettt 200 2,929 2,952
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YANG MING MARINE TRANSPORT COR
YANGZIJIANG SHIPBUILDING NPV
YANZHOU COAL MINING CO LTD.........cccceeuee.
YARA INTL NOKI1.70....cccciiiiiniiieieiriccieeeane
YASKAWA ELECTRIC MFG Y50.......cccceoeviinnnnne

YUASA TRADING CO Y50.....ccocoviviiiiiiiiiinnnnns
YUE YUEN INDL HLDG HKDO.25..........cccccucueeene
YUM! BRANDS INC.......cccoovviiiiiiiiiiniiiiciecins
ZAPPALLAS INC NPV...ccooiiiiiiiiiiiiiiccinccene
ZARADOYA-OTIS EURO.1.....ccocooviiiiiiiiiiinne
ZARDOYA OTIS SA.....coiiiiiiiiiiicicciceae
ZEBRA TECHNOLOGIES CORP............ccccccevunee.
ZENSAR TECHNOLOGIES LTD INR10
ZEP INC....cooiiiiiiiiiiiiiicccs
Z1G SHENG INDL TWDI1O0......cccoooiiiiiiiiiinne
ZIMMER HOLDINGS INC.......c.cccovvviiiiiiicns
ZIONS BANCORPORATION........cccoovuviiiiiiiinnne
ZTE CORP H....oooovviiiiiiiiiiccicccee
ZUARI INDUSTRIES LIMITED...........ccccceeiinnnne

ZURICH FINANCIAL SERVICES AG

TOTAL STOCKS

YELLOW HAT JPYS50......cciiiiiiiniiiniccieiceee
YELLOW MEDIA INC......ccocoiiiiiiiiiiiiiiiic
YOKOGAWA ELECTRIC CORP Y50.....................
YOKOHAMA RUBBER CO YS50......cccccviviviinnnnnne
YONEKYU CORP Y50......cccmiiniininiiiiicinennne
YOROZU CORP Y50
YOUNGONE CORP.......ccocooviiiiiiiiiiiiicie
YOUNGONE CORP KRW500........cccccovuiiiiiniininnne

YUANDA CHINA HOLDINGS LTD........cccccceueuuee

NUMBER OF

SHARES COST FAIR VALUE
......................................................... 2,094,000 1,708,413 1,589,263
.................................................................. 669,562 997,862 796,318
548,000 2,213,169 2,084,601
............................................. 66,053 3,356,831 3,738,791
141,532 1,360,848 1,573,746
............................................. 5,200 51,381 54,666
178,153 905,816 443,029
............................................. 106,388 757,130 899,740
1,062,000 4,789,553 6,075,335
............................................. 90,500 1,042,641 684,689
4,300 83,713 94,242
............................................. 30,600 195,522 437,082
1,570 36,668 59,262
.............................................. 6,676,000 1,301,652 1,252,621
62,000 103,510 96,731
............................................. 258,915 889,350 821,873
851,732 34,547,984 47,049,676
............................................. 43 62,156 51,434
48,768 753,645 718,376
............................................. 48,768 36,984 36,979
244,252 8,399,929 10,300,107
............................................................... 20,358 70,155 73,685
150,307 2,206,443 2,840,802
............................................. 497,000 344,921 285,498
189,055 9,199,676 11,948,276
............................................. 180,999 4,052,703 4,345,786
134,280 449,950 486,644
.............................................. 5,967 88,372 85,329
278,622 61,692,841 70,350,400

34,423,404,920 41,939,015,528
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ABBEY NATL TREASURY SERV......ccccccveuvuiinine 3.125 6/30/2014 AAA 3,671,520 4,332,591
ABERDEEN EMERGING MKT DEBT LLC.......... N/A N/A NR 7,065,067 7,865,459
ACCO BRANDS CORP........cccoovviiiiiiiiiiiiinne 7.625 8/15/2015 B- 956,250 995,000
ACCO BRANDS CORRP.........ccoovveiiriiirciiecne 10.625 3/15/2015 BB- 436,000 446,500
ADJUSTABLE RATE MORTGAG 10 5Al............. VARIABLE RATE 1/25/2036 ccc 518,762 496,423
ADVANCED MICRO DEVICES INC..................... 7.750 8/1/2020 B+ 153,750 154,500
ADVANCED MICRO DEVICES INC..............c...... 8.125 12/15/2017 B+ 1,493,625 1,567,500
ADVANTAGE SALES 2ND LIEN 12/10................ ZERO COUPON 6/18/2018 NR 1,674,500 1,723,375
AEGON FUNDING CO LLC........ccccovvviiiiinnne 5.750 12/15/2020 A- 979,178 1,007,277
AEGON NV 4.625 12/1/2015 A- 7,635,414 8,053,695
AES CORP/THE........ccccceiiiiiiiiniiiiiiciecccnee 7.375 7/1/2021 A 4,585,000 4,643,625
AES CORP/THE.......ccccooeuiiiiiininininrneeeeene 7.750 10/15/2015 BB- 43,500 53,375
AES CORP/THE........ccccceiiiiiiiiniiiicciecceee 8.000 10/15/2017 BB- 2,285,750 2,438,000
AES CORP/THE.......ccccooeiiiiiniininneeseeeeenee 8.000 6/1/2020 BB- 860,625 958,500
AES CORP/THE.......cccccceiiiiiiiiniiiiiciccecee 9.750 4/15/2016 BB- 1,902,500 1,986,250
AES RED OAK LLC.....cocoiiiiiiiiiniiicciec 8.540 11/30/2019 BB- 127,932 138,342
AFFINION GROUP INC.......ccocoovvviiniiiiiiiiiiicicicnns 11.500 10/15/2015 B- 522,750 516,250
AINSWORTH LUMBER CO LTD.........cccccoeucuuenene 11.000 7/29/2015 B- 1,300,538 1,248,917
AIRPORT CORP NT.....ccccoviiiiiiiiiiiiiinee 7.520 11/18/2013 NR 2,399,136 2,477,156
AK STEEL CORP........cccoooviiiiiiiiiiiiicce, 7.625 5/15/2020 BB 905,000 927,625
ALABAMA PWR CO SR NT.....ccccoooiiiiiiiiins 5.500 10/15/2017 A 5,201,222 5,648,108
ALCATEL-LUCENT USA INC......cccccvviiiiiiinns 6.500 1/15/2028 B 220,738 215,400
ALCOA INC.....ocoiiiiiiiiiciccccccccccccccae 5.900 2/1/2027 BBB- 1,495,724 2,443,139
ALCOA INC.....coiiiiiiiiiiiiiiiicciccces 6.750 7/15/2018 BBB- 2,990,520 3,314,196
ALERE INC.....ccocoiiiiiiiiiniiiniiccccccce 7.875 2/1/2016 B 395,813 414,000
ALERE INC.....ccoooiiiiiiiiiiiiiiciccc 9.000 5/15/2016 B- 1,165,419 1,223,469
ALGOMA ACQUISITION CORP.........cccccoeuvueunnnns 9.875 6/15/2015 CCC+ 972,725 967,200
ALLBRITTON COMMUNICATIONS CO.............. 8.000 5/15/2018 B 3,480,473 3,561,250
ALLIANCE OIL CO LTD REGS.......cccoecieiinnne 9.875 3/11/2015 B+ 225,947 224,315
ALLISON TRANSMISSION INC.......cccooeivviiinns 7.125 5/15/2019 CCC+ 1,828,438 1,774,813
ALLY FINANCIAL INC.....ccooviiiiiiniicinecinenenes 2.200 12/19/2012 AAA 15,053,400 15,385,995
ALLY FINANCIAL INC......ccocooviiiiiniiiiiiiinne 4.500 2/11/2014 B+ 8,750,000 8,750,000
ALLY FINANCIAL INC.....ccooeuiiiiiiicinicennes 6.250 12/1/2017 B+ 463,125 471,832
ALLY FINANCIAL INC......ccccoooviiiiiiiiiiiiinne 6.875 9/15/2011 B+ 12,721,329 12,795,250
ALLY FINANCIAL INC.....ccooveiiiiiiiiiiccennes 7.500 9/15/2020 B+ 619,475 653,125
ALPHA NATURAL RESOURCES INC.................. 6.250 6/1/2021 BB 1,250,000 1,256,250
AMC ENTERTAINMENT INC......cccccoeeviiiinenee 8.000 3/1/2014 CCC+ 365,750 375,938
AMC ENTERTAINMENT INC........cccccoovvviiiinnne 8.750 6/1/2019 B- 309,750 316,500
AMC ENTERTAINMENT INC......cccccooeviiiiinenes 9.750 12/1/2020 CCC+ 2,278,375 2,326,188
AMC NETWORKS INC.......cccoooviiiiiiiiiiiiins 7.750 7/15/2021 NR 2,079,500 2,168,375
AMEREN UN ELEC IST MTG BD........................ 5.100 10/1/2019 BBB+ 4,997,850 5,343,760
AMERICA MOVIL SABDE CV.......ccceovvviiiiinns 8.460 12/18/2036 A- 1,468,294 1,252,000
AMERICAN AXLE & MANUFACTURING........... 7.875 3/1/2017 B 583,375 650,000
AMERICAN AXLE & MANUFACTURING........... 9.250 1/15/2017 BB 483,480 516,660
AMERICAN CASINO & ENTERTAINMEN.......... 11.000 6/15/2014 B+ 260,240 273,790
AMERICAN EXPRESS BANK FSB..........ccccoeuuue. 6.000 9/13/2017 BBB+ 9,558,642 9,560,370
AMERICAN EXPRESS CENTURION BAN.......... 6.000 9/13/2017 BBB+ 5,784,335 5,834,075
AMERICAN HOME MORTGAGE 12 4Al............ VARIABLE RATE 9/25/2045 A 610,670 609,396
AMERICAN HOME MORTGAGE 14 1Al............ VARIABLE RATE 11/25/2045 AA 310,988 287,090
AMERICAN INTERNATIONAL GROUP I............ 5.450 5/18/2017 A- 3,790,000 5,188,702
AMERICAN INTERNATIONAL GROUP L........... 5.850 1/16/2018 A- 2,486,225 2,616,115
AMERICAN INTERNATIONAL GROUP I............ 6.250 5/1/2036 A- 2,984,610 3,011,741
AMERICAN INTERNATIONAL GROUP L............ 8.250 8/15/2018 A- 4,425,872 4,343,533
AMERICAN INTERNATIONAL GROUP I............ VARIABLE RATE 5/15/2058 BBB 2,491,638 2,605,100
AMERICAN PRESIDENT COS LTD SR................ 8.000 1/15/2024 NR 1,905,000 1,320,000
AMERICAN RENAL HOLDINGS INC................... 8.375 5/15/2018 B 1,237,678 1,222,500
AMERICAN RESIDENTIAL SERVICES............... 12.000 4/15/2015 B 703,008 756,875
AMERICAN STANDARD AMERICAS.................. 10.750 1/15/2016 B 465,000 446,981
AMERICAN STORES CO........cccceovvviiiiiiiinne 7.900 5/1/2017 B 519,750 523,031
AMERICAN STORES CO.......ccoceeiniieciircnne 8.000 6/1/2026 B 792,730 955,500
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AMERIQUEST MORTGAGE SECU R7M2.......... VARIABLE RATE 9/25/2035 AA+ 910,996 878,064
AMERISTAR CASINOS INC........ccoovvviriiirircinnns 7.500 4/15/2021 B+ 966,469 1,005,469
ANHEUSER-BUSCH COS INC........cccoevviviiinnn. 5.500 1/15/2018 A- 4,157,814 5,033,410
ANHEUSER-BUSCH COS INC.......ccoeveuiniiinnee 5.750 4/1/2036 A- 2,686,654 4,300,428
ANHEUSER-BUSCH INBEV WORLDWIDE........ 3.000 10/15/2012 A- 4,992,600 5,130,066
ANHEUSER-BUSCH INBEV WORLDWIDE........ 5.000 4/15/2020 A- 4,969,050 5,344,942
APC OPERATING PARTNERSHIP LP................... 8.000 12/31/2031 NR 1 1
APERAM ..ot 7.375 4/1/2016 BB 550,875 552,750
APERAM......cccoiiviiiiiiiiiiic 7.750 4/1/2018 BB 763,344 755,625
APPLIED MATERIALS.......cccocoiiiiiiiiicee 7.125 10/15/2017 A- 5,011,257 6,032,550
APPLIED MATERIALS INC.......cccccoovviiiiiiiinns 2.650 6/15/2016 A- 2,997,750 2,999,033
APPLIED MATERIALS INC......ccocciiiiiniiiiinns 4.300 6/15/2021 A- 4,989,450 4,996,585
APPLIED MATERIALS INC.......ccccooovviiiiiiiinns 5.850 6/15/2041 A- 4,979,600 5,043,541
AQUA FINANCE INC......cccciiiiiiiniiiniciiecn 7.250 5/31/2013 NR 8,239,712 873,238
ARAMARK CORP.......cccoovviiiiiiiiiiiiiicce 5.000 6/1/2012 B- 243,125 254,063
ARAMARK CORP......ccocoiiiiiiiiiiiiiiiircccee 8.500 2/1/2015 B 2,074,900 2,129,438
ARAMARK HOLDINGS CORP.........cccceceuriiinnne 8.625 5/1/2016 B- 1,728,444 1,770,450
ARCH COAL INC 144A......ccccooiiiiiiiiicn 7.000 6/15/2019 B+ 1,425,000 1,421,438
ARCH COAL INC 144A......cccoviiiiciiiiccae, 7.250 6/15/2021 B+ 4,026,719 4,030,031
ARD FINANCE SA......cccoiiiiiiiiiiircccee 11.125 6/1/2018 B- 553,375 557,263
ARGENTINA BONOS........cccocoiiiiiiiiiiiiee 7.000 4/17/2017 NR 12,962,806 13,656,044
ARGENTINA BONOS.......ccooiiiiiiiiiiincciee VARIABLE RATE 2/4/2018 NR 3,875,884 3,771,540
ARGENTINA(REPUBLIC OF).......ccccccceuvviiiuinnnnnne 8.280 12/31/2033 B 1,373,161 1,366,016
ARGENTINE REPUBLIC GOVERNMENT........... 7.820 12/31/2033 B 4,794,543 5,294,249
ARGENTINE REPUBLIC GOVERNMENT........... 8.280 12/31/2033 NR 889,739 923,369
ARGENTINE REPUBLIC GOVERNMENT........... VARIABLE RATE 12/31/2033 B 2,076,231 2,701,816
ARGENTINE REPUBLIC GOVERNMENT........... VARIABLE RATE 12/15/2035 NR 2,035,056 2,843,921
ARGENTINE REPUBLIC GOVERNMENT........... VARIABLE RATE 12/15/2035 NR 237,224 404,064
ARMORED AUTOGROUP INC..........ccccuevvunnnnne 9.250 11/1/2018 CCC+ 708,125 693,000
ARTHUR J GALLAGHER & CO AMEND............. 6.260 8/3/2014 NR 5,000,000 5,463,600
ARTHUR J GALLAGHER SER B.......ccccoouvuvinnee. 6.440 8/3/2017 NR 5,000,000 5,549,600
ASHTEAD CAPITAL INC.......ccccoviiiiiiiiiinne, 9.000 8/15/2016 B+ 2,540,625 2,606,250
ASSOCIATED BRITISH FOODS........cccccovviinnnne 6.700 3/5/2014 NR 10,000,000 11,103,700
ASSOCIATED MATERIALS LLC..........ccccoevvuennnne 9.125 11/1/2017 B 100,000 99,750
ASTRAZENECA PLC.....ccocoeiiiiiiiiiniccnecieee 5.400 9/15/2012 AA- 9,980,900 10,567,671
ASTRAZENECA PLC.......cccoiiiiiiiiiiiiine 5.900 9/15/2017 AA- 15,554,110 16,039,607
AT&T CORP.....ooiiiiiicccececceeeee 7.300 11/15/2011 A- 1,109,842 1,024,220
AT&T CORP......cocvvviiiiiiiiicice 8.000 11/15/2031 A- 9,901,730 10,586,320
AT&T INC...ocoiiiiciiccceeee e 5.500 2/1/2018 A- 1,995,600 2,217,435
AT&T INC....ooviiiiiiiiii 5.600 5/15/2018 A- 4,995,800 5,588,286
ATET INC...ooiiiiiiiicccee e 5.800 2/15/2019 A- 8,311,492 9,133,364
ATE&T INC....cooviiiiiiiii 6.300 1/15/2038 A- 10,175,600 10,439,129
AT&T INC...ocoiiiiicccs 6.550 2/15/2039 A- 661,077 646,929
ATE&T INC....c.oviiiiiii 6.800 5/15/2036 A- 3,171,690 3,312,751
ATKORE INTERNATIONAL INC.......cccccoeviuine 9.875 1/1/2018 B+ 1,973,219 2,005,500
ATLANTIC BROADBAND FIN LLC..................... 9.375 1/15/2014 B- 782,855 787,594
ATLANTIC RICHFIELD CO......cccccoeovvuiiiniinnne. 8.500 4/1/2012 A 5,200,000 5,282,650
AURORA HEALTH CARE 02 A......cccoovvviviinne 6.990 12/15/2022 NR 8,205,217 8,469,324
AUSTRALIA(CMNWLTH) BDS.......cccoeiiie 6.000 2/15/2017 NR 2,439,797 2,960,545
AUSTRIA (REP OF)....ccceuiiiiiiiiiiiciccccne 4.650 1/15/2018 AAA 2,619,817 3,329,668
AUSTRIA (REP OF) BDS......cccoiiiiiiiiiniiiiins 4.300 7/15/2014 AAA 30,765,135 30,794,936
AUSTRIA (REP OF) BDS........cccocoiiiiiiiiiiinne 4.300 7/15/2014 AAA 753,238 769,000
AUSTRIA (REP OF) BDS SER 97 6.......ccccccvruunene 6.250 7/15/2027 AAA 2,847,785 2,913,505
AUSTRIA (REPUBLIC OF).......cccovvviiiiiniiiininnne 3.800 10/20/2013 AAA 14,095,245 15,129,160
AUSTRIA (REPUBLIC OF)......cccccccoiniiiiiiiiininnee 3.900 7/15/2020 AAA 9,822,704 10,544,225
AUSTRIA(REPUBLIC OF)......ccccccvviiiniiiniiiiinnne 4.150 3/15/2037 AAA 423,640 429,562
AVAYA 2/11 EXTENDED TLB3........ccccccevviennnne ZERO COUPON 10/26/2017 NR 1,341,201 1,428,374
AVIS BUDGET CAR RENTAL LLC/A................ 7.625 5/15/2014 B 515,310 542,010
AVIS BUDGET CAR RENTAL LLC/A................. 7.750 5/15/2016 B 1,589,250 1,729,750
AVIS BUDGET CAR RENTAL LLC/A................ 8.250 1/15/2019 B 604,000 607,500
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AVIVA BDS PERP EUR.........ccccoovviiiiiiiiin, VARIABLE RATE 9/29/2049 BBB+ 1,209,712 1,171,795
AVIVAPLC ..ot STEPPED RATE 11/14/2021 BBB+ 1,680,361 1,642,426
AVON PRODUCTS INC.......ccooovviiiiiiiiiiiiiiins 4.800 3/1/2013 BBB+ 8,993,579 9,515,442
AVON PRODUCTS INC.....ccoeoiiiiieiiinccineenne 5.625 3/1/2014 BBB+ 2,983,650 3,293,966
AVON PRODUCTS INC.......ccoeiviviiiiiiiiiiinne. 6.500 3/1/2019 BBB+ 20,507,409 19,719,286
AXIS BANK/SINGAPORE.........ccooeuiiiiiieinne VARIABLE RATE 6/28/2022 NR 101,455 100,776
AXTEL SAB DE CV....ccccoviiiiiiiiiiiiiiiiiicines 7.625 2/1/2017 B+ 62,303 67,450
AXTEL SABDE CV...coooiiiiiiiiiincncciecn 9.000 9/22/2019 B+ 786,103 781,200
AXTEL SAB DE CV REGS.......ccccocoovviiiiiiiiiiinns 9.000 9/22/2019 B+ 339,635 367,164
B&G FOODS INC......oouiiiiiiiiiircceccecees 7.625 1/15/2018 B+ 996,017 1,052,500
BA COVERED BD SER 07-3 144A..........ccccoeueunn. 5.500 6/14/2012 AA 10,134,200 10,376,400
BAC CAPITAL TRUST VL....ccocooiiiiiiiiincine 5.625 3/8/2035 BB+ 1,029,250 1,023,500
BAC CAPITAL TRUST XI......ccccoovviiiiiiiiiiincnnns 6.625 5/23/2036 BB+ 7,736,410 7,818,363
BAKER & TAYLOR ACQ CORP 144A.................. 11.500 7/1/2013 CCC+ 1,400,000 1,183,000
BAKRIE TELECOM PTE LTD........cccccevvvvirnnnnn. 11.500 5/7/2015 B 2,470,500 2,562,500
BAKRIE TELECOM PTE LTD REGS.................... 11.500 5/7/2015 B 887,491 842,550
BANC OF AMERICA MORTGAGE A 2A1........... VARIABLE RATE 2/25/2035 NR 162,451 160,567
BANCO CREDITO DEL PERU 144A..................... 5.375 9/16/2020 NR 366,130 351,105
BANCO CRUZEIRO DO SUL SA/REGS............... 8.875 9/22/2020 NR 97,375 97,785
BANCO CRUZEIRO DO SUL SA/BRAZI.............. 8.875 9/22/2020 NR 724,374 717,485
BANCO DE CREDITO DEL PERU REGS............. 5.375 9/16/2020 NR 85,551 84,773
BANCO NAC DE DESEN ECONO.........ccccceoeueens 6.500 6/10/2019 BBB- 3,968,370 4,059,000
BANK OF AMERICA CORP.........ccccccoeviiiiinns 3.125 6/15/2012 AAA 110,484,832 109,263,745
BANK OF AMERICA CORP.........cccocoviriiiinne 5.000 5/13/2021 A 6,969,550 6,914,834
BANK OF AMERICA CORP..........cccccceviiiiinnne 5.125 9/26/2014 A 1,235,673 1,201,346
BANK OF AMERICA CORP........ccccocvvviiiinne 5.375 9/11/2012 A 4,987,650 5,248,961
BANK OF AMERICA CORP.........ccccccceviiiiinnns 5.750 12/1/2017 A 6,456,328 6,589,653
BANK OF AMERICA CORP........cccocovvviiiinne 6.500 8/1/2016 A 13,256,511 14,170,576
BANK OF AMERICA CORP.......cccceoevnviinicnee 7.375 5/15/2014 A 5,235,800 5,623,681
BANK OF AMERICA CORP........cccocvvviiiinne 7.625 6/1/2019 A 12,972,780 13,031,888
BANK OF INDIA/JERSEY ....ccccooiiiiiineirnnenenn VARIABLE RATE 3/29/2049 BB 108,080 107,786
BANK OF NEW YORK MELLON CORP/T........... 1.500 1/31/2014 AA- 2,995,620 3,019,648
BANK OF NEW YORK MELLON CORP/T........... 2.950 6/18/2015 AA- 19,974,200 20,638,075
BANK OF NEW YORK MELLON CORP/T........... 3.100 1/15/2015 AA- 3,110,059 3,095,906
BANK OF NEW YORK MELLON CORP/T........... 4.500 4/1/2013 AA- 2,497,425 2,655,272
BANK OF NEW YORK MELLON CORP/T........... 4.950 11/1/2012 AA- 2,976,330 3,166,258
BANK OF NEW YORK MELLON CORP/T........... 5.450 5/15/2019 AA- 5,886,300 5,464,733
BANK OF NEW YORK MELLON SA INS............. 9.625 5/2/2021 NR 821,988 845,580
BANQUE POPULAIRE CAISSE D'EPAR.............. 2.375 10/4/2013 A+ 2,198,482 2,235,746
BARCLAYS BANK PLC.......cccocovviiiiiiiiiinnns 5.125 1/8/2020 AA- 9,399,786 9,547,022
BARCLAYS BANK PLC.....cccoooiiiiiiiiicine VARIABLE RATE 8/20/2015 AA- 8,681,507 9,362,758
BARCLAYS BANK PLC.......cccocoovviiiiiiiiiiinne VARIABLE RATE 9/18/2019 NR 492,120 552,794
BARRICK GOLD CORP........ccccooeiiiiiiiiiiicinns 2.900 5/30/2016 A- 9,991,200 10,005,914
BARRICK GOLD CORP.........ccccoevviiiiiiiiiiiiiinns 6.950 4/1/2019 A- 984,930 1,187,647
BARRICK GOLD FINANCECO LLC..................... 6.125 9/15/2013 A- 9,997,800 11,035,414
BARRICK NORTH AMERICA FINANCE............. 6.800 9/15/2018 A- 4,988,450 5,852,132
BASIC ENERGY SERVICES INC..........ccccvvueunene 7.750 2/15/2019 B- 1,666,500 1,658,250
BAXTER INTERNATIONAL INC........ccccccvuvinnee 4.500 8/15/2019 A+ 2,989,980 3,182,484
BBVA US SENIOR SA UNIPER.........c.cccociiinnne 3.250 5/16/2014 AA 2,004,880 1,976,140
BEAR STEARNS ADJUSTABL 10 12A4............... VARIABLE RATE 1/25/2035 AA+ 223,803 248,641
BEAR STEARNS COS LLC/THE.............cccccc.e. 5.300 10/30/2015 A+ 9,869,400 10,903,030
BEAR STEARNS COS LLC/THE..........ccccovveunnne 6.400 10/2/2017 A+ 15,498,250 17,100,565
BEAR STEARNS COS LLC/THE.............ccccceue. 7.250 2/1/2018 A+ 10,667,840 11,859,171
BECTON DICKINSON AND CO........cccccevvunnnnne 5.000 5/15/2019 AA- 5,779,290 6,008,035
BELGIUM (KINGDOM OF)......cccccoviiiniiniiinnnne 5.000 3/28/2035 NR 1,700,887 1,670,138
BELGIUM (KINGDOM OF).......cccccoeviiiiiiinnne 8.000 3/28/2015 NR 3,444,219 3,566,544
BELGIUM (KINGDOM OF) BDS........ccccocvinunnne 5.500 3/28/2028 NR 1,483,831 1,444,094
BELGIUM GOVERNMENT BOND.........ccccceceunee 3.500 3/28/2015 NR 36,601,842 38,335,207
BELGIUM GOVERNMENT BOND..........cccccceeee 3.750 9/28/2020 NR 4,750,106 4,700,317
BELGIUM GOVERNMENT BOND.........cccccceunee 4.250 9/28/2021 NR 7,438,475 7,532,060

-61- STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT FUND AS OF JUNE 30, 2011

FIXED INCOME

NAME COUPON RATE  MATURITY RATING COST FAIR VALUE
BELGIUM KINGDOM.......ccooceiviiiiiiiniiiiiinns 3.500 6/28/2017 NR 168,173 172,653
BELGIUM(KINGDOM OF)....c.ccccccoinieimniinnccnne 4.000 3/28/2017 NR 32,747,783 37,033,533
BELGIUM(KINGDOM) OLO.........cccoceuvivvniiinnne. 4.250 9/28/2014 NR 860,320 906,385
BELLSOUTH CORP NT.....cococciiiiiiiicceene 6.875 10/15/2031 A- 5,565,438 5,541,373
BELO CORP.......cciviiiiiiiiiiciciiic 8.000 11/15/2016 BB- 786,625 848,625
BERKSHIRE HATHAWAY FINANCE COR......... 2.450 12/15/2015 AA+ 4,989,000 5,030,145
BERKSHIRE HATHAWAY FINANCE COR......... 5.000 8/15/2013 AA+ 3,988,160 4,316,314
BERKSHIRE HATHAWAY FINANCE COR......... 5.400 5/15/2018 AA+ 7,954,900 8,865,294
BERKSHIRE HATHAWAY FINANCE COR......... 5.750 1/15/2040 AA+ 4,446,090 4,649,044
BERKSHIRE HATHAWAY INC......cccccovviiiiinne 2.125 2/11/2013 AA+ 4,998,250 5,108,770
BERKSHIRE HATHAWAY INC........ccccoeviininnnne 3.200 2/11/2015 AA+ 18,089,750 18,192,650
BHP BILLITON FINANCE USA LTD..................... 5.125 3/29/2012 A+ 7,997,920 8,285,440
BHP BILLITON FINANCE USA LTD..................... 5.500 4/1/2014 A+ 8,494,680 8,915,790
BHP BILLITON FINANCE USA LTD..................... 6.500 4/1/2019 A+ 6,063,112 6,822,448
BHP FIN USA LTD DEB........ccccoovvniiiiiiiiicnns 6.750 11/1/2013 A+ 4,240,500 5,621,150
BHP FIN USA LTD GTD DEB........ccccocciiiiiiinens 8.500 12/1/2012 A+ 4,983,350 5,540,174
BIOMET INC......cocoiiiiiiiiiicicccce 11.625 10/15/2017 B- 1,031,375 1,024,438
BLT FINANCE BV GTD SR NT.....ccccccoiniiiinne 7.500 5/15/2014 ccC 162,159 143,920
BM&FBOVESPA SA ... 5.500 7/16/2020 BBB+ 1,088,014 1,130,766
BOEING CAPITAL CORP........cccocciiiiiiiiine 3.250 10/27/2014 A 9,978,000 10,584,486
BOEING CO NT.....ccooooiiiiiiiiiicicicicccccccces 5.125 2/15/2013 A 20,468,100 21,369,798
BOEING CO/THE.......cccocooimiinninniicecicccens 1.875 11/20/2012 A 3,479,035 3,558,393
BOEING CO/THE.........cccooviiiiiiiniiiiiiccccnes 5.000 3/15/2014 A 1,991,160 2,199,355
BOGOTA DISTRITO CAPITAL 144A.................... VARIABLE RATE 7/26/2028 BBB- 559,476 849,829
BOGOTA DISTRITO CAPITAL 144A.................... VARIABLE RATE 7/26/2028 BBB- 84,319 131,664
BOGOTA DISTRITO CAPITAL REGS................... VARIABLE RATE 7/26/2028 BBB- 1,839,961 3,094,447
BOISE PAPER HOLDINGS LLC /BOL................... 8.000 4/1/2020 BB 1,709,365 1,811,250
BOMBARDIER INC NT 144A........ccccccoviiinnnn 7.450 5/1/2034 BB+ 1,302,538 1,542,150
BONOS Y OBLIG DEL ESTADO..........c.ccceceuunee. 3.300 10/31/2014 AA 4,176,352 4,243,541
BONOS Y OBLIG DEL ESTADO.........ccccccoeuiinen 4.300 10/31/2019 AA 9,990,940 8,862,930
BONOS Y OBLIG DEL ESTADO..........c.cccocevunnee. 4.650 7/30/2025 AA 3,842,980 3,912,338
BON-TON DEPARTMENT STORES INC/............. 10.250 3/15/2014 B- 872,303 870,000
BOSTON PROPERTIES LP......ccccooviuiiiiinieiinene 5.000 6/1/2015 A- 2,866,787 3,089,315
BOSTON PROPERTIES LP.......ccccoeviiviiiniiiiinns 5.875 10/15/2019 A- 4,547,240 4,937,483
BOSTON SCIENTIFIC CORP..........ccccoeuvuiininnnne 5.450 6/15/2014 BBB- 4,504,178 4,814,125
BOSTON SCIENTIFIC CORP..........ccccvurininnnnne 6.400 6/15/2016 BBB- 6,789,140 7,433,712
BOTTLING GROUP LLC......ccccoovviiiiiiiiiiennes 6.950 3/15/2014 A 14,258,210 14,968,130
BOYD GAMING CORP.........cccooevviiiiiiiiiiinne 7.125 2/1/2016 CCC+ 2,842,813 2,767,500
BOYD GAMING CORP........cccoociiiiiiiiciine 9.125 12/1/2018 B 1,391,750 1,399,063
BP CAPITAL MARKETS PLC.........cccccevviiiinns 3.125 10/1/2015 A 8,993,963 9,215,482
BP CAPITAL MARKETS PLC......ccccocoeiiiinne 3.200 3/11/2016 A 14,986,200 15,244,157
BP CAPITAL MARKETS PLC.........cccoeviiiinns 5.250 11/7/2013 A 15,015,283 16,281,557
BR MALLS INTERNATIONAL FINANCE............ 8.500 1/29/2049 BB- 217,000 229,760
BRAZIL (FED REP OF)......cccocooviiiininiiiiiicicnne 7.875 3/7/2015 BBB- 4,699,500 4,713,150
BRAZIL (FED REPUBLIC OF).......cccccoccoeiuiinnnnn 8.750 2/4/2025 BBB- 750,407 837,743
BRAZIL FEDERATIVE (REP OF)........ccceuevnnee. 8.250 1/20/2034 BBB- 2,394,925 2,626,250
BRAZIL NOTAS DO TESOURO NACION............ 10.000 1/1/2021 NR 14,926,080 16,558,046
BRAZIL(FEDERATIVE REPUBLIC OF)................ VARIABLE RATE 1/5/2022 BBB- 2,174,311 2,320,371
BRAZILIAN GOVERNMENT INTERNATIL........... 5.875 1/15/2019 BBB- 7,052,750 8,102,500
BRAZILIAN GOVERNMENT INTERNATIL........... 7.875 3/7/2015 BBB- 5,838,709 6,484,275
BRAZILIAN GOVERNMENT INTERNATIL........... 8.875 4/15/2024 BBB- 1,021,410 1,156,275
BRESNAN BROADBAND HOLDINGS LLC......... 8.000 12/15/2018 B+ 2,592,463 2,629,688
BRICKMAN GROUP HOLDINGS INC.................. 9.125 11/1/2018 CCC+ 1,551,975 1,486,063
BRIDGEWATER PURE ALPHA CL B................... N/A N/A NR 129,196,487 186,675,674
BRISTOW GROUP INC........ccccoiiiiiiiiiiiiieis 7.500 9/15/2017 BB 1,039,063 1,099,875
BSP FINANCE BV......cooiiiiiiiiiiiiicccicccene 10.750 11/1/2011 B- 98,500 98,600
BTA BANK JSC....ocooiiiiiiiiiiiciicc STEPPED RATE 7/1/2018 NR 1,424,691 1,243,288
BTC GOVT/CORP BD INDEX A2.......ccocccvnverennnne N/A N/A NR 393,607,667 400,192,827
BTC INTER CORP BD INDEX A2........ccccvvnnnne N/A N/A NR 2,4717,809,749 2,603,761,567
BTC INTER GOVT BD INDEX A2......cccccovvvuienne N/A N/A NR 3,283,526,820 3,337,819,686
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BTC LONG CORP BD INDEX FUND A2.............. N/A N/A NR 498,674,102 570,892,941
BTC LONG GOVT BD INDEX A2.......cccoveuevnnne N/A N/A NR 645,723,990 634,471,440
BUCCANEER MERGER SUB INC............ccccuue. 9.125 1/15/2019 B- 2,954,995 2,990,000
BUNDESOBLIGATION.......cccceutinieiireiiinicenaenee 2.250 4/11/2014 NR 7,597,880 7,746,944
BUNDESOBLIGATION........cccoeceviiiiinriiiiiiinnns 2.250 4/10/2015 NR 58,993,238 65,768,426
BUNDESOBLIGATION.......ccoccciiiiiinreiiiriccnnnes 2.500 2/27/2015 NR 9,627,711 10,326,046
BUNDESOBLIGATION........cccecvviiiiiiniiiiiiennns 3.500 4/12/2013 NR 28,257,108 29,982,260
BUNDESREPUBLIK DEUTSCHLAND................. 3.000 7/4/2020 NR 600,784 656,921
BUNDESREPUBLIK DEUTSCHLAND................. 3.250 1/4/2020 NR 13,701,277 14,927,432
BUNDESREPUBLIK DEUTSCHLAND................. 3.500 1/4/2016 NR 5,245,774 5,353,123
BUNDESREPUBLIK DEUTSCHLAND................. 4.250 7/4/2039 NR 537,197 544,965
BUNDESREPUBLIK DEUTSCHLAND................. 4.750 7/4/2028 NR 920,801 972,548
BUNDESREPUBLIK DEUTSCHLAND................. 4.750 7/4/2034 NR 2,777,482 3,049,883
BUNDESREPUBLIK DEUTSCHLAND................. 4.750 7/4/2040 NR 8,514,157 8,477,876
BUNDESREPUBLIK DEUTSCHLAND................. 6.500 7/4/2027 NR 669,505 705,345
BUONI DEL TESORO POLENNALL..................... 4.250 2/1/2019 NR 3,180,330 3,145,653
BUONI POLIENNALI DEL TES........cccccoovviniinn. 3.000 11/1/2015 NR 9,126,761 9,764,616
BUONI POLIENNALI DEL TES........cccccoceoiniinne 3.000 4/15/2015 NR 10,990,563 11,274,237
BUONI POLIENNALI DEL TES........ccccccccviiinnne 3.750 8/1/2021 NR 2,441,784 2,422,821
BUONI POLIENNALI DEL TES.......ccccoooeviniinnne 4.500 3/1/2026 NR 3,394,596 3,415,674
BUONI POLIENNALI DEL TES.........ccccccoviiinnnne 5.000 9/1/2040 NR 3,437,071 3,415,794
BURLINGTON NORTHERN SANTA FEL............ 4.700 10/1/2019 BBB+ 6,057,776 6,365,880
BURLINGTON NORTHERN SANTA FEL............ 5.650 5/1/2017 BBB+ 428,357 451,147
BURLINGTON NORTHERN SANTA FEL............ 5.750 3/15/2018 BBB+ 980,425 1,013,855
BURLINGTON NORTHERN SANTA FE L............ 6.150 5/1/2037 BBB+ 5,121,830 5,338,507
BURLINGTON NORTHERN SANTA FEL............ 6.200 8/15/2036 BBB+ 1,333,412 1,293,312
BURLINGTON NORTHERN SANTA FE L............ 7.000 2/1/2014 BBB+ 4,999,150 5,689,882
BURLINGTON NORTHERN SANTA FEL............ 7.950 8/15/2030 BBB+ 2,119,728 2,205,379
BWAY HOLDING CO.....ccooeuvrreinreinreieirceenee 10.000 6/15/2018 CCC+ 1,421,333 1,527,750
CABLEVISION SYSTEMS CORP............cccceuee. 7.750 4/15/2018 B+ 1,675,000 1,785,969
CABLEVISION SYSTEMS CORP..........cccccccevvnene 8.000 4/15/2020 B+ 500,000 536,250
CABLEVISION SYSTEMS CORP............cccccueueee 8.625 9/15/2017 B+ 1,218,811 1,327,594
CADMUS COMMUNICATIONS CORP SR........... 8.375 6/15/2014 CCC+ 736,925 637,000
CAESARS ENTERTAINMENT OPERATIN.......... 5.375 12/15/2013 ccC 663,375 685,125
CAESARS ENTERTAINMENT OPERATIN.......... 10.000 12/15/2018 CCC 5,565,513 5,672,213
CAESARS ENTERTAINMENT OPERATIN.......... 12.750 4/15/2018 ccC 789,956 773,063
CAJA AHORROS GUIPUZCOA..........ccccoeeuinnne 4375 11/5/2014 AAA 3,875,219 3,990,717
CAJA MADRID......ccccooiviiiiiiiiiiiciie 3.500 3/14/2013 AAA 4,639,877 5,213,981
CALCIPAR SA ..ot 6.875 5/1/2018 BB- 1,654,375 1,654,125
CALIFORNIA ST....c.cooiviiiiiiiiiiiiiicciee 6.200 10/1/2019 A- 11,943,793 13,060,369
CALIFORNIA ST.....oiiiiiiiiiiiicirccreceees 7.300 10/1/2039 A- 3,366,210 3,714,279
CALIFORNIA ST.....cooiviiiiiiiiniiiiiccece 7.500 4/1/2034 A- 1,373,925 1,413,750
CALIFORNIA ST.....ciiiiiiiiiiiiiirccnecceee 7.600 11/1/2040 A- 2,952,758 3,370,682
CALIFORNIA ST....c.ccooiiiiiiiiiiiiiiiiceccc 7.625 3/1/2040 A- 5,085,050 5,756,050
CALIFORNIA ST....cociiiiiiiiiiiiiiinccncceees VARIABLE RATE 4/1/2039 A- 2,396,485 2,446,119
CALPINE CORP........cccooviiiiiiiiiciccce, 7.250 10/15/2017 B+ 2,650,313 2,791,250
CALPINE CORP.......ccooociiiiiiiiiiiiicicce, 7.500 2/15/2021 B+ 2,805,000 2,856,000
CALPINE CORP.......cocoeviiiiiiiiiiiiciiiicceee 7.875 7/31/2020 B+ 525,041 548,625
CALUMET SPECIALTY PRODUCTS PAR........... 9.375 5/1/2019 B 1,470,000 1,514,100
CANADA HOUSING TRUST NO 1......cccccevvvennnee 3.600 6/15/2013 AAA 4,977,763 5,372,670
CANADA HOUSING TRUST NO I.....ccccvuviinnee 4.550 12/15/2012 AAA 9,930,608 10,813,411
CANADIAN NATIONAL RAILWAY CO............... 5.550 3/1/2019 A- 5,432,136 5,408,064
CANADIAN NATIONAL RAILWAY CO............... 5.850 11/15/2017 A- 1,495,245 1,717,386
CANADIAN NATIONAL RAILWAY CO............... 6.375 10/15/2011 A- 5,070,384 4,877,856
CAP CANA S Ao 10.000 4/30/2016 NR 380,077 329,821
CAP CANA S AL 10.000 4/30/2016 NR 408,570 373,800
CAP GUARD GLOBAL HIGH YIELD.................... N/A N/A NR 203,781,491 463,722,795
CAPELLA HEALTHCARE INC.......ccocccvnvriinee. 9.250 7/1/2017 B 1,481,100 1,582,500
CAPEX SA....coiiiiiiiiiiiiiiiice 10.000 3/10/2018 B- 358,630 352,718
CAPITAL ONE FINANCIAL CORP.........ccceucuenee 6.750 9/15/2017 BBB 9,941,736 10,636,396
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CAPITAL ONE FINANCIAL CORP.........ccceueuees 7.375 5/23/2014 BBB 1,236,769 1,272,461
CASCADES INC.....c.cocvvviiiiiiiiiiccicccccccine 7.750 12/15/2017 B+ 1,699,813 1,694,063
CASCADES INC.....ccooviiiiiiiiiiiiiicicccces 7.875 1/15/2020 B+ 159,750 156,188
CASE NEW HOLLAND INC......cccccceovncinniinne. 7.875 12/1/2017 BB+ 670,410 742,500
CATALYST PAPER CORP.........ccccviiiiiiinne 11.000 12/15/2016 CCC+ 926,321 837,900
CATERPILLAR FINANCIAL SERVICES............... 4.250 2/8/2013 A 4,993,550 5,277,132
CATERPILLAR FINANCIAL SERVICES............... 5.450 4/15/2018 A 7,545,830 9,033,883
CATERPILLAR FINANCIAL SERVICES............... 6.125 2/17/2014 A 10,855,600 11,230,861
CATERPILLAR FINANCIAL SERVICES............... 7.050 10/1/2018 A 996,730 1,217,779
CATERPILLAR FINANCIAL SERVICES............... 7.150 2/15/2019 A 17,525,400 18,455,922
CATERPILLAR INC.....cccooiiiiiiiiiiiiiiiiccine 7.900 12/15/2018 A 6,605,714 6,372,963
CATERPILLAR INC.....ccooiiiiiiiiiiiiiiccrcecee 8.250 12/15/2038 A 992,380 1,439,760
CB RICHARD ELLIS SERVICES INC................... 11.625 6/15/2017 B+ 1,141,888 1,332,563
CBS CORP.....c.coiiiiiiiiiciccccce 4.625 5/15/2018 BBB- 4,937,050 5,138,089
CBS CORP.......oovviiiiiiiic 5.625 8/15/2012 BBB- 464,026 496,413
CBS CORP.....c.ciiiiiiiiiicccccee 5.750 4/15/2020 BBB- 4,013,370 4,326,739
CBS CORP......cooviiiiiciiccccceeeee 8.200 5/15/2014 BBB- 9,879,600 11,749,999
CBS CORP.....c.oiiiiiiciiiiiiccccc e 8.875 5/15/2019 BBB- 18,626,458 18,410,965
CCO HOLDINGS LLC/ CCO HOLDING............... 6.500 4/30/2021 BB- 1,970,000 1,972,500
CCO HOLDINGS LLC/ CCO HOLDING............... 7.250 10/30/2017 BB- 725,000 751,281
CCO HOLDINGS LLC/ CCO HOLDING............... 7.875 4/30/2018 BB- 2,303,925 2,423,625
CDRT MERGER SUB INC.......cccccccviiiiniiiiinns 8.125 6/1/2019 B- 2,174,063 2,175,000
CDW LLC/CDW FINANCE CORP....................... 8.500 4/1/2019 CCC+ 2,003,000 1,960,000
CELLCO PARTNERSHIP / VERIZON W............... 5.250 2/1/2012 A- 2,990,190 3,078,720
CELLCO PARTNERSHIP / VERIZON W............... 5.550 2/1/2014 A- 3,974,280 4,406,633
CELLCO PARTNERSHIP / VERIZON W............... 8.500 11/15/2018 A- 8,738,900 10,350,614
CEMEX SA.....cooiiiiiiiiiiiiiccccccccccs 8.875 5/12/2017 NR 60,150 75,096
CEMEX SAB DE CV....cccoooiiiiiiiiiiiiiiiiccice VARIABLE RATE 9/30/2015 B 700,927 683,220
CENGAGE LEARNING ACQUISIT 144A.............. 10.500 1/15/2015 CCC+ 2,603,333 2,262,500
CENTERPOINT PPTYS TR SR NT.....cccceevinne 6.160 6/15/2013 NR 6,000,000 6,077,220
CENTRAL GARDEN AND PET CO.........ccccec.. 8.250 3/1/2018 B+ 1,500,000 1,548,750
CENVEO CORP........ccocvviiiiiiiiiiiiiccs 7.875 12/1/2013 CCC+ 3,989,813 4,056,000
CENVEO CORP........ccoiiiiiiiiicineceeccseene 8.875 2/1/2018 B- 784,605 776,000
CEQUEL COMMUNICATIONS HOLDINGS......... 8.625 11/15/2017 B- 1,277,688 1,352,000
CHAPARRAL ENERGY INC.....ccocceiniiiiiiinnne 8.250 9/1/2021 B- 3,780,749 3,778,125
CHAPEL VALLEY HOUSING II LLC.................... 8.791 9/15/2017 NR 2,754,048 3,415,294
CHC HELICOPTER SA......cccoiiiiiiniciiccnee 9.250 10/15/2020 B+ 1,470,799 1,353,750
CHEVRON CORP........ccocovviiiiiiiiiiiiiiie 3.950 3/3/2014 AA 17,684,720 18,252,856
CHICAGO PARKING METERS LLC...........cccc...... 5.489 12/30/2020 BBB- 4,000,000 3,957,280
CHILE (REPULIC OF)......ccocooiviniiiiniiiiiiicicicicenne 5.500 1/15/2013 A+ 1,945,624 1,903,541
CHINA LIANSU GROUP HOLDINGS LT.............. 7.875 5/13/2016 NR 528,308 517,725
CHRYSLER GROUP LLC/CG CO-ISSUE.............. 8.000 6/15/2019 B 975,000 957,938
CHRYSLER GROUP LLC/CG CO-ISSUE.............. 8.250 6/15/2021 B 2,275,000 2,229,500
CHS INC SERTSR NT D....ooovviiiiiiiiiiiiiiins 6.180 10/4/2017 NR 15,000,000 16,127,250
CHS/COMMUNITY HEALTH SYSTEMS I........... 8.875 7/15/2015 B 2,489,575 2,549,250
CHUBB CORP........cccoovviiiiiiiiiicincce 5.750 5/15/2018 A+ 8,813,798 9,122,805
CIA DE SANEAMENTO BASICODOES.............. 6.250 12/16/2020 BB 495,430 512,500
CIE GENERALE DE GEOPHYSIQUE -................. 7.750 5/15/2017 BB- 998,750 1,030,000
CIGNA CORP.......ooociiiiiiiiiicciiciccccs 7.650 3/1/2023 BBB 1,670,760 1,735,350
CIGNA CORP.......ooiiiiiiiiiicicicccccccces 8.500 5/1/2019 BBB 7,574,612 8,477,115
CINCINNATI BELL INC.......cccooviiiiiiiiiiiiiinne 8.250 10/15/2017 B 2,089,313 2,110,500
CINCINNATI BELL INC......ccocoooviiiiiiiiiiicinicnne 8.750 3/15/2018 CCC+ 2,995,168 2,935,500
CINCINNATI BELL TELEPHONE CO L............... 6.300 12/1/2028 BB- 207,463 222,750
CINEMARK USA INC......ccoooiiiiiniiiiiicicenne 7.375 6/15/2021 B 700,000 696,500
CINEMARK USA INC......ccocovviiiiiiiiiiiccine 8.625 6/15/2019 B 1,186,711 1,314,000
CISCO SYSTEMS INC......ccocooviiiiiiiiiicicicnnees 1.625 3/14/2014 A+ 9,988,100 10,093,576
CISCO SYSTEMS INC......ccocoviiiiiiiiiiiiciiiiens 4.950 2/15/2019 A+ 22,831,873 22,662,964
CIT GROUP INC.....oooeiiiiiiiinicciricereeeeeeene 7.000 5/1/2017 B+ 5,835,388 6,199,463
CIT GROUP INC......ccoovviiiiiiiiiiiiiiccc 7.000 5/2/2017 B+ 1,300,000 1,296,750
CIT GROUP INC 144A.......ccooiiiiicirccnee 7.000 5/2/2016 B+ 3,778,750 3,985,000
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CITADEL BROADCASTING CORP....................... 7.750 12/15/2018 BB- 2,282,493 2,417,188
CITIBANK NA ..ot 1.750 12/28/2012 AAA 89,934,408 91,746,801
CITIGROUP FUNDING INC........ccccoovvuiiiiinnnn 1.875 11/15/2012 AAA 61,424,560 62,226,381
CITIGROUP FUNDING INC.......ccccovviuiiiiinnnes 2.125 7/12/2012 AAA 25,667,000 25,468,723
CITIGROUP FUNDING INC........ccccoovvviiiiiiinnn 2.250 12/10/2012 AAA 20,323,000 20,521,638
CITIGROUP INC......oocuiiiiiiiiciiicrcceeceenes 2.125 4/30/2012 AAA 24,946,500 25,394,250
CITIGROUP INC......ccoocvviiiiiiiiiiiiiiiicc 2.875 12/9/2011 AAA 4,987,600 5,058,950
CITIGROUP INC......oocoiiiiiiiiiiiciicceeccenes 5.300 10/17/2012 A 4,990,650 5,254,891
CITIGROUP INC......cccoovviviiiiiiiiiiiicicce 5.500 4/11/2013 A 4,974,600 5,313,612
CITIGROUP INC......cociiiiiiiiiiiiiciccieccene 6.010 1/15/2015 A 1,870,372 1,925,215
CITIGROUP INC......cccooviiiiiiiiiiiiicccc 6.125 11/21/2017 A 9,982,326 10,994,800
CITIGROUP INC......ccooiiiiiiiiiiinccccee 6.125 5/15/2018 A 5,408,058 6,020,203
CITIGROUP INC.......cooovviiiiiiiiiiiiiicice 6.375 8/12/2014 A 1,579,082 1,686,113
CITIGROUP INC......ccooiiiiiiiiiiiiiiicccccee 6.500 8/19/2013 A 15,531,400 16,328,757
CITIGROUP INC GLOBAL SR NT.....ccccoveviiiinne 5.125 5/5/2014 A 6,962,690 7,522,932
CITIZEN UTILS CO DEL NTS......ccocciiiiiiiiine 7.000 11/1/2025 BB 651,125 677,463
CLAIRE'S STORES INC......cccccooviiiiiiniiiiiiicienne 8.875 3/15/2019 CCC 325,000 303,875
CLAIRE'S STORES INC......cccociiiiiniiiiiciees 9.250 6/1/2015 CccC 316,750 337,750
CLAIRE'S STORES INC......cccccooviiiiiiniiiiiiiicienne 9.625 6/1/2015 CcCC 1,262,941 1,384,434
CLEAN HARBORS INC......cccocoiiiiiiiiiiiniccee 7.625 8/15/2016 BB 920,250 954,000
CLEARWIRE COMMUNICATIONS 144A............ 12.000 12/1/2015 CCC+ 2,930,813 2,887,019
CLEVELAND ELEC ILLUM CO SER D................ 7.880 11/1/2017 BBB 15,526,025 18,638,169
CLOUD PEAK ENERGY RESOURCES LL........... 8.250 12/15/2017 BB- 2,361,613 2,541,250
CLOUD PEAK ENERGY RESOURCES LL........... 8.500 12/15/2019 BB- 947,856 1,027,188
CMA CGM SA.....coiiiiiiiiicccecice 8.500 4/15/2017 B- 650,000 546,000
COLGATE-PALMOLIVE CO.......ccccoeovvvviiiiiiinnns 3.150 8/5/2015 AA- 1,997,180 2,093,444
COLGATE-PALMOLIVE CO.......cccccevurviiininne. 4.200 5/15/2013 AA- 2,999,310 3,182,574
COLLINS & AIKMAN FL TANDUS TLB.............. ZERO COUPON 5/8/2014 B 900,412 849,764
COLOMBIA (REP OF).....ccoeiriniiniieinecineennne VARIABLE RATE 11/16/2015 BBB- 641,875 643,794
COLOMBIA (REP OF) BDS.......cccooviiiiiicicicinnes 8.125 5/21/2024 BBB- 753,300 818,090
COLOMBIA (REP OF) NTS........ccocoooviiiiiinnne 7.375 1/27/2017 BBB- 2,365,860 2,699,400
COLOMBIA (REPUBLIC OF)......cccccccueueiiiiiiiinne 7.375 9/18/2037 BBB- 5,835,432 6,820,380
COLOMBIA (REPUBLIC OF).....cccceeirneinncenne VARIABLE RATE 10/22/2015 BBB- 1,245,182 1,688,794
COLOMBIA (REPUBLIC OF)......cccceceueueiiiiiiiinnnne VARIABLE RATE 6/28/2027 BBB- 1,075,490 1,118,585
COLOMBIA GOVERNMENT INTERNATIO........ 11.750 2/25/2020 BBB- 404,250 425,425
COLUMBIA/HCA HEALTH TR 00017.................. 7.750 7/15/2036 B- 3,053,764 3,101,850
COLUMBIA/HCA HEALTHCARE CORP............. 7.690 6/15/2025 B- 1,323,302 1,467,950
COLUMBUS INTERNATIONAL INC.................... 11.500 11/20/2014 B 597,640 609,030
COMCAST CORP.......ocociiiiiiiirciccecceee 5.650 6/15/2035 BBB+ 9,967,460 9,721,100
COMCAST CORP........ccoovviiiiiiiiiicicce 5.700 5/15/2018 BBB+ 4,521,545 4,797,768
COMCAST CORP........cciiiiiiiircicccccee 5.875 2/15/2018 BBB+ 1,170,745 1,231,239
COMCAST CORP........cocvviviiiiiiiiciee 5.900 3/15/2016 BBB+ 4,571,470 4,815,503
COMCAST CORP........coeiiiiiiiirciicciccee 6.450 3/15/2037 BBB+ 412,946 457,493
COMCAST CORP........ccocviiiiiiiiiicice 6.500 1/15/2015 BBB+ 5,096,300 5,699,382
COMCAST CORP........cociiiiiiiinciicccccee 6.950 8/15/2037 BBB+ 13,134,842 14,336,589
COMMONWEALTH BANK OF AUSTRALIA....... 2.500 12/10/2012 AAA 6,974,870 7,178,220
COMMSCOPE INC.......ccociiiiiiiiiiiiccccce 8.250 1/15/2019 B 4,652,835 4,738,000
COMPLETE PRODUCTION SERVICES I............. 8.000 12/15/2016 B+ 2,347,625 2,481,875
CONAGRA FOODS INC......ccceuiiriiiiiiiiiiccnee 5.875 4/15/2014 BBB 11,855,354 11,882,204
CONCHO RESOURCES INC/MIDLAND T........... 6.500 1/15/2022 BB 575,000 576,438
CONCHO RESOURCES INC/MIDLAND T........... 7.000 1/15/2021 BB 941,875 957,375
CONNACHER OIL AND GAS LTD........cccccoeuueee. 8.500 8/1/2019 BB- 1,545,000 1,467,750
CONOCOPHILLIPS......ccooociiiiiiiniiiinciceiiene 4.600 1/15/2015 A 7,193,474 7,400,485
CONOCOPHILLIPS.......cccceviiiiiiiiiiiincees 5.200 5/15/2018 A 1,999,820 2,237,336
CONOCOPHILLIPS.......coceiiiiiiiiiiiiiiniceiiene 6.000 1/15/2020 A 11,501,500 11,712,119
CONSOL ENERGY INC......ccccccviiiiiiiiiiiciins 8.000 4/1/2017 BB 2,775,000 3,024,750
CONSOL ENERGY INC......cccocviiniiiiiiiiiiiiicne 8.250 4/1/2020 BB 1,525,000 1,662,250
CONSOLIDATED NATURAL GAS CO................. 5.000 12/1/2014 A- 9,377,300 11,023,647
CONSTELLATION BRANDS INC........ccccvuvnaine 7.250 9/1/2016 BB+ 1,260,313 1,365,625
CONTINENTAL AIRLS 99-2 CL B....ccccvvvevcnnnee. 7.566 9/15/2021 BBB- 789,694 865,359
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CONTINENTAL AIRLS PASSTHRU TR............... 5.983 4/19/2022 A- 470,060 537,787
CONVATEC HEALTHCAREE SA.......ccocoeveiee 10.500 12/15/2018 B 1,309,938 1,319,625
COOPERATIVE REGIONS OF ORGANIC............ 7.360 9/1/2017 NR 2,412,825 2,507,142
COPANO ENERGY LLC/COPANO ENE............. 7.125 4/1/2021 B+ 725,000 715,938
COPANO ENERGY LLC/COPANO ENE............. 7.750 6/1/2018 B+ 516,250 515,000
CORPORACION NACIONAL NT 144A................. 6.150 10/24/2036 A 505,535 526,414
COTT BEVERAGES INC........cccoevviviiiiiiinnn 8.375 11/15/2017 B 369,656 392,813
COVIDIEN INTERNATIONAL FINANCE............. 6.000 10/15/2017 A 2,204,498 2,321,568
COX COMMUNICATIONS INC.......cccccvvviviniinnnne 8.375 3/1/2039 BBB- 3,005,575 3,268,975
COX COMMUNICATIONS INC......cccceovveiircnnnne 9.375 1/15/2019 BBB- 11,991,625 12,626,450
COX COMMUNICATIONS INC NEW NT............. 4.625 6/1/2013 BBB- 9,909,450 10,634,444
CPI INTERNATIONAL ACQUISITION.................. 8.000 2/15/2018 CCC+ 1,412,625 1,323,000
CROATIA. ..ot 6.375 3/24/2021 BBB- 2,479,588 2,544,182
CROATIA. ... 6.625 7/14/2020 BBB- 1,226,374 1,300,958
CROATIA.......cooiiiiiiccc e 6.750 11/5/2019 BBB- 3,143,206 3,102,840
CROATIA GOVERNMENT INTERNATION......... 6.375 3/24/2021 BBB- 5,305,500 5,595,750
CROATIA GOVERNMENT INTERNATION......... 6.625 7/14/2020 BBB- 6,174,507 6,208,510
CROSSTEX ENERGY LP/ CROSSTEX................ 8.875 2/15/2018 B+ 1,323,502 1,437,750
CROWN AMERICAS LLC/CROWN AME.......... 7.625 5/15/2017 BB 770,625 803,438
CROWN CASTLE INTERNATIONAL COR.......... 9.000 1/15/2015 B- 1,742,436 1,925,875
CSCHLDGS INC SR DEB NT.......cccccoovvviiiiiinnne 7.625 7/15/2018 BB 115,625 135,313
CSC HOLDINGS LLC....coooveuiiviiiiiiiiiniicieeis 8.625 2/15/2019 BB 1,133,811 1,240,250
CSX CORP......cviiiiiicircce e 6.150 5/1/2037 BBB 1,980,127 2,009,905
CSX CORP......coviiiiiiiiiicicicceee 7.375 2/1/2019 BBB 11,113,944 11,282,313
CUMULUS MEDIA INC.......cccooeuimiiiiiiiiccnes 7.750 5/1/2019 NR 4,014,923 3,860,000
CUNA MUTUAL INSURANCE SOCIETY............. 8.500 7/31/2030 NR 20,000,000 20,999,800
DAIMLER FINANCE NORTH AMERICA............. 5.750 9/8/2011 BBB+ 12,022,034 11,732,573
DAIMLER FINANCE NORTH AMERICA............. 6.500 11/15/2013 BBB+ 12,377,350 14,472,282
DAIMLER FINANCE NORTH AMERICA............. 8.500 1/18/2031 BBB+ 4,017,792 4,017,770
DANA HOLDING CORP........ccceviiiiiiiiinnne 6.750 2/15/2021 BB- 2,395,743 2,416,313
DARLING INTERNATIONAL INC......cccccecvunenen 8.500 12/15/2018 BB 1,000,000 1,080,000
DAVITA INC.....ccoooviiiiiiiiiiiiicce, 6.625 11/1/2020 B 2,250,000 2,289,375
DEAN FOODS CO.....ccooueuiieiiiicinincereeeeeene 7.000 6/1/2016 B- 4,036,275 4,227,300
DEAN FOODS CO......ccoeovviviiiiiiiiiiiiiiiiiine 9.750 12/15/2018 B- 1,503,750 1,593,750
DEAN FOODS CO/OLD.......cccccoceiviiieeiircennnee 6.900 10/15/2017 B- 286,413 308,700
DEAN HEALTH SYSTEMS SR SECD NT............. 9.120 12/16/2014 NR 6,153,846 6,712,616
DEL MONTE FOODS CO.......ccccooviiniriinnicnnee 7.625 2/15/2019 B- 7,356,524 7,347,750
DELPHI CORP 144A.......ccccccoovviiiiiiiniiiiiccs 6.125 5/15/2021 BB 2,132,000 2,123,125
DENBURY RESOURCES INC........cccoooeeiiiiinne 8.250 2/15/2020 BB- 1,269,000 1,383,210
DENMARK GOVERNMENT BOND..................... 4.000 11/15/2015 AAA 20,562,339 27,374,456
DENMARK GOVERNMENT BOND..................... 4.000 11/15/2019 AAA 1,667,483 1,662,834
DENMARK GOVERNMENT BOND..................... 4.500 11/15/2039 AAA 421,740 461,203
DENMARK GOVERNMENT BOND..................... 5.000 11/15/2013 AAA 3,060,771 3,317,315
DESARROLLADORA HOMEX SABDE CV........ 7.500 9/28/2015 BB- 150,124 150,308
DEUTSCHE BANK AG/LONDON.........ccccocueunne VARIABLE RATE 7/19/2021 NR 309,304 306,104
DEUTSCHE TELEKOM INTERNATIONAL......... 5.750 3/23/2016 BBB+ 27,530,486 28,235,453
DEUTSCHE TELEKOM INTERNATIONAL......... 5.875 8/20/2013 BBB+ 6,988,590 7,654,706
DEUTSCHE TELEKOM INTERNATIONAL......... 8.750 6/15/2030 BBB+ 6,667,850 6,559,144
DEX MEDIA EAST INC TL.......cccoiiiiiiinicine ZERO COUPON 10/24/2014 B 678,140 497,463
DEXIA CREDIT LOCAL.......ccccocecviiiiiiiiiinne. 2375 9/23/2011 AA+ 1,698,623 1,705,880
DEXIA CREDIT LOCAL........cccccooviiiiiiiniiiiine 2.750 1/10/2014 AA+ 3,389,358 3,458,898
DIAGEO CAPITAL PLC.......ccccooviiiiiiiiiiiicicnee 5.750 10/23/2017 A- 1,981,480 2,281,075
DIGICEL GROUP LTD......ccccceovviiiiiiiiiiiiiniiccne 10.500 4/15/2018 NR 1,082,750 1,092,000
DIGICEL GROUP LTD.....cccccoeiiiiiiiiiiiiiiinne 10.500 4/15/2018 NR 684,998 702,240
DIGICEL GROUP LTD SR 144A........ccccvuvinunnnn 9.125 1/15/2015 NR 427,255 433,540
DIGICEL LIMITED.......ccccccovviiiiiiiiiiiicccne 8.250 9/1/2017 NR 308,250 312,060
DILLARD DEPT STORES INC NT.......cccccoovvuinnne 6.625 1/15/2018 BB- 6,051,875 6,250,000
DILLARDS INC DEB......cccconiiiiinicicieiceneenes 7.000 12/1/2028 BB- 1,168,750 1,150,000
DINEEQUITY INC.....ccoooiiiiiiiiiiiiiiiiiiieis 9.500 10/30/2018 CCC+ 684,250 732,375
DISH DBS CORP........covviiiiiiiiiicineceecereeane 6.375 10/1/2011 BB- 515,000 504,375
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DISH DBS CORP........ccoovviiiiiiiiiiiiiiiice 6.750 6/1/2021 BB- 202,000 205,000
DISH DBS CORP........covviiiiiiiiincinieceeecerieeens 7.125 2/1/2016 BB- 2,484,375 2,637,500
DISH DBS CORP........ccoovviiiiiiiiiiiiiciiccie 7.750 5/31/2015 BB- 768,750 811,875
DISH DBS CORP........cooviiiiiiiiiciniecteceseene 7.875 9/1/2019 BB- 1,816,185 1,914,781
DJO FINANCE LLC/DJO FINANCE..................... 9.750 10/15/2017 CCC+ 415,500 406,000
DOLE FOOD CO INC......ccoeuiiiinicicieiccrccenee 8.000 10/1/2016 B+ 1,577,750 1,649,813
DOLE FOOD CO INC.......cccccovvviiiiiiiiiiiiinicncnes 13.875 3/15/2014 B+ 331,592 427,508
DOMINICAN REPUBLIC.........ccocveiiriiicicennee 7.500 5/6/2021 B+ 841,600 832,000
DOMINICAN REPUBLIC BNDS REG S................ 8.625 4/20/2027 B+ 392,978 379,101
DOMINICAN REPUBLIC INTERNATION............ 7.500 5/6/2021 B+ 5,962,525 6,063,200
DOMINION REPUBLIC REGS.........ccccccevviiinnnns 8.625 4/20/2027 B+ 1,708,356 1,612,110
DOMINION RESOURCES INC/VA.......ccccoovuinne 2.250 9/1/2015 A- 2,995,620 2,987,323
DOMINION RESOURCES INC/VA.........ccoueunnene. 5.600 11/15/2016 A- 5,420,194 5,638,629
DOMINION RESOURCES INC/VA......ccovunununne. 6.400 6/15/2018 A- 2,997,180 3,471,167
DOMINION RESOURCES INC/VA.........ccooeuunne. 7.000 6/15/2038 A- 470,339 473,148
DOW CHEMICAL CO/THE........cccccoovnnriirinnee 4.250 11/15/2020 BBB 997,250 978,161
DOW CHEMICAL CO/THE.........cccccceuvviiiiinnnnnne 5.700 5/15/2018 BBB 4,895,662 5,503,530
DOW CHEMICAL CO/THE........cccccoovvniininnnee 8.550 5/15/2019 BBB 23,941,336 25,597,037
DRUMMOND CO INC.......cccccvmiiiiiiiiiriiiins 7.375 2/15/2016 BB- 824,500 950,438
DRUMMOND CO INC......ccoccuiiviiiiiiiiiccice 9.000 10/15/2014 BB- 796,561 842,000
DUESSELDORFER HYPOTHEKENBANK........... 1.875 12/13/2013 NR 2,103,471 2,299,509
DUNKIN' BRANDS INC.......cccceiiiiiiiiiiiicne 9.625 12/1/2018 CCC+ 908,578 917,953
DUTCH (GOVT OF) BDS.......cccoooiiiiiiiiicne 3.750 7/15/2014 NR 2,929,076 3,048,745
DUTCH (GOVT OF) BDS......ccccooiiiiiiiiiiiiis 5.500 1/15/2028 NR 1,637,280 1,673,949
DUTCH (GOVT OF) BDS.......cccooeiiiiiiiiccne 7.500 1/15/2023 NR 1,660,244 2,001,083
DYNEGY HOLDINGS INC.......ccccoeiiviiiiiiiinne 7.750 6/1/2019 CcC 1,307,031 1,018,500
DYNEGY HOLDINGS INC........cccovviiririririninnnns 8.375 5/1/2016 CcC 531,250 400,000
E*TRADE FINANCIAL CORP.......cccccccoeuiuriirine 12.500 11/30/2017 B- 1,213,312 1,327,950
EACCESS LTD...cooviiiieiiiiccneceeceeeeeeeeeene 8.250 4/1/2018 BB 1,200,000 1,197,000
EAGLE ROCK ENERGY PARTNERS LP.............. 8.375 6/1/2019 B- 1,119,201 1,122,188
ECOPETROL SA....ccociiiiiiiiieceeeeceeeenene 7.625 7/23/2019 BBB- 5,226,555 5,715,984
EDF SA ..o 5.500 1/26/2014 A+ 2,988,090 3,296,550
EDF SA ..ot 6.500 1/26/2019 A+ 1,993,760 2,337,700
EDISON MISSION ENERGY ......ccoviiiiiiiiiinnne 7.200 5/15/2019 B- 2,118,500 1,768,875
EDISON MISSION ENERGY .....cccccceoinieiiniiiinne 7.625 5/15/2027 B- 2,375,966 2,371,725
EDUCATION MANAGEMENT LLC / EDU........... 8.750 6/1/2014 B 4,436,953 4,478,906
EH HOLDING CORP.......ccccciiiiiiiiiinccee 6.500 6/15/2019 B+ 3,300,000 3,357,750
EH HOLDING CORP........cccocvviiiiiiiiiiiiiiiine 7.625 6/15/2021 B- 1,019,500 1,020,000
EI DU PONT DE NEMOURS & CO...........cccccuuee. 1.750 3/25/2014 A 6,993,910 7,076,447
EI DU PONT DE NEMOURS & CO...........cccceuuee 1.950 1/15/2016 A 4,952,350 4,934,174
EI DU PONT DE NEMOURS & CO...........cccccucce. 2.750 4/1/2016 A 4,991,150 5,076,495
EI DU PONT DE NEMOURS & CO...........cccocueee. 5.000 1/15/2013 A 500,906 534,072
EI DU PONT DE NEMOURS & CO...........cccccucc. 5.000 7/15/2013 A 6,930,560 7,546,882
EI DU PONT DE NEMOURS & CO............ccocueu.. 5.875 1/15/2014 A 507,608 567,125
EL PASO CORP........ccviiiiiiiiiniciiicicccce 6.950 6/1/2028 BB- 5,904,494 7,627,725
EL PASO CORP........ccoovviiiiiiiiiiiiiiccc 7.250 6/1/2018 BB- 550,000 617,771
EL PASO CORP........ccoviiiiiiiiiiiiicicccce 7.420 2/15/2037 BB- 272,863 461,219
EL PASO CORP.......coiiiiiiiiiiiiciiiicicecccce 7.800 8/1/2031 BB- 1,234,375 1,458,825
EL SALVADOR GOVERNMENT INTERNA......... 7.625 2/1/2041 BB- 3,260,250 3,382,500
EL SALVADOR GOVERNMENT INTERNA......... 7.650 6/15/2035 BB- 7,946,967 8,442,495
EL SALVADOR GOVERNMENT INTERNA......... 8.250 4/10/2032 BB- 3,723,298 3,911,250
ELTLILLY & CO....coouiiiiiiiiiiiiiiicicccccccccne 3.550 3/6/2012 AA- 4,994,900 5,109,300
ELIZABETH ARDEN INC........ccccoeciiiiiiiiiinnn. 7.375 3/15/2021 B 3,305,830 3,436,125
EMERSON ELECTRIC CO.......ccccceoviiiiiiniiinns 5.250 10/15/2018 A 3,018,856 2,909,979
EMGESA SA ESP.....ccoiiiiiiniiiniiiiiiiiiccs VARIABLE RATE 1/25/2021 BBB- 1,055,975 1,179,858
EMPRESA DISTRIBUIDORA Y COMERC........... 9.750 10/25/2022 NR 556,032 554,125
EMPRESAS PUBLICAS DE MEDELLIN............... VARIABLE RATE 2/1/2021 NR 785,260 857,272
ENDO PHARMACEUTICALS HOLDINGS........... 7.000 12/15/2020 BB- 1,486,575 1,541,250
ENDO PHARMACEUTICALS HOLDINGS........... 7.250 1/15/2022 BB- 1,250,000 1,268,750
ENERGY FUTURE HOLDINGS CORP.................. 5.550 11/15/2014 D 3,850,113 3,760,400
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ENERGY FUTURE HOLDINGS CORP.................. 6.500 11/15/2024 CcC 3,056,698 1,767,500
ENERGY FUTURE HOLDINGS CORP.................. 6.550 11/15/2034 CcC 385,239 232,750
ENTERPRISE PRODUCTS OPERATING.............. 3.200 2/1/2016 BBB- 2,997,030 3,037,444
ENTERPRISE PRODUCTS OPERATING.............. 6.300 9/15/2017 BBB- 10,292,131 10,348,941
ENTERPRISE PRODUCTS OPERATING.............. 7.550 4/15/2038 BBB- 5,978,550 6,012,168
ENTERPRISE PRODUCTS OPERATING.............. 9.750 1/31/2014 BBB- 12,172,400 11,955,827
ENTRAVISION COMMUNICATIONS COR.......... 8.750 8/1/2017 B 1,423,563 1,371,375
ERP OPERATING LP.......cocoooviiiiiiiicicccnee 5.250 9/15/2014 BBB+ 2,042,168 2,175,332
ESKOM HOLDINGS LIMITED.........ccccooevvininnnns 5.750 1/26/2021 BBB+ 4,070,193 4,233,250
EUROPEAN BANK FOR RECONSTRUCTL.......... 7.200 6/8/2016 NR 593,677 586,169
EUROPEAN INVESTMENT BANK........cccccceevnie 1.250 9/20/2012 AAA 16,614,462 25,089,748
EUROPEAN INVESTMENT BANK........cccccccvinee 11.250 2/14/2013 AAA 8,279,125 9,260,656
EUROPEAN INVESTMENT BANK........ccccccceevnee ZERO COUPON 4/24/2013 AAA 752,839 949,319
EUROPEAN INVT BK BDS......cccociiiiiiiiiiins 6.250 4/15/2014 AAA 4,044,189 3,589,798
EVERGRANDE REAL ESTATE G.......ccccoevvuinnne 13.000 1/27/2015 BB- 103,000 102,542
EVRAZ GROUP SA.......ccoooiiiiiiiiiiiicce 6.750 4/27/2018 B+ 439,000 439,000
EXELON GENERATION CO LLC..........cccccoeuueee 4.000 10/1/2020 BBB 9,842,200 9,473,357
EXELON GENERATION CO LLC........ccccoevunee 5.200 10/1/2019 BBB 5,021,420 5,218,291
EXELON GENERATION CO LLC..........cccccoeuueee. 6.200 10/1/2017 BBB 29,729,918 29,430,331
EXPORT-IMPORT BANK OF KOREA.................. 4.000 11/26/2015 A 6,919,811 6,499,689
EXPORT-IMPORT BANK OF KOREA.................. 6.600 11/4/2013 A 1,042,601 1,068,649
EXPORT-IMPORT BANK OF KOREA.................. 8.125 1/21/2014 A 926,503 1,061,558
EXPRESS LLC / EXPRESS FINANCE................... 8.750 3/1/2018 B+ 827,813 864,000
EXTERRAN HOLDINGS INC........ccccceiviiiiiiinnne 7.250 12/1/2018 BB 2,750,000 2,771,500
FAIRPOINT COMMUNICATIONS INC/O............. 13.125 4/2/2018 NR 2,493,801 39,857
FED REPUBLIC OF BRAZIL..........ccccccccvvvvuiininnne 10.250 6/17/2013 BBB- 3,645,000 3,540,000
FED REPUBLIC OF BRAZIL BDS............ccccouu.. 11.000 1/11/2012 BBB- 1,592,980 1,459,069
FEDERAL EXPRESS 98-1 CTF 1A........ccccevee. 6.720 1/15/2022 A- 2,066,656 2,217,644
FEDERAL HOME LN BK CONS BD..............c.... 3.625 10/18/2013 AGY 19,942,400 21,336,520
FEDERAL HOME LN BK CONS BD..................... 4.875 12/13/2013 AGY 9,864,700 10,985,406
FEDERAL HOME LN BK CONS BD..................... 4.875 11/27/2013 AGY 4,878,970 5,479,122
FEDERAL HOME LN BK CONS BD..................... 5.250 12/11/2020 AGY 31,670,700 34,167,222
FEDERAL HOME LN BK CONS BD..................... 5.250 9/13/2013 AGY 10,197,200 10,994,148
FEDERAL HOME LN BK CONS BD..................... 5.375 6/13/2014 AGY 19,804,800 22,508,976
FEDERAL HOME LN BK CONS BD.................... 5.625 3/14/2036 AGY 10,474,400 11,202,920
FEDERAL HOME LN MTG CORP......................... 4.500 4/2/2014 AGY 10,249,000 10,963,829
FEDERAL HOME LN MTG CORP......................... 5.250 4/18/2016 AGY 15,995,402 17,322,726
FEDERAL NATL MTG ASSN.....ccccccvviiiiiininnnn 3.000 9/16/2014 AGY 34,905,500 37,087,901
FEDERAL NATL MTG ASSN.....ccoviiniiiieene 4.000 4/8/2013 AGY 5,836,064 6,246,324
FEDERAL NATL MTG ASSN......ccccocoviviiiiininnnn 5.375 6/12/2017 AGY 19,996,875 23,281,236
FEDERATIVE REPUBLIC OF BRAZIL................. 5.875 1/15/2019 BBB- 870,839 981,622
FEDEX CORP.......ccoooiiiiiiiiiiiiiicice 8.000 1/15/2019 BBB 1,992,043 2,043,927
FELCOR LODGING LP.......cccccociiiiiniiiniiiiinnns 6.750 6/1/2019 B- 1,848,750 1,776,000
FERRELLGAS LP / FERRELLGAS FIN................. 9.125 10/1/2017 B+ 840,000 859,000
FERRELLGAS PARTNERS LP / FERRE............... 8.625 6/15/2020 B- 1,300,000 1,371,500
FERREXPO FINANCE PLC..........ccoeiiiiinnnn 7.875 4/7/2016 B+ 381,000 391,973
FHLMC POOL #1J-1056.......ccccccoiviiiiniiiiccnne VARIABLE RATE 5/1/2038 AGY 2,285,908 2,300,062
FHLMC POOL#1Q-1114.....ccccciiiiiiiiiienne, VARIABLE RATE 3/1/2038 AGY 2,086,330 2,090,552
FHLMC POOL #G1-1713....cccciiiiiiiiiiiiicis 5.500 6/1/2020 AGY 11,577,920 11,733,986
FHLMC POOL #G1-3700.......ccccccceeuriiiiiinnnes 5.500 7/1/2022 AGY 11,156,708 11,321,950
FHLMC POOL #G1-8006..........cccoceririiiiennns 5.500 8/1/2019 AGY 3,164,946 3,215,107
FHLMC POOL #HO-1774......cccccviiiiiiiiicne 6.500 9/1/2037 AGY 656,639 688,519
FHLMC POOL #HO0-9158.......cccooviiiiiiiiiiiis 6.500 10/1/2037 AGY 358,976 376,349
FHLMC POOL #HO0-9197......ccccceviiiiiiiicne 6.500 10/1/2038 AGY 856,320 897,893
FHLMC MULTICLASS CTFS T-051.....cccccoeovnnee 6.500 9/25/2043 AGY 402,519 405,822
FIDELITY NATIONAL INFORMATION................ 7.625 7/15/2017 BB- 400,000 424,500
FIFTH THIRD BANCORP..........ccocciiiiiiiiinne 8.250 3/1/2038 BBB- 2,204,431 2,642,409
FINLAND (REP OF)......ccovuiiiiiinicciereerccnnnee 4.250 7/4/2015 AAA 1,368,348 1,367,555
FINLAND (REPUBLIC OF) SNR BDS................... 3.875 9/15/2017 AAA 1,167,283 1,225,715
FINNISH GOVERNMENT.........cccoovviiiincnnn 3.500 4/15/2021 AAA 5,831,126 5,788,384
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FIRST DATA CORP.......ccocoviiviiiiiiiiiiiiieis 8.250 1/15/2021 B- 3,031,581 3,096,800
FIRST DATA CORP......c.ccoeviiiiiiiiiieccieeene 12.625 1/15/2021 B- 994,113 1,005,800
FMG RESOURCES AUGUST 2006 PTY................ 6.875 2/1/2018 B+ 3,300,000 3,349,500
FNMA POOL #0256492.........cccooveiniciniinnnne 6.000 11/1/2036 AGY 6,979,713 7,248,810
FNMA  POOL #0465377.....ccccoevviiiiiiiiiiiiiiiinne 3.390 7/1/2015 AGY 3,748,477 3,802,896
FNMA POOL #0725038......cccccoeeureineicinieicnnnne 5.500 11/1/2018 AGY 670,565 680,331
FNMA POOL #073561 1......cccovvviiiiniiiiiiiiiiinne 5.500 3/1/2020 AGY 4,566,886 4,633,397
FNMA POOL #0735798.....ccovciencinicieicceinene 5.500 7/1/2020 AGY 1,113,414 1,129,630
FNMA POOL #0735930......ccccccovvvviniiiiiiiiinnns 5.500 12/1/2018 AGY 4,400,722 4,464,813
FNMA POOL #0745452......cocccoivieiniciiiiinne 5.500 7/1/2020 AGY 3,609,434 3,681,196
FNMA POOL #0873223......cccocvvviiiiiiiiiiiiinns 5.190 1/1/2013 AGY 6,660,849 6,502,254
FNMA POOL #0888736.......c.cccoeeurueminiircieiiinns 6.000 10/1/2037 AGY 11,759,801 11,978,183
FNMA  POOL #0888787......cccevvveriiiiiiiiriirinne 6.500 10/1/2037 AGY 320,052 336,594
FNMA POOL #0889072........cccceoureiniiciiiiinns 6.500 12/1/2037 AGY 5,899,807 5,944,178
FNMA POOL #0917956........cccooviiiiiiiiiiinns VARIABLE RATE 5/1/2037 AGY 13,101,715 13,090,974
FNMA POOL #0928483.........cccecuveiniiiiiiiinns 6.000 7/1/2037 AGY 1,414,303 1,452,518
FNMA POOL #0952320......cccccovviiiviniiiiiiniiinns 6.500 10/1/2037 AGY 455,022 478,540
FNMA POOL #0ADOA477......ccceiiriiniiiiiccn 5.500 6/1/2020 AGY 7,099,731 7,163,357
FNMA POOL #0ADO0833........ccevvireiiciiiicanaes 6.000 1/1/2039 AGY 1,762,741 1,825,281
FNMA POOL #0AEQ0379......ccccceoviiiiiiiiiicinns 5.500 8/1/2024 AGY 28,169,555 28,367,777
FNMA  POOL #0AEQ467........cccccoeeuiiiiiiinnne 5.500 3/1/2024 AGY 10,117,717 10,172,667
FNMA POOL #0AE0620..........cccoceuiiniiiiniinnns 5.500 5/1/2024 AGY 6,953,500 6,930,721
FNMA GTD REMIC P/T 04-W15 1A2.................... 6.500 8/25/2044 AGY 8,677 8,954
FNMA GTD REMIC P/T 2002.......ccccccorurivirrnrnne 6.500 6/25/2042 AGY 1,627,424 1,753,443
FNMA GTD REMIC P/T 2002-T19 Al................... 6.500 7/25/2042 AGY 1,219,994 1,216,973
FNMA GTD REMIC P/T 2004-W2 2Al.................. 6.500 2/25/2044 AGY 13,784,343 14,039,083
FNMA GTD REMIC P/T TR 04W9 2Al................. 6.500 2/25/2044 AGY 150,981 150,009
FORD MOTOR CO.......cccovuiiiiiiiiiiiiiiiicne. 6.375 2/1/2029 B+ 19,200 23,872
FORD MOTOR CO.......cooucuimiiiiiiiiiiiiiiiiiiiiinins 6.625 2/15/2028 B+ 37,463 44,136
FORD MOTOR CO.......cccoouvuiiiiiiniiiiiiiiiicnes 7.125 11/15/2025 B+ 21,375 24,703
FORD MOTOR CO.......coeeuimiiiiiiiiiiiiiiciiiiiniins 7.500 8/1/2026 B+ 4,400 5,064
FORD MOTOR CREDIT CO LLC............cccceun. 5.625 9/15/2015 BB- 5,617,368 5,797,064
FORD MOTOR CREDIT CO LLC..........cccecueneeee 5.750 2/1/2021 BB- 7,000,000 6,991,390
FORD MOTOR CREDIT CO LLC............ccceunn. 7.250 10/25/2011 BB- 11,175,518 11,165,110
FORD MTR CO DEL DEB........cccoociiiiiiicinnee 6.625 10/1/2028 B+ 7,546,644 9,965,461
FORD MTR CO DEL DEBS..........ccccooviiniiiinnnne 8.900 1/15/2032 B+ 224,063 293,130
FOX ACQUISITION SUB LLC.......cccccoceveveuiinnnne 13.375 7/15/2016 CCC+ 1,075,653 1,160,250
FRAC TECH SERVICES (5/11) TLB........cccccccuuee. ZERO COUPON 5/6/2016 NR 1,742,691 1,756,774
FRANCE (GOVT OF) BDS......ccccooiiiiniiiiicies 2.500 10/25/2020 NR 27,950,384 29,677,484
FRANCE (GOVT OF) BDS......ccccccoeiiiiiiiiines 3.250 4/25/2016 NR 1,442,727 1,488,996
FRANCE (GOVT OF) BDS......ccccooiiiiiiiiiicis 3.500 4/25/2026 NR 3,945,139 4,167,748
FRANCE (GOVT OF) BDS......cccccooeiiiiiiiiine 3.500 4/25/2015 NR 18,951,820 22,289,921
FRANCE (GOVT OF) BDS......cccooiiiiiniiiiicis 3.500 4/25/2020 NR 15,429,351 16,043,053
FRANCE (GOVT OF) BDS......ccccooiviiiiiiiicnnne 3.750 4/25/2021 NR 6,068,692 7,454,807
FRANCE (GOVT OF) BDS......cccooiiiiiiiicis 3.750 10/25/2019 NR 7,109,594 7,515,118
FRANCE (GOVT OF) BDS......cccocooviiiiiiiinnee 4.000 4/25/2014 NR 5,972,227 6,419,292
FRANCE (GOVT OF) BDS.......cccocoiiiiiiiiiiis 4.000 10/25/2014 NR 1,844,421 1,839,146
FRANCE (GOVT OF) BDS......cccoovviiiiiiinnne. 4.000 10/25/2038 NR 2,140,376 2,255,141
FRANCE (GOVT OF) BDS......ccoooiiiiiiiiieis 4.000 4/25/2018 NR 2,835,082 2,763,574
FRANCE (GOVT OF) BDS......cccovviiiiviiiicnnne 4.250 4/25/2019 NR 1,033,208 1,088,302
FRANCE (GOVT OF) BDS......cccoooiiiiniiiiicis 4.250 10/25/2023 NR 763,752 765,883
FRANCE (GOVT OF) BDS......cccocoviiiiiiiiiinnee 4.500 4/25/2041 NR 503,762 456,790
FRANCE (GOVT OF) BDS......ccccoiiiiiiniiiiis 4.750 4/25/2035 NR 22,636,461 23,490,947
FRANCE (GOVT OF) BDS......cccoooviviiiiiiiinnne 5.000 10/25/2016 NR 16,638,438 25,755,423
FRANCE (GOVT OF) BDS 5.500 4/25/2029 NR 21,731,809 24,753,112
FRANCE (GOVT OF) BDS 5.750 10/25/2032 NR 11,977,473 12,162,668
FREESCALE SEMICONDUCTOR INC.................. 8.050 2/1/2020 CCC+ 808,500 829,125
FRENCH TREASURY NOTE.......ccccovuiineinenne 2.000 7/12/2015 NR 19,497,794 21,400,241
FRENCH TREASURY NOTE.......ccccccoeiiniiiiinnns 3.000 7/12/2014 NR 2,412,419 2,531,293
FRONTIER COMMUNICATIONS CORP.............. 7.450 7/1/2035 BB 3,850 4,525

-69- STATE OF WISCONSIN INVESTMENT BOARD



CORE RETIREMENT INVESTMENT FUND AS OF JUNE 30, 2011

FIXED INCOME

NAME COUPON RATE  MATURITY RATING COST FAIR VALUE
FRONTIER COMMUNICATIONS CORP.............. 7.875 1/15/2027 BB 4,313,188 4,465,500
FRONTIER COMMUNICATIONS CORP.............. 8.250 5/1/2014 BB 1,032,500 1,098,750
FRONTIER COMMUNICATIONS CORP.............. 8.250 4/15/2017 BB 2,810,508 3,045,000
FRONTIER COMMUNICATIONS CORP.............. 9.000 8/15/2031 BB 3,464,438 3,556,750
GANNETT CO INC......cccoovviiiiiiiiiiiiiicne, 6.375 9/1/2015 BB 15,006,150 15,328,350
GANNETT CO INC.....ociiiiiiiiinciccceeceees 7.125 9/1/2018 BB 807,500 803,000
GAYLORD ENTERTAINMENT CO..................... 6.750 11/15/2014 B- 796,250 885,938
GCTINC...ociiiiicccccce e 8.625 11/15/2019 BB- 1,241,770 1,368,750
GENERAL ELECTRIC CAPITAL CORP................ 2.000 9/28/2012 AAA 15,385,000 15,304,478
GENERAL ELECTRIC CAPITAL CORP................ 2.100 1/7/2014 AA+ 14,992,650 15,187,426
GENERAL ELECTRIC CAPITAL CORP................ 3.750 11/14/2014 AA+ 4,980,200 5,255,012
GENERAL ELECTRIC CAPITAL CORP................ 5.500 6/4/2014 AA+ 10,076,600 10,991,965
GENERAL ELECTRIC CAPITAL CORP................ 5.500 1/8/2020 AA+ 6,102,900 6,395,263
GENERAL ELECTRIC CAPITAL CORP................ 5.625 9/15/2017 AA+ 2,491,575 2,734,538
GENERAL ELECTRIC CAPITAL CORP................ 5.625 5/1/2018 AA+ 30,438,150 32,685,613
GENERAL ELECTRIC CAPITAL CORP................ 5.875 1/14/2038 AA+ 4,753,150 5,024,656
GENERAL ELECTRIC CAPITAL CORP................ 5.900 5/13/2014 AA+ 7,676,680 8,101,469
GENERAL ELECTRIC CAPITAL CORP................ 6.000 8/7/2019 AA+ 1,997,760 2,214,806
GENERAL ELECTRIC CAPITAL CORP................ 6.750 3/15/2032 AA+ 15,208,363 15,429,000
GENERAL ELECTRIC CAPITAL CORP................ 6.875 1/10/2039 AA+ 4,923,900 5,623,877
GENERAL ELECTRIC CAPITAL CORP................ VARIABLE RATE 6/2/2014 AA+ 3,375,000 3,358,598
GENERAL MARITIME CORP..........cccccoeviiiinns 12.000 11/15/2017 CCC- 828,310 668,250
GENERAL MILLS INC.......ccccecviiiiiiiiiiiinee 1.550 5/16/2014 BBB+ 4,999,700 5,036,343
GENERAL MILLS INC......cccoociiiiiiiiniiiiiiiine, 5.200 3/17/2015 BBB+ 4,956,634 5,539,732
GENERAL MILLS INC.......ccccccoiiiiiiiiiiiienne 5.250 8/15/2013 BBB+ 2,993,520 3,252,900
GENERAL SHOPPING FINANCE LTD................. 10.000 11/29/2049 NR 328,250 341,656
GENON AMERICAS GENERATION LLC............. 8.500 10/1/2021 BB- 2,776,250 3,049,375
GENON AMERICAS GENERATION LLC............. 9.125 5/1/2031 BB- 542,250 603,000
GENON ENERGY INC.....cocccceoiveiiiieinccnereenee 7.875 6/15/2017 B 2,518,750 2,512,500
GENON ENERGY INC......cccccovviiiiiiiiiiniiicne 9.500 10/15/2018 B 1,109,509 1,170,000
GENON ENERGY INC.....cocceoiniiiiniiinceneeenee 9.875 10/15/2020 B 1,267,730 1,358,500
GENTIVA HEALTH SERVICES INC..................... 11.500 9/1/2018 B- 705,000 743,775
GEO GROUP INC/THE.......ccccccooviiiiiiiniiiinenne 7.750 10/15/2017 B+ 625,754 662,500
GEORGIA GOVERNMENT INTERNATION......... 6.875 4/12/2021 B+ 8,055,106 8,384,500
GEORGIA POWER CO.....cccceueuiviciiiiiiinicciiceane 1.300 9/15/2013 A 11,986,440 12,061,620
GEORGIA POWER CO.......ccccceovviiiiiiiiiiiiiinns 3.000 4/15/2016 A 2,999,190 3,045,961
GERMANY (FED REP) BDS........ccccoiiiiiiie 5.500 1/4/2031 NR 31,740,720 36,004,575
GERMANY (FED REP) BDS.........cccvviiiiinee 5.625 1/4/2028 NR 16,756,196 32,443,386
GERMANY (FED REP) BDS........ccccooiiiiiiiies 6.250 1/4/2024 NR 13,734,912 22,619,149
GERMANY (FED REP) TSY BDS......cccccccuvucunnne 5.000 7/4/2012 NR 22,790,378 28,500,794
GERMANY (FEDERAL REPUBLIC)..................... 4.000 4/13/2012 NR 4,060,934 4,243,292
GERMANY (FEDERAL REPUBLIC)..................... 4.000 1/4/2018 NR 28,520,903 31,410,554
GERMANY (FEDERAL REPUBLIC)...................... 3.750 1/4/2019 NR 778,905 845,412
GLENDALE WIS CMNTY DEV AUTH LE........... 5.500 10/1/2021 NR 4,037,300 4,510,695
GOLD FIELDS OROGEN HOLDING BVI.............. 4.875 10/7/2020 BBB- 577,154 575,496
GOLDEN WEST FINANCIAL CORP..................... 4.750 10/1/2012 AA- 4,860,250 5,218,607
GOLDMAN SACHS GROUP INC/THE.................. 3.625 8/1/2012 A 999,220 1,026,962
GOLDMAN SACHS GROUP INC/THE.................. 5.375 3/15/2020 A 3,992,480 4,107,899
GOLDMAN SACHS GROUP INC/THE.................. 5.450 11/1/2012 A 2,996,010 3,167,532
GOLDMAN SACHS GROUP INC/THE.................. 5.950 1/18/2018 A 10,090,200 12,900,907
GOLDMAN SACHS GROUP INC/THE.................. 6.000 5/1/2014 A 999,290 1,091,063
GOLDMAN SACHS GROUP INC/THE.................. 6.000 6/15/2020 A 3,214,518 3,228,253
GOLDMAN SACHS GROUP INC/THE.................. 6.150 4/1/2018 A 19,371,419 20,624,051
GOLDMAN SACHS GROUP INC/THE.................. 6.250 9/1/2017 A 14,835,450 16,605,661
GOLDMAN SACHS GROUP INC/THE.................. 6.750 10/1/2037 A- 1,310,700 1,312,974
GOODYEAR TIRE & RUBBER CO/THE.............. 7.000 3/15/2028 B+ 1,410,338 1,637,825
GOODYEAR TIRE & RUBBER CO/THE.............. 8.250 8/15/2020 B+ 499,375 540,000
GOVERNMENT OF CANADA.......cccececvmreinne 2.000 12/1/2014 AAA 1,113,803 1,244,616
GOVERNMENT OF CANADA.........cccccoovvviinnnn 2.000 9/1/2012 AAA 6,198,666 6,603,691
GOVERNMENT OF CANADA........ccccccvnrerrnne 2.000 9/1/2012 AAA 1,378,466 1,383,335
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GOVERNMENT OF CANADA.........cccccovvviinnnn 2.250 8/1/2014 AAA 1,570,811 1,571,017
GOVERNMENT OF CANADA........ccccevineirenne 3.250 6/1/2021 AAA 1,166,418 1,205,885
GOVERNMENT OF CANADA.........cccccovvviinnn 3.250 6/1/2021 AAA 2,940,210 3,145,788
GOVERNMENT OF CANADA.......ccccoevvneiennn 3.500 6/1/2013 AAA 2,297,213 2,297,589
GOVERNMENT OF CANADA.........ccccoovviinnnn 3.750 6/1/2012 AAA 36,792,174 41,336,525
GOVERNMENT OF CANADA........cccoevveeinennn 3.750 6/1/2019 AAA 1,907,724 2,200,414
GOVERNMENT OF CANADA.........c.ccooeviiinnnn 4.000 6/1/2016 AAA 5,061,185 6,698,104
GOVERNMENT OF CANADA.......ccccoevviiiiennn 4.000 6/1/2017 AAA 6,172,911 7,051,287
GOVERNMENT OF CANADA.........ccccovviinnnnn 4.000 6/1/2041 AAA 321,096 336,804
GOVERNMENT OF CANADA.........cccceviiienn 5.000 6/1/2014 AAA 3,083,580 3,791,567
GOVERNMENT OF CANADA.........ccccoovviiinnnn 5.750 6/1/2029 AAA 7,368,045 10,650,069
GRAHAM PACKAGING CO LP/GPC CAP............ 8.250 1/1/2017 B- 787,067 892,000
GRAHAM PACKAGING CO LP/GPC CAP............ 8.250 10/1/2018 B- 491,625 528,438
GRAPHIC PACKAGING INTERNATIONA........... 9.500 6/15/2017 BB- 1,246,866 1,341,375
GRAY TELEVISION INC........cccooviviiiiiiiinne 10.500 6/29/2015 CcCC 2,007,486 2,080,000
GREENWICH CAPITAL COMM GG11 AM.......... VARIABLE RATE 12/10/2049 BB+ 183,672 182,872
GREIF INC....coiiiiiiiniiiccccccccs 7.750 8/1/2019 BB+ 656,500 702,000
GRIFFON CORP........coccoiiiiiiiiiniiiiiciccce 7.125 4/1/2018 BB- 2,410,156 2,409,000
GROWMARK INC SER C......coceuvviiiiiiiiiiniiine 5.290 12/20/2022 NR 10,000,000 9,650,600
GRUPO BIMBO SAB DE CV.....cccooiiiiiinne 4.875 6/30/2020 NR 103,001 102,345
GRUPOSURA FINANCE..........ccccooviiiiiniiinne 5.700 5/18/2021 BBB- 254,346 255,360
GS MORTGAGE SECURITIES GG10 AM............. VARIABLE RATE 8/10/2045 BB 3,071,755 2,985,495
GTE CORP.....cooviiiiiiicccceecce 6.840 4/15/2018 A- 5,112,950 5,833,929
GXS WORLDWIDE INC.......cccccouiiiiiiiniiiiice 9.750 6/15/2015 B 1,245,037 1,290,938
HARRAHS OPERATING CO INC TLB2................ ZERO COUPON 1/28/2015 B 1,248,594 1,373,934
HARVEST OPERATIONS CORP.........ccccvurunnnee 6.875 10/1/2017 BB- 1,489,785 1,548,750
HCA HOLDINGS INC......ccoooiiiiiiiiiiiiiiiine 7.750 5/15/2021 B- 1,905,688 1,971,250
HCA INC...cooviiiiiiiiiicccc 5.750 3/15/2014 B- 11,909,745 11,665,221
HCA INC...ooiiiiiiiiceceecee e 6.375 1/15/2015 B- 1,856,563 2,014,500
HCA INC.....oooiiiiiiiiiiic 7.050 12/1/2027 B- 1,244,355 1,236,188
HCA INC...ooiiiiiicececeeee e 7.500 12/15/2023 B- 278,938 334,588
HCA INC.....oooiiiiiiiiiii 7.580 9/15/2025 B- 541,734 590,550
HCA INC...ooiiiiiicceecce s 8.360 4/15/2024 B- 285,088 323,375
HCA INC.....oooviiiiiiiiiiiicc 9.250 11/15/2016 BB- 2,569,438 2,573,531
HCA INC...ooiiiiiiicceccceeee s 9.875 2/15/2017 BB- 425,100 433,875
HCA INC NT...ooiiiiiiiiiiiiiiice 7.500 11/6/2033 B- 3,822,603 4,285,175
HEALTH NET INC....cccooiiiiiiiiiinccicceeeee 6.375 6/1/2017 BB 2,214,250 2,523,500
HEALTHSOUTH CORP..........cccviiiiiiiiiinnn 8.125 2/15/2020 B+ 857,400 939,531
HEITMAN DEBT SEPARATE ACCOUNT............ ZERO COUPON 12/1/2049 NR 68,242,595 68,351,860
HELIX ENERGY SOLUTIONS GROUP I.............. 9.500 1/15/2016 CCC+ 772,500 772,500
HELLENIC REPUBLIC.........ccoccoiiiiiiiiiiiiicine 4.500 9/20/2037 CcCC 5,093,743 3,070,057
HELLENIC REPUBLIC GOVERNMENT B........... 4.600 7/20/2018 CCC 124,493 92,285
HELLENIC REPUBLIC GOVERNMENT B........... 4.700 3/20/2024 CcCC 2,419,032 2,122,741
HERCULES INC.......cccooiviiiiiiiiiiciiiccccins 6.500 6/30/2029 BB- 2,739,250 2,818,075
HERCULES OFFSHORE INC.........cccccvviiiiinne 10.500 10/15/2017 B- 1,424,109 1,567,500
HERTZ CORP/THE.........ccoovuiiiiiiiiiiiiine 8.875 1/1/2014 B- 803,880 811,800
HERTZ CORP/THE 144A......ccccccoomiinnnnnnenenne. 6.750 4/15/2019 B- 1,405,250 1,386,000
HEXION US FINANCE CORP / HEXIO................. 8.875 2/1/2018 CCC 496,894 520,000
HEXION US FINANCE CORP / HEXIO................. 9.000 11/15/2020 CCC+ 2,010,208 2,050,000
HIDILI INDUSTRY INTL DEV.......cccoovvviiiviinnnn. 8.625 11/4/2015 BB- 125,402 122,813
HIPOTECARIA SU CASITA SA.....cciiiiiinns 8.500 10/4/2016 NR 22,000 16,000
HIPOTECARIA SU CASITA SADE CV................ 8.500 10/4/2016 NR 7,770 6,496
HISTORIC TW INC......ccoooiiiiiiiiiiiiiciiciccis 6.875 6/15/2018 BBB 8,087,274 9,109,468
HOME DEPOT INC.......cccccoeviiiiiiiiiiicicne 5.400 3/1/2016 BBB+ 7,287,723 7,846,406
HOME DEPOT INC.......ccocoeiiiiiiniiiiiiiiiicine 5.875 12/16/2036 BBB+ 5,183,655 5,104,439
HORNBECK OFFSHORE SERVICES INC............ 8.000 9/1/2017 B+ 656,425 680,063
HOST HOTELS & RESORTS LP.........ccccceueurnnnnnne 9.000 5/15/2017 BB+ 637,500 675,000
HOUSING HORIZONS LE CLAIRE....................... 6.893 11/15/2016 NR 2,394,140 2,722,401
HOUSING HORIZONS MAIN LAKE..................... 6.893 11/15/2016 NR 2,182,234 2,481,462
HOUSING HORIZONS NEW GLARUS................. 6.893 11/15/2016 NR 503,777 572,850
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HSBC BANK PLC......cccciiiiiiiiiiiiiiiicie 8.250 7/15/2021 NR 593,123 587,719
HSBC BANK PLC......ccooviiiiiiiiiciiccerccieeeee VARIABLE RATE 11/16/2020 NR 977,215 1,264,763
HSBC BANK USA NA/NEW YORK NY............... 0.010 1/1/2017 NR 423,788 462,675
HSBC BANK USA NA/NEW YORK NY............... 4.625 4/1/2014 AA- 11,695,521 12,017,634
HSBC BANK USA NA/NEW YORK NY............... 10.000 1/1/2017 NR 833,068 983,185
HSBC BANK USA NA/NEW YORK NY............... VARIABLE RATE 11/28/2011 NR 2,392,291 3,566,284
HSBC HOLDINGS PLC........ccccooviiiiiiiiiniiiiinne 5.100 4/5/2021 AA- 6,525,970 6,676,559
HSBC HOLDINGS PLC.......ccoooiiiiiiniiinicienene 6.500 5/2/2036 A 4,400,950 4,320,834
HSBC HOLDINGS PLC........cccoooiiiiiiiiiiiiiinne 6.500 9/15/2037 A 1,726,888 1,651,248
HSBC HOLDINGS PLC.......ccoooeiiiiiiiniciniicieae 6.800 6/1/2038 A 665,246 637,149
HSBC USA INC.....ccooiiiiiiiiiiiiiicciciccens 3.125 12/16/2011 AAA 4,997,150 5,067,250
HUNGARY (REPUBLIC OF).....ccccccvcuiiiiiinnne 5.500 2/12/2016 BBB- 1,286,967 1,258,184
HUNGARY GOVERNMENT BOND...........c.cc...... 7.500 11/12/2020 BBB- 3,194,166 3,834,145
HUNTSMAN INTERNATIONAL LLC................... 5.500 6/30/2016 B 2,632,188 2,951,250
HYPERMARCAS SA......ccccooiiiiiiiiiiciciicce 6.500 4/20/2021 BB- 588,681 598,251
IASIS HEALTHCARE LLC/IASIS C.......ccoeueuueee 8.375 5/15/2019 CCC+ 1,386,576 1,382,500
ICICTI BANK LTD...c.cooiiiiiiiiiiiiiciccccccccenes 5.750 11/16/2020 BBB- 271,870 270,339
ICICI BANK LTD REGS......cccocoiiiiiiiniciiiies 5.750 11/16/2020 BBB- 96,900 98,305
IGATE CORP......ccovviiiiiiiiiiccccccc 9.000 5/1/2016 B+ 1,125,000 1,136,250
IL ST DEV WST RV IL ESCROW........ccccvicunnne 8.000 11/15/2016 NR 0 0
ILLINOIS ST...ooiiiiiiiiiiiiiiecceeccccccees 5.365 3/1/2017 A+ 5,100,000 5,271,462
ILLINOIS ST..oooiiiiiiiiiiiiiciiiccicvcceecs 5.665 3/1/2018 A+ 1,475,000 1,530,047
INDONESIA (REP OF) BDS........cccoviviiiiiinne 6.875 3/9/2017 BB+ 2,976,789 3,748,673
INDONESIA (REPUBLIC OF)......cccccccovniuiiinnnne 10.250 7/15/2022 NR 3,963,859 5,006,543
INDONESIA (REPUBLIC OF).......ccccccoeuiuiininnne. 12.900 6/15/2022 BB+ 1,041,037 1,484,664
INDONESIA (REPUBLIC OF) REG S.................... 8.500 10/12/2035 BB+ 737,530 939,750
INDONESIA GOVERNMENT INTERNATI........... 5.875 3/13/2020 BB+ 168,929 165,390
INDONESIA GOVERNMENT INTERNATI........... 6.625 2/17/2037 BB+ 3,772,700 3,416,495
INDONESIA GOVERNMENT INTERNATI........... 6.875 1/17/2018 BB+ 3,708,954 4,164,030
INDONESIA GOVERNMENT INTERNATI........... 10.375 5/4/2014 BB+ 2,644,905 3,117,375
INDONESIA GOVERNMENT INTERNATI........... 11.625 3/4/2019 BB+ 840,945 826,774
INDOSAT PALAPA COBV......ccccevviiiiiiiiinne 7.375 7/29/2020 BB 250,685 279,720
INDYMAC INDEX MORTGAGE AR7 A2............. VARIABLE RATE 9/25/2034 BBB+ 219,396 210,237
INEOS FINANCE PLC........ccccoovviiiiiiiiiiiiiiis 9.000 5/15/2015 B 741,250 787,500
INEOS GROUP HOLDINGS PLC 144A.................. 8.500 2/15/2016 CCC 4,907,443 4,972,063
INERGY LP/INERGY FINANCE CORP................. 6.875 8/1/2021 B+ 1,500,000 1,500,000
INKIA ENERGY LTD.....ccooiiiiiiiiiiiiniccieecine 8.375 4/4/2021 NR 285,607 295,200
INSIGHT COMMUNICATIONS CO INC............... 9.375 7/15/2018 B- 450,000 493,875
INSTITUTO CRED OFICIAL GTD MTN................ 4.500 3/7/2013 AA 3,480,123 3,500,884
INT BK RECON & DEVELORP..........ccccoevrivinnnne 2.250 11/8/2013 AAA 5,159,832 5,458,370
INTELSAT JACKSON HOLDINGS SA.......ccccceeee 7.250 10/15/2020 B 1,090,813 1,069,625
INTELSAT JACKSON HOLDINGS SA.................. 7.250 4/1/2019 B 50,000 49,625
INTELSAT LUXEMBOURG SA......cccccoviinininne 11.250 2/4/2017 CCC+ 2,507,813 2,684,375
INTELSAT LUXEMBOURG SA........ccoviviiinnne VARIABLE RATE 2/4/2017 CCC+ 811,875 806,250
INTERACTIVE DATA CORP........cccocvuiiiiiinns 10.250 8/1/2018 B- 1,321,875 1,368,750
INTER-AMERICAN DEVEL BK........cccccoovvvinnnne ZERO COUPON 8/20/2015 AAA 5,767,140 5,809,379
INTER-AMERICAN DEVELOPMENT BAN......... VARIABLE RATE 1/10/2014 AAA 3,817,250 3,829,941
INTEREP NATL RADIO SALES..........ccevvvvunnne 10.000 7/1/2010 NR 36,450 5
INTERFACE INC.......ccooociiiiiiiiiiiiiiicccc 7.625 12/1/2018 B+ 825,000 858,000
INTERGRYS ENRGY GRP SR NT.......ccccuvnnnne 7.270 6/1/2014 NR 10,000,000 11,000,000
INTERLINE BRANDS INC......ccccoeiiiiiiiiiine 7.000 11/15/2018 BB- 375,000 379,688
INTERNATIONAL BUSINESS MACHINE............ 1.000 8/5/2013 A+ 4,979,550 5,008,930
INTERNATIONAL BUSINESS MACHINE............ 5.600 11/30/2039 A+ 4,986,550 5,273,412
INTERNATIONAL BUSINESS MACHINE............ 6.500 1/15/2028 A+ 5,654,950 5,982,972
INTERNATIONAL BUSINESS MACHINE............ 7.625 10/15/2018 A+ 1,596,984 1,636,723
INTERNATIONAL LEASE FINANCE CO............. 8.250 12/15/2020 BBB- 654,306 702,000
INTL BK RECON & DEVELOP..........ccccccvvuiiinnne. 3.375 4/30/2015 AAA 8,469,725 9,276,575
IRELAND GOVERNMENT BOND.............cc.c...... 4.500 4/18/2020 BBB+ 6,141,332 4,204,348
IRELAND GOVERNMENT BOND............cccecuce. 4.500 10/18/2018 BBB+ 4,027,551 3,173,600
IRELAND GOVERNMENT BOND............ccc.c....... 5.400 3/13/2025 BBB+ 1,253,811 1,065,275
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IRISH LIFE & PERMANENT.........cccccovviiinininnne 3.600 1/14/2013 BBB+ 3,398,164 2,858,411
IRISH TREASURY ..ottt 4.400 6/18/2019 BBB+ 17,983,811 13,046,703
IRON MOUNTAIN INC......cccceooviviiiiiiiiiiiinicnne 8.000 6/15/2020 B+ 2,248,125 2,328,750
IRON MOUNTAIN INC.....ccoeiiiiiiiicinncene 8.375 8/15/2021 B+ 2,886,906 2,966,250
IRON MOUNTAIN INC......cccceovviviiiiiiiiiiiicnne 8.750 7/15/2018 B+ 654,433 649,219
IRSA INVERSIONES Y REPRESENTAC.............. 11.500 7/20/2020 B 520,498 599,165
ISLE OF CAPRI CASINOS INC........cccccevvviiiinnns 7.000 3/1/2014 CCC+ 1,307,378 1,412,531
ISLE OF CAPRI CASINOS INC.......cccooeiviieiinnne 7.750 3/15/2019 B- 893,619 909,000
ISTAR FINANCIAL (3/11) TLA2......ccccoviinnnn. ZERO COUPON 6/30/2014 NR 1,305,125 1,320,694
ITALY (REP OF) BTP......ccoociiiiiiiiinicccis 4.500 2/1/2020 NR 13,906,081 14,455,355
ITALY (REPUBLIC OF).....ccccccuiiiiiiiiiiiiiiinine 4.500 8/1/2018 NR 14,942,989 14,560,759
ITALY (REPUBLIC OF).....ccccooiiiniiiiiiiiiiniccnee 4.500 3/1/2019 NR 9,503,518 10,148,721
ITALY (REPUBLIC OF) BTP.......ccccccceuviiiiiinnnne 6.000 5/1/2031 NR 3,467,457 3,529,065
ITALY BUONI POLIENNALI DEL TES................. 3.000 6/15/2015 NR 4,357,902 4,268,548
ITALY BUONI POLIENNALI DEL TES................. 3.750 3/1/2021 NR 12,119,693 13,435,061
ITALY BUONI POLIENNALI DEL TES................. 3.750 8/1/2015 NR 5,033,664 5,367,244
ITALY BUONI POLIENNALI DEL TES................. 4.000 2/1/2017 NR 6,538,551 7,222,871
ITALY BUONI POLIENNALI DEL TES................. 4.250 8/1/2014 NR 2,830,748 2,948,125
ITALY BUONI POLIENNALI DEL TES................. 4.250 2/1/2015 NR 37,044,175 38,331,328
ITALY BUONI POLIENNALI DEL TES................. 4.250 9/1/2019 NR 15,576,021 14,951,745
ITALY BUONI POLIENNALI DEL TES................. 4.250 3/1/2020 NR 8,308,091 8,349,903
ITALY BUONI POLIENNALI DEL TES................. 4.500 2/1/2018 NR 16,209,274 16,376,508
ITALY BUONI POLIENNALI DEL TES................. 4.750 9/1/2021 NR 21,308,928 21,663,370
ITALY BUONI POLIENNALI DEL TES................. 5.000 8/1/2039 NR 434,620 399,376
ITALY BUONI POLIENNALI DEL TES................. 5.250 8/1/2017 NR 40,168,044 42,837,874
ITALY REP BDS.....ccooiiiiiiiiiiiiiccicciie 5.250 11/1/2029 NR 29,302,911 40,244,618
ITALY REPUBLIC OF BDS........cccocooviiiiiiiines 5.250 8/1/2011 NR 28,890,094 42,160,014
ITALY(REPUBLIC OF)......cccccooeiviniiniiiiiiiinnn. 3.750 12/15/2013 NR 7,162,175 7,320,074
ITALY(REPUBLIC OF)......cccoeiiiniiniceneicnnnee 4.750 8/1/2023 NR 4,164,917 4,297,480
ITC DELTACOM INC.......cocoviviiiniiiiiiiiiccine 10.500 4/1/2016 B- 1,352,972 1,436,875
JACOBS ENTERTAINMENT INC..........cccccevnnnee 9.750 6/15/2014 B- 128,863 131,950
JANESVILLE SCH APARTMENTS LLC............... 8.201 10/15/2017 NR 1,829,643 2,223,840
JAPAN ..ottt 0.900 12/20/2012 NR 9,156,027 10,516,434
JAPAN. ...t 1.000 6/10/2016 NR 25,616,131 38,075,782
JAPAN ..ot 1.300 6/20/2015 NR 8,921,835 12,851,784
JAPAN ... 1.300 12/20/2018 NR 5,150,235 6,436,293
JAPAN ..ot 1.500 12/20/2017 NR 43,550,980 60,441,797
JAPAN. ..ot 1.500 9/20/2018 NR 52,506,400 65,312,038
JAPAN ..ot 1.700 12/20/2016 NR 19,118,380 30,344,281
JAPAN. ..o 1.700 9/20/2017 NR 46,492,203 66,108,225
JAPAN ..ot 1.900 12/20/2028 NR 18,200,708 22,644,429
JAPAN. ...ooiiiiiiiiiccne 2.000 12/20/2024 NR 27,031,258 35,766,183
JAPAN ..ot 2.000 9/20/2025 NR 12,498,133 19,615,528
JAPAN.....ooiiiiiiiiiccc e 2.100 12/20/2024 NR 5,801,146 8,913,506
JAPAN ..ot 2.100 9/20/2028 NR 2,014,447 2,076,293
JAPAN.....ooiiiiiiiiic e 2.300 6/20/2026 NR 11,294,079 17,541,791
JAPAN ..ot 2.300 6/20/2027 NR 2,711,406 3,490,761
JAPAN....ooviiiiiiiccc e 2.300 3/20/2039 NR 5,901,245 6,807,454
JAPAN ..ot 2.400 3/20/2037 NR 22,559,452 33,398,342
JAPAN. ....oooiiiiiiiiiccc e 2.400 6/20/2028 NR 4,871,280 6,775,075
JAPAN (GOVERNMENT OF) BDS JPY................. 1.500 9/20/2015 NR 12,867,932 19,459,882
JAPAN (GOVT OF)....cciiiiiiiiiiiniciiiiceeeee 1.500 3/20/2014 NR 60,461,200 78,144,357
JAPAN (GOVT OF) BDS......ccociiiiiiiiiciie 0.800 12/20/2012 NR 16,984,830 25,000,992
JAPAN (GOVT OF) BDS......ccccoiiiiiiiiiiiiiiins 1.100 9/20/2012 NR 29,479,112 43,846,646
JAPAN (GOVT OF) BDS......cccocviiiiiiiiicie 1.400 12/20/2022 NR 9,453,633 13,411,969
JAPAN (GOVT OF) BDS......cccoviiiiiiiiiiiiiins 2.000 12/20/2033 AA 3,992,849 5,241,211
JAPAN (GOVT OF) BDS......ccocviiiiiiiiiiiine 2.000 6/21/2021 NR 4,808,358 6,697,437
JAPAN (GOVT OF) BDS....c.covoiiiiieceecee 2.100 3/20/2026 NR 8,393,183 13,190,070
JAPAN -1(30 YEAR ISSUE)......cccceiiiiiiiiiiiinns 2.300 3/20/2040 NR 6,247,525 6,553,802
JAPAN 1.7% BDS 20-SEP-2016 JPY ..........ccccueee. 1.700 9/20/2016 NR 35,063,879 44,407,138
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JAPAN -33(30 YEARISSUE).....cccoeiviiiiiiiiins 2.000 9/20/2040 NR 1,189,788 1,228,434
JAPAN -34(30 YEAR ISSUE)....c.cccoeiiniiieinnne 2.200 3/20/2041 NR 2,573,551 2,564,111
JAPAN BDS.....ccooiiiiiiiiniiiiicce 2.100 9/20/2024 NR 2,378,788 3,329,040
JAPAN FINANCE ORGANIZATION FOR............. 5.000 5/16/2017 AA- 4,963,900 5,068,355
JAPAN GOVERNMENT OF.......cccccoeuviviniiinininns 1.900 3/22/2021 NR 12,849,559 21,267,955
JAPAN GOVERNMENT TEN YEAR BOND......... 1.300 3/20/2021 NR 25,807,594 26,470,766
JAPAN GOVERNMENT TEN YEAR BOND......... 1.300 6/20/2020 NR 2,612,888 2,670,500
JAPAN GOVERNMENT TEN YEAR BOND......... 1.300 3/20/2019 NR 37,270,766 44,575,065
JAPAN GOVERNMENT TEN YEAR BOND......... 1.400 3/20/2020 NR 32,134,080 38,522,290
JAPAN GOVERNMENT TEN YEAR BOND......... 1.900 6/20/2016 NR 16,101,979 21,892,064
JAPAN GOVERNMENT THIRTY YEAR B........... 2.200 9/20/2039 NR 1,118,557 1,283,852
JAPAN GOVERNMENT THIRTY YEAR B........... 2.300 6/20/2035 NR 7,082,085 9,440,238
JAPAN GOVERNMENT THIRTY YEAR B........... 2.500 9/20/2034 NR 8,566,067 13,600,917
JAPAN GOVERNMENT TWENTY YEAR............ 1.800 6/20/2030 NR 18,084,299 18,378,715
JAPAN GOVERNMENT TWENTY YEAR B......... 2.100 9/20/2029 NR 6,627,691 7,735,141
JAPAN GOVERNMENT TWENTY YEAR B......... 2.200 3/20/2030 NR 16,131,420 19,585,811
JAPAN GOVT CNV BDS......ccovviiiiiciiiccaes 1.500 3/20/2019 NR 2,273,359 3,906,315
JAPAN GOVT OF BDS.....cccoiiiiiiiiiicciiiccs 1.400 12/20/2013 NR 18,852,081 19,121,472
JAPAN GOVT OF BDS.....c.ccoviiiiiiiiiicicne 1.800 6/20/2017 NR 14,525,130 16,613,423
JAPAN GOVT OF CNV BDS.......ccooiiiiiie 2.500 12/21/2020 NR 6,156,106 9,381,953
JAPAN(GOVT OF)....ccooiiiiiiiiiiiiiiiiiiicciccce 0.700 3/20/2013 NR 15,058,350 20,614,969
JAPAN-112 (20 YRISSUE).....cccoooiiiiiiiiiiiicnne 2.100 6/20/2029 NR 2,301,789 2,374,343
JAPAN-115 (20 YR ISSUE).....ccccccviiiiiiicicnnnne 2.200 12/20/2029 NR 11,165,415 13,068,599
JAPAN-117 (20 YRISSUE).....cccoooiiiiiiiiicnne 2.100 3/20/2030 NR 11,836,818 12,857,232
JAPAN-118(20 YEAR ISSUE).......cccccoviiiiinne 2.000 6/20/2030 NR 2,081,019 2,149,957
JAPAN-125 (20 YRISSUE)......ccccooiviiiiiiinne 2.200 3/20/2031 NR 20,175,264 20,827,935
JAPAN-20(20 YEAR ISSUE).......ccccccviiiiiinne 1.800 9/20/2030 NR 31,030,445 31,808,149
JAPAN-3 (40 YEAR ISSUE)......ccccoeoiviviiniiiiins 2.200 3/20/2050 NR 483,586 513,318
JAPAN-304(10 YR ISSUE)....cccccoveiniiinicrrcnene 1.300 9/20/2019 NR 4,480,323 5,118,128
JAPAN-309 (10 YRISSUE)......cccccceviviiiiiiiinnen 1.100 6/20/2020 NR 23,713,830 24,988,857
JAPAN-312 (10 YRISSUE).....ccccoveiniiiniiinennes 1.200 12/20/2020 NR 13,435,697 13,778,604
JAPAN-315 (10 YR ISSUE).....cccconviiiiiiiciennne 1.200 6/20/2021 NR 6,238,299 6,230,003
JAPAN-83 (5 YEARISSUE)....ccccoiiiiiiniiiiene 0.900 6/20/2014 NR 7,465,770 7,574,064
JAPAN-91(5§ YEARISSUE)......ccccovviiniiiiinnee 0.400 9/20/2015 NR 28,647,460 29,773,255
JARDEN CORP......cocooiiiiiiiiniiiiiccicceeeee 7.500 1/15/2020 B 501,157 520,000
JCPENNEY CORP INC........ccccoeviiviiiiiiiiiiis 6.375 10/15/2036 BB+ 73,455 105,610
JCPENNEY CORP INC.......ccoovvmiiiiiiniiiincis 7.400 4/1/2037 BB+ 727,125 804,375
JMC STEEL GROUP.........ccocviiiiiiiiiiiiiiine, 8.250 3/15/2018 B 2,201,875 2,233,000
JOHNSON & JOHNSON......cocciviiiiiiiiniccieenne 1.200 5/15/2014 AAA 4,994,150 5,004,004
JOHNSON & JOHNSON........ccoovviniiiiiiiiiiiiiiinns 2.150 5/15/2016 AAA 4,984,750 4,998,443
JOHNSON & JOHNSON......coccoiviiiiiiiiiniccieenne 4.950 5/15/2033 AAA 4,997,750 5,020,998
JOHNSON BANK FOURTH AMENDED............... 13.000 3/1/2021 NR 15,000,000 13,500,000
JOHNSON BANK THIRD AMENDED................... 13.000 3/1/2021 NR 10,000,000 9,000,000
JOHNSON CONTROLS INC.......ccccoevvviviiiiiiiinns 1.750 3/1/2014 BBB+ 1,999,340 2,008,224
JOHNSON CONTROLS INC......ccocoueiiiiiiiiiiins 4.875 9/15/2013 BBB+ 7,818,641 8,003,240
JOHNSON CONTROLS INC.......ccooeviviniiiiiiniinns 5.500 1/15/2016 BBB+ 4,877,000 5,581,381
JOHNSON CONTROLS INC......ccoceueiiiiiiiiiiins 6.000 1/15/2036 BBB+ 5,161,333 5,218,404
JP MORGAN CHASE BANK NA.......cccccocvinne VARIABLE RATE 6/17/2021 NR 581,103 684,328
JP MORGAN CHASE BANK NA........ccccciiinne VARIABLE RATE 9/17/2025 NR 318,540 314,267
JP MORGAN CHASE CAPITAL XXV......cccoceue. 6.800 10/1/2037 BBB+ 4,303,517 4,335,592
JPMORGAN CHASE & CO.......ccccoovviciiiiiinnne. 2.600 1/15/2016 A+ 4,995,250 4,914,264
JPMORGAN CHASE & CO.......cccccevviiiiiine. 3.125 12/1/2011 AAA 11,867,058 11,539,764
JPMORGAN CHASE & CO.......ccccocvvueiiiiinnne. 3.150 7/5/2016 A+ 2,992,800 3,004,585
JPMORGAN CHASE & CO.......cccccevuieriiiinne. 3.400 6/24/2015 A+ 2,993,850 3,055,236
JPMORGAN CHASE & CO.......ccccocvvviiiiiiinnne. 3.450 3/1/2016 A+ 5,118,550 5,056,499
JPMORGAN CHASE & CO.......ccccoevuviriiiinnes 3.700 1/20/2015 A+ 5,040,500 5,175,685
JPMORGAN CHASE & CO.......ccccocvveiniiiinnne. 4.625 5/10/2021 A+ 2,996,670 3,022,759
JPMORGAN CHASE & CO.......ccccoevvveiiiinnnnes 6.000 1/15/2018 A+ 10,834,900 11,166,106
JPMORGAN CHASE & CO.......ccccooevveiiiiiiinnne. 6.300 4/23/2019 A+ 2,995,830 3,381,970
JPMORGAN CHASE BANK NA.......cccoviienne 6.000 10/1/2017 A+ 2,061,881 2,571,306
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JPMORGAN CHASE BANK NA.......cccoeiinn VARIABLE RATE 7/19/2021 NR 317,037 304,267
JPMORGAN CHASE CAPITAL XXVII.................. 7.000 11/1/2039 BBB+ 6,964,230 6,991,320
JSC SEVERSTAL (STEEL CAPL........ccccccevvviiinnne 6.700 10/25/2017 BB 996,875 1,022,500
KAISA GROUP HOLDINGS LTD REGS................ 13.500 4/28/2015 B 517,765 496,947
KAZMUNAIGAZ FINANCE SUB.........ccccccoevvunnne 7.000 5/5/2020 NR 2,269,778 2,372,416
KB HOME.......coiiiiiiiinecriceeceeeceeeeeene 7.250 6/15/2018 B+ 7,178,472 6,507,000
KELLOGG CO......ccoevviiiiiiiiiiiiiiiiiiiiciecns 4.250 3/6/2013 BBB+ 5,908,786 6,327,853
KELLOGG CO....cuovviiiiiiiiiiricieeciccieecceieeeens 5.125 12/3/2012 BBB+ 4,998,250 5,296,826
KEW oo 6.250 12/4/2019 AAA 2,582,036 3,173,357
KINDER MORGAN ENERGY PARTNERS........... 3.500 3/1/2016 BBB 1,999,640 2,051,382
KINDER MORGAN ENERGY PARTNERS........... 5.125 11/15/2014 BBB 4,166,117 5,499,841
KINDER MORGAN ENERGY PARTNERS........... 5.950 2/15/2018 BBB 7,839,525 8,895,326
KINDER MORGAN ENERGY PARTNERS........... 6.500 2/1/2037 BBB 5,075,850 5,114,340
KINDER MORGAN ENERGY PARTNERS........... 6.500 9/1/2039 BBB 2,973,540 3,111,471
KINDER MORGAN INC SR NT.......cccccvriiiirnnnns 6.500 9/1/2012 BB 12,269,814 12,834,150
KINDRED HEALTHCARE INC........cccccociiiiiins 8.250 6/1/2019 B- 835,000 830,825
KINGDOM OF JORDAN.......cccecooiiiiiiiiriiiiniinns 3.875 11/12/2015 BB 4,017,810 4,185,280
KOHL'S CORP.......cocviiiiiiiiiiiiiicciccccee 6.250 12/15/2017 BBB+ 5,612,550 5,849,094
KONINKLIJKE PHILIPS ELECTRONIC................ 5.750 3/11/2018 A- 8,881,350 9,316,736
KOPPERS INC......oooiiiiiiiiiiiiniciiicicccecs 7.875 12/1/2019 B+ 226,125 240,188
KOREA TREASURY BOND.........ccococvviiiiiinnne 3.000 12/10/2013 NR 2,240,637 2,290,552
KOREA TREASURY BOND.......ccccccccuviiniiiiinne 5.750 9/10/2018 A+ 6,064,959 6,748,316
KRAFT FOODS INC......cccocoviiiiiiiiiiiicicciccies 5.375 2/10/2020 BBB- 6,470,280 7,091,753
KREDITANSTALT FUER WIEDERAUFBA.......... 1.875 1/14/2013 AAA 39,955,600 40,825,544
KREDITANSTALT FUER WIEDERAUFBA.......... 3.500 5/16/2013 AAA 9,954,000 10,531,107
KREDITANSTALT FUER WIEDERAUFBA.......... 4.500 7/16/2018 AAA 9,969,700 11,099,895
KREDITANSTALT FUR WIEDERAUFBAU......... 5.500 12/7/2015 AAA 3,337,821 3,115,374
KROGER CO NT.....coooiiiiiiiiiiiiiiiiincciecs 6.750 4/15/2012 BBB 5,414,025 5,227,950
KROGER CO/THE........ccooeiiriiniinieerceeene 5.000 4/15/2013 BBB 9,887,830 10,677,066
KROGER CO/THE.......cccccceoeiiiiininiirinccnee 6.400 8/15/2017 BBB 11,235,795 11,671,103
KROGER CO/THE.......cccooiiiiiiiinincencceeane 6.800 12/15/2018 BBB 4,822,300 5,839,260
KROGER CO/THE.......cccccceoiuiiiiinininininienee 7.500 1/15/2014 BBB 5,307,340 5,718,725
LAFARGE SA....cccoiiiiiiiiiiiinccreeeeceseeene 6.500 7/15/2016 BB+ 5,109,750 5,243,945
LAFARGE SA.....ccooiiiiiiiiiiiiiiiccs 7.125 7/15/2036 BB+ 6,138,198 6,097,576
LAKESIDE FOODS INC.....ccoceoeiniiiinieiinccnenne. 6.610 2/1/2016 NR 8,500,000 8,724,145
LAKESIDE FOODS INC 6.91% SR........ccccoeuvunen. 6.910 8/1/2018 NR 12,000,000 12,317,880
LAMAR MEDIA CORP.......cccocoviiiiiiiiinccnee 6.625 8/15/2015 B+ 1,004,111 1,015,000
LAMAR MEDIA CORP.........cccccovviiiiiiiiiinnns 6.625 8/15/2015 B+ 1,201,049 1,265,625
LAMAR MEDIA CORP.......cccocoiiiiiiiiinccee 6.625 8/15/2015 B+ 47,434 50,563
LAMAR MEDIA CORP.........cccocviviiiiiiiiiiiincnns 7.875 4/15/2018 B+ 2,511,955 2,618,750
LAND O'LAKES INC SR SEC SER B..................... 6.670 12/15/2019 NR 5,000,000 5,416,050
LAND O'LAKES INC SR SEC SER C..........c.c.c..... 6.770 12/15/2021 NR 5,000,000 5,380,150
LEAR CORP......ooociiiiiiiiiiiiiicccccce 7.875 3/15/2018 BB 1,494,568 1,612,500
LEAR CORP.......coviiiiiiiiiiiiici 8.125 3/15/2020 BB 148,746 161,625
LEGG MASON MTG 02 CTL 1 KOHLS................. 7.330 2/1/2023 NR 2,863,961 3,263,312
LEHMAN BROTHERS HOLDINGS INC............... 5.750 5/17/2013 NR 4,856,250 1,306,250
LEHMAN MORTGAGE TRUST 8 2Al.................. 6.500 9/25/2037 CcCcC 1,004,353 1,093,459
LENNAR CORP......ccceevviiiiiiiiiiiiiiiciniiiae 5.600 5/31/2015 B+ 1,438,105 1,498,313
LENNAR CORP......ccceoiiiiiiiiiiniiiiicicciee 6.950 6/1/2018 B+ 795,588 887,550
LEVEL 3 ESCROW INC......cccccoeiiiiiiiiiiinne 8.125 7/1/2019 CCC 3,399,792 3,442,125
LEVEL 3 FINANCING INC.......cccccoiiiiiiiiiinns 9.250 11/1/2014 CccC 1,488,591 1,523,579
LEVEL 3 FINANCING INC.......cccccooovivininiiiiiiiiennne 10.000 2/1/2018 CCC 793,844 859,000
LEVISTRAUSS & CO.....ccooviuiiiiiiiiiiciiicins 7.625 5/15/2020 B+ 1,734,250 1,725,000
LEVISTRAUSS & CO.....cceviiiiiiiiiiiiiiiene 8.875 4/1/2016 B+ 104,375 103,750
LIFEPOINT HOSPITALS INC.......ccccceiviiiiiinnne 6.625 10/1/2020 BB- 600,000 618,000
LILLY ELI & CO....cocouviiiiiiiiiiiiciciiccccccce 7.125 6/1/2025 AA- 5,973,172 6,270,234
LIN TELEVISION CORP........ccccceviiiiiiiiiiiinne. 6.500 5/15/2013 B- 989,375 1,001,250
LINN ENERGY LLC/LINN ENERGY FlL............... 6.500 5/15/2019 B 372,120 371,250
LINN ENERGY LLC/LINN ENERGY FI................ 7.750 2/1/2021 B 1,865,383 1,924,000
LITHUANIA GOVERNMENT INTERNATIL........... 5.125 9/14/2017 BBB 2,416,786 2,438,138
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LLOYDS TSB BANK PLC........ccceeiiiiiiiiiine 6.250 4/15/2014 A+ 1,844,391 1,837,180
LOCKHEED MARTIN CORP........ccccccvneriinnnnn 4.250 11/15/2019 A- 4,211,453 4,352,751
LONG HAUL HOLDINGS LTD......ccceccovvvviiinnnne. ZERO COUPON 3/2/2012 NR 388,478 415,015
LONG HAUL HOLDINGS LTD FAC B.................. ZERO COUPON 3/2/2012 NR 310,055 331,235
LOS ANGELES CALIF UNI SCH DIST.................. 5.750 7/1/2034 AA- 9,186,690 9,363,485
LOS ANGELES CALIF UNI SCH DIST.................. 6.758 7/1/2034 AA- 8,503,186 9,280,268
LOWE'S COS INC......cccoceiiiiiiiiiiiiiiiiicces 3.750 4/15/2021 A 3,998,400 3,932,816
LOWE'S COS INC....c.oooiuiiiiiiiciniecieccrieeeee 5.600 9/15/2012 A 4,991,550 5,297,698
LTD BRANDS INC.....ccooooviiiiiiniiiiiiiciiciine 6.625 4/1/2021 BB+ 500,000 511,250
LTD BRANDS INC.....ccooiiiiiiiiiiiiiiecircceee 6.950 3/1/2033 BB+ 657,438 828,000
LTD BRANDS INC.....ccooovviiiiiiiiiiiiiiiiciinne 7.000 5/1/2020 BB+ 700,000 736,750
LTD BRANDS INC.....cooiiiiiiiiiiiiiiiicircccee 7.600 7/15/2037 BB+ 207,000 220,500
LUCENT TECHNOLOGIES BDS.........ccccccoevvurnne 6.450 3/15/2029 B 9,125,338 9,936,000
LUMINENT MORTGAGE TRUST 6 Al................ VARIABLE RATE 10/25/2046 A- 848,701 830,596
LYONDELL CHEMICAL CO........ccccceovvvniiinnnne VARIABLE RATE 11/1/2017 BB+ 1,045,000 1,162,563
MACDERMID INC SR SUB NT 144A................... 9.500 4/15/2017 CCC 699,775 754,000
MACQUARIE BANK LTD......cccccovviiiiiiiininiienns 2.600 1/20/2012 AAA 5,000,000 5,062,000
MACQUARIE BANK LTD.....cccccooiiiiiniiinicicene 4.100 12/17/2013 AAA 5,623,613 6,030,945
MACY'S RETAIL HOLDINGS INC........cccccceueuuneee 5.750 7/15/2014 BBB- 9,590,036 10,385,315
MACY'S RETAIL HOLDINGS INC...........cccocuee. 5.900 12/1/2016 BBB- 9,824,390 10,734,234
MACY'S RETAIL HOLDINGS INC........cccccceueuunee. 6.700 9/15/2028 BBB- 4,030,363 5,541,744
MACY'S RETAIL HOLDINGS INC............ccccuc.. 6.790 7/15/2027 BBB- 236,819 301,070
MACY'S RETAIL HOLDINGS INC..........ccccceuunee 6.900 4/1/2029 BBB- 1,203,388 1,321,364
MACY'S RETAIL HOLDINGS INC............ccccucu.. 6.900 1/15/2032 BBB- 4,272,675 5,140,921
MAJAPAHIT HOLD (REGS).......ccccocoiviiiiiiine 7.750 10/17/2016 BB 5,792,701 6,489,515
MALAYSIA. ... 3.702 2/25/2013 A+ 6,771,997 6,776,182
MALAYSIA ..o 3.718 6/15/2012 NR 24,634,432 27,779,746
MALAYSIA GOVERNMENT BOND..................... 3.741 2/27/2015 NR 1,941,749 2,181,578
MALAYSIA GOVERNMENT BOND..................... 3.835 8/12/2015 NR 354,438 373,693
MALAYSIA GOVERNMENT BOND..................... 5.094 4/30/2014 NR 2,250,245 2,293,996
MALAYSIAN GOVERNMENT.........cccccvineinnne 4.378 11/29/2019 NR 8,015,674 8,590,534
MANITOWOC CO INC/THE........cccocovvininnnnns 8.500 11/1/2020 B+ 371,869 400,313
MANITOWOC CO INC/THE..........cccoeiiiiinnee 9.500 2/15/2018 B+ 2,386,295 2,579,844
MARATHON OIL CORP........cccccovvviiiiiiiiiiinns 5.900 3/15/2018 BBB+ 8,616,424 10,553,108
MARATHON OIL CORP.......cccccoviiiiiiniciinne 6.000 10/1/2017 BBB+ 4,966,600 5,724,104
MARATHON OIL CORP.........ccccoovviiiiiiiiiiinns 6.600 10/1/2037 BBB+ 4,262,832 6,151,852
MARCUS CORP SER A SRTR A....ccocvvviiiciins 5.890 4/17/2018 NR 15,000,000 14,808,000
MARCUS CORPORATION SER D.......cccccovvuunene 7.930 4/1/2012 NR 3,000,000 3,054,330
MARFRIG OVERSEAS LTD 144A.......ccccceiiine 9.625 11/16/2016 B+ 1,045,013 1,022,924
MARKWEST ENERGY PARTNERS LP /.............. 8.750 4/15/2018 BB 959,745 1,008,250
MARS INC SER B SR NT.....ccouiiiiiiiiiiiiicis 6.470 10/6/2018 NR 8,000,000 9,378,160
MARS INC SER E SR NT.....c.ccocovviiiiiiiiiiinne, 6.720 10/6/2023 NR 12,000,000 14,413,560
MASCO CORP......cocviiiiiiiiiicicrcceeece 5.850 3/15/2017 BBB 36,000 44,774
MASCO CORP........coooveiiiiiiiiiiicciie 6.500 8/15/2032 BBB 619,394 842,625
MASCO CORP......cociiiiiiiiiicircceecee 7.750 8/1/2029 BBB 80,850 109,262
MASONITE INTERNATIONAL CORP.................. 8.250 4/15/2021 B+ 1,845,000 1,833,469
MASTR ADJUSTABLE RATE MO 2 5Al............. VARIABLE RATE 3/25/2035 BBB- 535,033 557,491
MASTR RESECURITIATION 2008-4..................... VARIABLE RATE 6/27/2036 CCC 3,852,000 3,509,338
MCCLATCHY CO/THE.......ccccoiiiiiiiiicicicieens 11.500 2/15/2017 B 1,527,936 1,514,063
MCDONNELL DOUGLAS CORP..........ccceuvvunee. 9.750 4/1/2012 A 5,813,150 5,328,050
MEDASSETS INC.....coccoiiiiiiiiiiiiiiccicece 8.000 11/15/2018 B- 2,535,838 2,475,000
MEDIACOM BROADBAND LLC/MEDIA.......... 8.500 10/15/2015 B- 1,884,176 1,921,875
MEDIACOM LLC / MEDIACOM CAPITA............ 9.125 8/15/2019 B- 1,374,772 1,397,875
MEG ENERGY CORP.........ccovvviiviiiiiiiiicins 6.500 3/15/2021 BB 1,250,000 1,256,250
MEGA ADVANCE INVESTMENTS LTD.............. 5.000 5/12/2021 A- 203,176 201,888
MELLON FUNDING CORP..........cccccceevvuririinnnnns 5.200 5/15/2014 AA- 4,988,400 5,460,234
MEMC ELECTRONIC MATERIALS INC.............. 7.750 4/1/2019 BB 1,150,000 1,135,625
MERCER INTERNATIONAL INC........ccccoeveuiuneee. 9.500 12/1/2017 B 1,090,438 1,152,938
MERCK & CO INC.......cccoooviiiiiiiiiiiiiicii 5.850 6/30/2039 AA 1,996,040 2,197,514
MERITOR INC.....cooiiiiiiniiiirciieeeeeceee e 8.125 9/15/2015 CCC+ 1,416,750 1,537,688
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MERITOR INC.....cccooviiiiiiiiiiiniiiiiccie 10.625 3/15/2018 CCC+ 1,862,456 2,132,750
MERRILL CORP HYBRID TL........ccccoeieiines ZERO COUPON 11/15/2013 CCC- 2,037,756 2,101,722
MERRILL LYNCH & CO INC........ccccoviviiiinnne 5.770 7/25/2011 A 4,999,800 4,998,700
MERRILL LYNCH & CO INC.......cccoovuiiiiiiinnne 6.050 8/15/2012 A 2,496,500 2,634,321
MERRILL LYNCH & CO INC........cccooceiiiiiinnne 6.050 6/1/2034 A 845,514 875,079
MERRILL LYNCH & CO INC.......cccoovuiiiciinnne 6.875 4/25/2018 A 47,787,015 50,056,917
METINVEST BV....ccooviiiiiiiiiniiicicee, 8.750 2/14/2018 NR 553,830 580,635
METROPCS WIRELESS INC.......ccooceuiiiiinicnne 6.625 11/15/2020 B 725,000 717,750
METROPCS WIRELESS INC........ccccoevviviiiiinnne 7.875 9/1/2018 B 794,216 847,000
MEX BONOS DESARR FIX RT........cccocuiiiennnne 6.000 6/18/2015 A 1,009,107 1,056,627
MEX BONOS DESARR FIX RT........cccccocvviunnnnnnn 8.500 5/31/2029 A 9,009,745 9,451,602
MEXICAN BONOS.......cccooiiiiiiiicirecicceees 7.500 6/3/2027 A 1,876,732 1,816,449
MEXICAN BONOS........cooiiiiiiiiiiiccecne 8.000 12/7/2023 A 6,188,016 7,641,267
MEXICAN BONOS.......ccooiiiiiiicirecieccee 8.000 6/11/2020 A 10,376,259 10,745,972
MEXICAN BONOS........coooiiiiiiiiiicicne 8.500 12/13/2018 A 21,204,778 21,755,385
MEXICAN BONOS.......ccooiiiiiiiciicciccee 8.500 11/18/2038 A 7,845,305 7,701,924
MEXICAN BONOS......ccooiiiiiiiiiiciiiieieenne 10.000 12/5/2024 A 726,203 714,611
MEXICO (UNITED MEXICAN STATES).............. 5.625 1/15/2017 NR 3,439,513 3,470,871
MEXICO (UNITED MEXICAN STATES).............. 5.950 3/19/2019 NR 11,940,579 13,047,075
MEXICO (UNITED MEXICAN STATES).............. 8.500 5/31/2029 A 2,994,833 3,007,541
MEXICO GOVERNMENT INTERNATIONA........ 5.125 1/15/2020 BBB 5,100,500 5,390,000
MEXICO GOVERNMENT INTERNATIONA........ 5.125 1/15/2020 BBB 1,214,358 1,308,960
MEXICO GOVERNMENT INTERNATIONA........ 5.875 2/17/2014 BBB 7,169,200 7,770,000
MEXICO GOVERNMENT INTERNATIONA........ 8.000 9/24/2022 BBB 1,117,153 1,107,015
MEXICO(UNITED MEXICAN STATES)............... 6.050 1/11/2040 BBB 18,611,406 19,045,600
MGM RESORTS INTERNATIONAL..................... 5.875 2/27/2014 CCC+ 886,750 937,219
MGM RESORTS INTERNATIONAL..................... 6.625 7/15/2015 CCC+ 876,550 881,250
MGM RESORTS INTERNATIONAL..................... 6.875 4/1/2016 CCC+ 1,460,150 1,490,625
MGM RESORTS INTERNATIONAL..................... 7.500 6/1/2016 CCC+ 928,363 935,750
MGM RESORTS INTERNATIONAL..................... 7.625 1/15/2017 CCC+ 2,889,856 2,950,063
MGM RESORTS INTERNATIONAL..................... 9.000 3/15/2020 B 625,000 684,375
MGM RESORTS INTERNATIONAL..................... 10.000 11/1/2016 CCC+ 689,770 742,000
MGM RESORTS INTERNATIONAL..................... 11.125 11/15/2017 B 535,392 628,375
MHP SA ... 10.250 4/29/2015 NR 214,000 214,740
MICHAEL FOODS (2/11) TLB....ccccoevveeiiircinnee ZERO COUPON 2/25/2018 NR 997,500 996,612
MICHAEL FOODS INC.......cccoooviiiiiiiiiiiiiinns 9.750 7/15/2018 CCC+ 511,250 535,000
MICHAELS STORES INC......ccccooviiiiiiniieiinnne 7.750 11/1/2018 CcCC 198,524 200,500
MICHAELS STORES INC........cccooeviiniiiniiiiinns 11.375 11/1/2016 ccC 1,273,863 1,331,250
MIDWEST GENERATION LLC........cccceeincncnnne 8.560 1/2/2016 B+ 297,229 333,032
MIE HOLDINGS CORP........ccccooeiviiiiiiiiiiiinne 9.750 5/12/2016 B+ 501,000 493,485
MINERVA OVERSEAS II LTD......cccccoceeiveiinne. 10.875 11/15/2019 B 193,120 203,269
MINERVA OVERSEAS IT LTD.......ccccceovvviininnnnn. 10.875 11/15/2019 B 110,125 109,875
MIRABELA NICKEL LTD.....cccccocoiiiiiniininicnnne 8.750 4/15/2018 B- 1,574,932 1,543,245
MIRANT AMERICAS ESC GEN INC.................... 7.625 5/1/2006 NR 0 0
MOBIL CORP 1996-A.......ccocociiiiiiiiiiicciece 6.970 7/2/2017 AAA 5,322,914 5,900,610
MOMENTIVE PERFORMANCE MATERIAL....... 9.000 1/15/2021 cCcC 1,502,531 1,504,500
MOMENTIVE PERFORMANCE MATERIAL....... 11.500 12/1/2016 cccC 935,656 931,875
MORGAN STANLEY ....cccovvvviiiiiiiiiiiciiicnine 3.800 4/29/2016 A 4,995,050 4,965,663
MORGAN STANLEY ....ccociiiiiiiniiiiiicniccee 4.100 1/26/2015 A 11,439,678 11,765,605
MORGAN STANLEY ....cccoovviiiiiiiiiiiiicicenens 4.200 11/20/2014 A 1,499,400 1,550,585
MORGAN STANLEY ....ccooiiiiiiiniiiiiiciniccene 5.375 10/15/2015 A 5,197,104 5,317,474
MORGAN STANLEY .....cooviiiiiiiiiiiccicieiene 5.450 1/9/2017 A 4,797,450 5,240,697
MORGAN STANLEY ....ccooiiiiiiiiniiiiiicnccee 5.500 7/24/2020 A 3,011,831 3,045,195
MORGAN STANLEY .....cccoviiiiiiiiiiicciccciene 5.625 9/23/2019 A 9,647,100 10,241,630
MORGAN STANLEY ....ccooiiiiiiniiiiiiiinccae 6.000 4/28/2015 A 18,350,150 19,558,810
MORGAN STANLEY ....cccoiiiiiiiiiiiiicccciciens 6.625 4/1/2018 A 5,215,400 5,487,717
MORGAN STANLEY ....ccooviiiiiiiniiiiiiiiiccne 7.625 3/3/2016 A 2,123,672 2,289,862
MORGAN STANLEY MORTGA 15AR 2A1.......... VARIABLE RATE 11/25/2037 CCC 678,377 795,442
MOTOROLA SOLUTIONS INC........cccovvvieiinnnn. 6.000 11/15/2017 BBB 5,460,414 5,645,241
MRIYA AGRO HOLDING PLC........ccoccoenvneinene 10.950 3/30/2016 B 409,890 412,956
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MUELLER WATER PRODUCTS INC................... 7.375 6/1/2017 CCC+ 985,000 940,000
MULTIPLAN INC.....ccooiiiiiiiiicineceeeeeeeeenee 9.875 9/1/2018 CCC+ 768,630 796,875
MUNICIPAL ELEC AUTH GA.........cccccovvviiinnn 6.637 4/1/2057 A+ 2,423,992 2,319,957
MUNICIPAL ELEC AUTH GA......ccooceiiiinene 6.655 4/1/2057 A+ 1,522,250 1,437,709
MYLAN INC/PA.....ccoiiiiiniiiiiiicecccecaes 6.000 11/15/2018 BB 2,461,250 2,540,625
MYRIAD INTERNATIONAL HOLD REGS........... 6.375 7/28/2017 NR 214,000 216,000
MYRIAD INTERNATIONAL HOLDING B............ 6.375 7/28/2017 NR 565,000 610,200
NATIONAL GUARDIAN LIFE........ccccccovniinnne. 9.320 12/15/2020 NR 21,000,000 23,330,160
NATIONAL GUARDIAN LIFE INS CO.................. 8.290 9/15/2023 NR 12,750,000 13,418,738
NATIONAL RURAL UTILITIES COOPE............... 3.050 3/1/2016 A+ 4,990,250 5,123,255
NATIONAL RURAL UTILITIES COOPE............... 5.500 7/1/2013 A+ 9,984,400 10,886,019
NATIONAL RURAL UTILITIES COOPE............... 10.375 11/1/2018 A+ 27,175,383 28,403,711
NATIONAL RURAL UTILS........ccccccviiiiiiinne 6.550 11/1/2018 A+ 5,389,555 5,816,250
NATIONWIDE BLDG SOCIETY....c.cceeueiniiiinnns 2.500 8/17/2012 AAA 5,496,040 5,612,096
NATIONWIDE BLDG SOCIETY .....cccooovvviiniiiinnnne 3.750 1/20/2015 A+ 1,229,164 1,207,651
NBTY INC...ooiiiiiiiiicicccecccee e 9.000 10/1/2018 B 1,059,563 1,107,750
NEDER WATERSCHAPSBANK..........cccccceueuinnnne 3.000 3/17/2015 AAA 3,591,540 3,752,248
NEEDLE MERGER SUB CORP...........ccccccccenueunne 8.125 3/15/2019 CCC+ 2,003,743 2,015,000
NEIMAN MARCUS GROUP INC/THE.................. 10.375 10/15/2015 B- 541,616 577,500
NELL AF SARL F ESCROW.......ccccoeoiniiiiiiiiinne 8.375 8/15/2015 NR 0 0
NETHERLANDS GOVERNMENT..............cc....... 3.500 7/15/2020 NR 21,026,922 22,791,383
NETHERLANDS GOVERNMENT..........ccccoccvinee 4.500 7/15/2017 NR 12,468,402 12,672,740
NETHERLANDS GOVERNMENT BOND............. 2.750 1/15/2015 NR 15,285,165 16,254,597
NETHERLANDS GOVERNMENT BOND............. 3.750 1/15/2042 NR 692,973 722,093
NETHERLANDS GOVERNMENT BOND............. 4.000 7/15/2019 NR 770,015 769,667
NETHERLANDS GOVERNMENT BOND............. 4.000 1/15/2037 NR 6,760,921 7,387,458
NEW ALBERTSONS INC.......cccovvviiiiiiiiiiiinnee 6.625 6/1/2028 B 1,068,018 992,325
NEW ALBERTSONS INC.......cccoeiiiiiiiniiiiinnne 7.450 8/1/2029 B 1,693,366 1,588,800
NEW ALBERTSONS INC......ccccoueeiniiiriereinnenns 8.000 5/1/2031 B 1,630,472 1,606,963
NEW ALBERTSONS INC.......cccoeiiiiniiniiiiinnne 8.700 5/1/2030 B 149,844 158,375
NEW JERSEY ST TPK AUTH TPK REV............... 7.102 1/1/2041 A+ 13,000,000 15,115,880
NEW S WALES TREASURY CRP........ccccceevnnine 6.000 4/1/2016 AAA 13,394,451 14,842,075
NEW STH WALES TSY BDS.....cccooviiiiine 5.500 8/1/2014 AAA 15,690,851 21,712,089
NEW YORK N Y CITY MUN WTR FIN................ 5.440 6/15/2043 AA+ 7,975,673 7,941,732
NEW ZEALAND GOVERNMENT...........ccoceueee 5.500 4/15/2023 AAA 695,136 699,454
NEW ZEALAND GOVERNMENT..........ccccccvvvnene 6.000 5/15/2021 AAA 1,730,040 2,093,875
NEW ZEALAND GOVT....ccoociiiiiiiiiienne 6.000 4/15/2015 AAA 886,242 1,166,719
NEWMARKET CORP.......ccoccevvviiiiiiiiiiis 7.125 12/15/2016 BB+ 425,000 443,063
NEWPAGE CORP........cccooviiiiiiiiiciniciccie 11.375 12/31/2014 CCC+ 741,558 755,325
NEXSTAR BROADCASTING INC/MIS............... 8.875 4/15/2017 B 1,254,189 1,315,625
NEXTEL COMMUNICATIONS INC........cccccceeeee 7.375 8/1/2015 BB- 1,801,725 2,200,000
NFR ENERGY LLC/NFR ENERGY FINA............. 9.750 2/15/2017 B- 690,640 679,000
NFR ENERGY LLC/NFR ENERGY FINA............. 9.750 2/15/2017 B- 148,131 145,500
NGC CORP CAPITAL TRUST L.....cccccovvviiiiiinnnns 8.316 6/1/2027 C 1,372,750 565,500
NGC CORP SR DEB......ccooviiiiiiiniiinicccice 7.625 10/15/2026 CcC 2,292,256 1,636,875
NGC CORP SR DEBS.......ccoouviviiiiiiiiiiiicine 7.125 5/15/2018 CcC 1,761,645 1,449,000
NIELSEN FINANCE LLC /NIELSEN.................... 7.750 10/15/2018 B+ 3,462,364 3,543,750
NIELSEN FINANCE LLC /NIELSEN.................... 11.500 5/1/2016 B+ 708,500 760,500
NIGERIA CENTRAL BK C/WTS......cccccceuiiinine VARIABLE RATE N/A NR 0 0
NIT CAPITAL CORP.......cocovviiiiiiiiiiiiciiiae 7.625 4/1/2021 B+ 1,050,000 1,097,250
NISKA GAS STORAGE US LLC/NISKA............... 8.875 3/15/2018 BB- 1,275,000 1,338,750
NOKIA OYJ..coiiiiiiiiiiiciiiiceccccc 5.375 5/15/2019 BBB+ 3,134,520 2,882,190
NORCRAFT COS LP/NORCRAFT FINAN............ 10.500 12/15/2015 B 843,923 837,375
NORCRAFT COS LP/NORCRAFT FINAN............ 10.500 12/15/2015 B 468,000 456,750
NORDIC INVESTMENT BANK........cccoeiiniiinne 5.150 7/26/2017 AAA 3,790,550 4,200,155
NORDSTROM INC.......ccocooiiiiiiiiiiiiiciccice 6.250 1/15/2018 A- 4,164,600 4,622,040
NORDSTROM INC.......cccooviiiiiiiiiiiiiciiccne 6.750 6/1/2014 A- 4,853,118 5,035,316
NORFOLK SOUTHERN CORP...........ccccccovvnrunnn 5.257 9/17/2014 BBB+ 10,147,100 11,076,453
NORFOLK SOUTHERN CORP..........cccccocvvuunnnn 5.750 4/1/2018 BBB+ 6,253,205 7,004,766
NORFOLK SOUTHERN CORP...........ccccccvvrnnne. 5.750 1/15/2016 BBB+ 1,991,140 2,265,611
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NORFOLK SOUTHERN CORP..........ccccccevununnnn. 6.000 3/15/2105 BBB+ 5,110,950 4,903,346
NORFOLK SOUTHERN CORP..........cccccvuvvninne 7.050 5/1/2037 BBB+ 125,010 120,634
NORTHERN STATES POWER CO/MN................. 6.250 6/1/2036 A 4,982,450 5,737,568
NORTHERN TELECOM CAP CORP..................... 7.875 6/15/2026 NR 1,328,785 1,106,075
NORTHROP GRUMMAN CORP...........ccccoeuvnnns 1.850 11/15/2015 BBB 6,990,970 6,839,119
NORTHROP GRUMMAN CORP..........ccccoeuvuennns 3.500 3/15/2021 BBB 4,983,400 4,720,057
NORWAY (KINGDOM OF)......cccccovviinininiririnnnnn 6.500 5/15/2013 AAA 8,389,233 8,245,749
NOTA DO TESOURO NACIONAL.......c.cccoeuvunee 6.000 5/15/2013 NR 7,123,285 7,247,245
NOVATEK FINANCE LTD......ccccccevviviniiniiiinnns 6.604 2/3/2021 NR 750,000 783,750
NOVELIS INC/GA......ccooiiiiiiiiiiciincrcceee 8.375 12/15/2017 B 1,186,813 1,254,313
NRG ENERGY INC.....ccocoovviiiiiiiiiiiiiiiine 7.625 5/15/2019 BB- 501,000 497,500
NRG ENERGY INC......ccccooiiiiiiiiiiicciices 7.875 5/15/2021 BB- 3,056,083 3,042,375
NRG ENERGY INC.....ccooooviiiiiiiiiiicine 8.250 9/1/2020 BB- 4,723,094 4,692,000
NRG ENERGY INC......ccccooiiiiiiiiiiiicciices 8.500 6/15/2019 BB- 993,302 1,009,125
NRP OPERATING LLC SR NT......ccoooviviiiiinns 8.380 3/25/2019 NR 10,000,000 11,950,100
NRP OPERATING LLC SR NT SER E................... 5.820 3/28/2024 NR 5,200,000 5,566,808
NRW.BANK......cooviiiiiiiiiic 2.500 2/19/2014 AA- 3,292,410 3,388,173
NSTAR ELECTRIC CO......ccccceoiniiiiiiiiiciiene 5.625 11/15/2017 A+ 7,965,040 9,131,429
NUVEEN INVESTMENTS 12/10.......cccccccevvivnnnne. ZERO COUPON 5/13/2017 NR 505,836 538,393
NUVEEN INVESTMENTS INC........cccccoeniiiinne 10.500 11/15/2015 ccc 2,760,563 3,067,500
NXP BV /NXP FUNDING LLC........cccccccevuiiinnne 9.500 10/15/2015 CCC+ 583,188 636,000
NXP BV /NXP FUNDING LLC.......cccccoeeurriinne 9.750 8/1/2018 B- 968,063 1,036,000
OASIS PETROLEUM INC........cccoceviiiiiiiiiiiine 7.250 2/1/2019 B- 2,575,159 2,530,875
OBRIG DO TES MEDIO PRAZO..........ccceceuvunnee. 3.600 10/15/2014 BBB- 9,726,600 7,768,842
OBRIGACOES DO TESOURO..........ccocovininiiannne 4.800 6/15/2020 BBB- 29,031 21,949
ODEBRECHT DRILLING NORBE REGS............. 6.350 6/30/2021 NR 422,000 422,000
OFFSHORE GROUP INVESTMENTS LTD........... 11.500 8/1/2015 B- 586,942 614,438
OFFSHORE GROUP INVESTMENTS LTD........... 11.500 8/1/2015 B- 85,600 87,000
OGX PETROLEO E GAS PARTICIPACO.............. 8.500 6/1/2018 B 3,752,000 3,858,932
OIL STATES INTERNATIONAL INC.................... 6.500 6/1/2019 BB 1,000,000 1,005,000
OMNICARE INC.....oociiiiiiiiiniecinceneceeeene 7.750 6/1/2020 BB 750,000 795,938
ONO FINANCE II PLC.......ccccoeiiiiiiiiiiiiiins 10.875 7/15/2019 CCC+ 548,325 564,450
ONTARIO (PROVINCE OF).....ccccooeiiiiinccnnnnee 6.250 6/16/2015 AA- 2,267,618 2,803,196
OPTION ONE MORTGAGE LOAN 1 2A2............. VARIABLE RATE 1/25/2037 B- 593,550 853,715
ORACLE CORP.......cocctiiiiiiriiiiicicecceeeene 6.500 4/15/2038 A 1,378,791 1,575,842
OSHKOSH CORP........ccccoovviiiiiiiiiiiiiiicne, 8.250 3/1/2017 BB 1,000,000 1,072,500
OSHKOSH CORP........ccciniiiiiiiiiiiicciccee 8.500 3/1/2020 BB 1,000,000 1,082,500
OVERSEAS SHIPHOLDING GRP INC.................. 7.500 2/15/2024 B 4,000,000 3,360,000
PACIFIC BELL........ccciiiiiiiiiiiiiciiccncceeeene 6.625 10/15/2034 A- 10,195,348 10,300,000
PAETEC HOLDING CORP..........cccoevviiiiinnnn. 8.875 6/30/2017 B 1,512,236 1,575,000
PAKISTAN (REPUBLIC OF) REG S.........cccc.c.c... 7.125 3/31/2016 B- 304,500 303,998
PAKISTAN(REPUBLIC OF)......cccccoviviviviiiriinnne 6.875 6/1/2017 B- 3,012,400 2,972,700
PANAMA (REP OF).....ccocoiiiiniiiniiiiinicciices 9.375 1/16/2023 BBB- 428,175 447,975
PANAMA (REPUBLIC OF).......cccovvviiiiiiinnne 7.125 1/29/2026 BBB- 877,050 961,350
PANAMA GOVERNMENT INTERNATIONA....... 7.250 3/15/2015 BBB- 1,587,600 1,649,200
PANAMA GOVERNMENT INTERNATIONA....... 8.125 4/28/2034 BBB- 727,500 808,674
PANAMA REP BDS......cccooiiiiiiiiiiiiciecis 9.375 4/1/2029 BBB- 5,821,430 6,513,210
PANTRY INC/THE........ccoooviiiiiiiiiiiicces 7.750 2/15/2014 B- 961,250 997,500
PARK CREEK VENTURE SENIOR....................... 8.000 5/22/2012 NR 23,700,000 23,752,630
PARKER DRILLING CO.......cccceoeuiuiiiiiiiiinne 9.125 4/1/2018 B+ 1,618,750 1,703,825
PARK-OHIO INDUSTRIES INC........ccccccoveuiiinnns 8.125 4/1/2021 CCC+ 825,000 825,000
PATTERSON COS SER A- A-l.....ccccooiiiiiiiiinnns 4.630 3/25/2013 NR 3,000,000 3,108,180
PEMEX FINANCE LTD.....cccccocoiiniiniiiiiicnnne 9.150 11/15/2018 A- 1,172,150 1,210,949
PEMEX PROJECT FDG........ccccccoviiiiiiicine 6.375 8/5/2016 BBB 85,385 109,862
PEMEX PROJECT FDG MASTER TR................... 5.750 3/1/2018 BBB 1,541,482 1,680,648
PEMEX PROJECT FUNDING MASTER T............ 5.750 3/1/2018 BBB 1,389,875 1,667,700
PEMEX PROJECT FUNDING MASTER T............ 6.625 6/15/2035 BBB 2,605,553 2,525,250
PENERBANGAN MALAYSIA BHD...................... 5.625 3/15/2016 A- 609,719 670,041
PENN VIRGINIA RESOURCE PARTNER............. 8.250 4/15/2018 B 1,359,125 1,368,063
PENSKE AUTOMOTIVE GROUP INC.................. 7.750 12/15/2016 B- 965,000 1,020,000
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PENTAIR INC SR NT SER D.....coovevriiiiiiiinns 5.870 5/17/2017 NR 10,000,000 10,834,200
PEPSIAMERICAS INC.......cccconiiiniiinieereeenee 4.375 2/15/2014 A 1,987,380 2,158,477
PEPSIAMERICAS INC.......ccccocviiiiiiiiiiiiniccnee 4.875 1/15/2015 A 15,506,409 17,784,442
PEPSIAMERICAS INC.......ccccieiiiniiiinecrecenee 5.750 7/31/2012 A 2,133,783 2,213,049
PERUVIAN GOVERNMENT INTERNATIO......... 5.625 11/18/2050 BBB- 6,058,332 5,937,750
PERUVIAN GOVERNMENT INTERNATIO......... 8.750 11/21/2033 BBB- 2,088,330 2,394,306
PERUVIAN GOVERNMENT INTERNATIO......... VARIABLE RATE 8/12/2037 BBB+ 7,664,222 7,708,334
PETCO ANIMAL SUPPLIES INC.......cccccceviuinnnne 9.250 12/1/2018 CCC+ 575,000 610,938
PETRO CDA SR NT.....cccoovviiiiiiiiiiiiiciiecns 4.000 7/15/2013 BBB+ 4,976,900 5,246,585
PETROBRAS INTERNATIONAL FINANC............ 5.375 1/27/2021 BBB- 5,059,911 5,190,527
PETRO-CANADA..........cccooiiiiiiiiiiiiicce 6.050 5/15/2018 BBB+ 4,914,949 5,655,809
PETRO-CANADA.......coociiiiiciieccceeeene 9.250 10/15/2021 BBB+ 5,797,600 6,785,428
PETROHAWK ENERGY CORP.........cccccevvnnenn 6.250 6/1/2019 B+ 800,000 782,000
PETROLEOS DE VENEZUELA SA..........ccccceeueuie. 4.900 10/28/2014 NR 1,103,507 1,383,548
PETROLEOS DE VENEZUELA SA...........ccccccoe... 5.250 4/12/2017 B+ 459,800 476,900
PETROLEOS DE VENEZUELA SA..........ccccceeueuie. 8.500 11/2/2017 B+ 8,413,812 8,699,078
PETROLEOS MEXICANOS.........ccccccvviiiiiinne. 6.500 6/2/2041 BBB 8,714,116 8,827,429
PETROLEOS MEXICANOS PEMEX..................... 5.500 1/21/2021 BBB 5,148,572 5,447,052
PETROLIAM NASIONAL BHD.........cccccccovuiuiunnnne 7.625 10/15/2026 A- 278,831 296,589
PETRONAS CAPITAL BDS USD1000................... 7.875 5/22/2022 A- 5,362,678 5,626,208
PETRONAS CAPITAL LTD......cccccevuviiiiiiinnne 5.250 8/12/2019 A- 1,508,875 1,645,934
PETRONAS CAPITAL LTD......ccccoovviiiiiiiiicnne 5.250 8/12/2019 A- 450,412 448,068
PETROPLUS FINANCE LTD......cccccccceviiiinne 6.750 5/1/2014 B 469,300 465,500
PETROPLUS FINANCE LTD......ccccceceviiiiniiiinnns 7.000 5/1/2017 B 1,164,375 1,081,000
PFIZER INC......coooiiiiiiiiiiiiccccccccciae 4.450 3/15/2012 AA 4,993,150 5,142,450
PFIZER INC.....ccocoiiiiiiiiiiiiiciicccce 4.650 3/1/2018 AA 3,362,550 3,211,149
PFIZER INC.....c.cooooiiiiiiiiiicicccccccce 6.200 3/15/2019 AA 9,989,900 11,678,177
PHH CORP.......ccooviiiiiiiiiiiniciicciicces 9.250 3/1/2016 BB+ 325,000 355,469
PHIINC ..ot 8.625 10/15/2018 B+ 550,000 574,750
PHILIPPINES (REPUBLIC OF) BDS...................... 4.000 1/15/2021 NR 814,012 799,719
PHILIPPINES (REPUBLIC OF) BDS...................... 7.500 9/25/2024 BB 3,519,348 3,808,525
PHILIPPINES (REPUBLIC OF) BDS..........cccccc..... 7.750 1/14/2031 BB 7,253,860 8,630,223
PHILIPPINES (REPUBLIC OF) BDS...................... 9.375 1/18/2017 BB 6,508,773 7,192,091
PHILIPPINES (REPUBLIC OF) BDS..........c.ccc.c..... 9.500 2/2/2030 BB 464,783 462,965
PHILIPPINES (REPUBLIC OF) BDS...................... 9.875 1/15/2019 BB 441,834 547,498
PHILIPPINES (REPUBLIC OF) BDS............cc.c..... VARIABLE RATE 1/14/2036 BB 1,870,295 1,900,265
PHILIPPINES (REPUBLIC OF) BDS...................... VARIABLE RATE 1/15/2021 BB 451,640 456,906
PHILIPPINES (REPUBLIC OF) BDS..............c....... VARIABLE RATE 1/15/2021 BB 661,530 667,532
PINNACLE ENTERTAINMENT INC..................... 7.500 6/15/2015 B 1,676,719 1,745,013
PINNACLE ENTERTAINMENT INC..................... 8.625 8/1/2017 BB 2,557,198 2,764,906
PINNACLE ENTERTAINMENT INC..................... 8.750 5/15/2020 B 641,250 654,688
PINNACLE FOODS FINANCE LLC/P.................. 8.250 9/1/2017 CCC+ 1,996,250 2,075,000
PINNACLE FOODS FINANCE LLC/P........ccccc.... 9.250 4/1/2015 CCC+ 7,174,063 7,495,938
PINNACLE FOODS FINANCE LLC/P.................. 10.625 4/1/2017 CCC+ 212,500 266,563
PIONEER NATURAL RESOURCES CO................ 6.650 3/15/2017 BB+ 1,458,738 1,661,000
PIONEER NATURAL RESOURCES CO................ VARIABLE RATE 1/15/2028 BB+ 2,274,905 2,571,711
PLAINS EXPLORATION & PRODUCTIO............. 6.625 5/1/2021 BB- 274,813 275,000
PLAINS EXPLORATION & PRODUCTIO............. 7.000 3/15/2017 BB- 493,750 515,000
PLAINS EXPLORATION & PRODUCTIO............. 7.625 6/1/2018 BB- 504,875 577,500
PLAINS EXPLORATION & PRODUCTIO............. 7.625 4/1/2020 BB- 2,200,000 2,310,000
PLEXUS CORP.......cocuiiiiiiiiiiiiiciiiiciccciee 5.200 6/15/2018 NR 11,000,000 11,262,020
POLAND (REPUBLIC OF).......cccccccvuiiiiiiiiiinanne 4.750 4/25/2012 A 10,174,975 10,929,614
POLAND (REPUBLIC OF)......cccccooiiiiiiniiniiicnnne 5.250 10/25/2017 A 11,032,814 10,614,691
POLAND GOVERNMENT BOND...........cccccocvnee. 5.250 10/25/2020 A 2,865,573 3,478,837
POLAND GOVERNMENT BOND.........cccceeuiuinnne 5.500 10/25/2019 A 10,817,379 12,949,404
POLAND GOVERNMENT BOND...........ccccccevenee. 5.500 4/25/2015 A 1,739,569 1,907,135
POLAND GOVERNMENT INTERNATIONA........ 5.125 4/21/2021 A- 1,377,406 1,412,103
POLAND GOVERNMENT INTL........cccoccoeninrennnne 3.875 7/16/2015 A- 5,982,180 6,186,540
POLYMER GROUP INC........ccccoeuviiiiiiniiiiiiens 7.750 2/1/2019 B 3,022,500 3,007,500
PORTUGAL (REP OF).....ccceoiniiiineiinccnieeennne 4.375 6/16/2014 BBB- 260,050 224,350
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PORTUGAL (REPUBLIC OF).......ccccccevuviviirercnnnne 4.100 4/15/2037 BBB- 102,199 77,278
PORTUGAL (REPUBLIC OF).......ccccccccovvvniiinninnnne 4.350 10/16/2017 BBB- 2,383,764 1,413,604
PORTUGAL OBRIGACOES DO.........cccceeuiivuinnnne 3.850 4/15/2021 BBB- 926,770 793,920
PORTUGAL OBRIGACOES DO TESOURO.......... 4.950 10/25/2023 BBB- 1,171,378 1,096,452
PORTUGAL REP BDS........ccccoviiiiiiiiiiiiiis 5.450 9/23/2013 BBB- 4,328,543 3,750,087
PORTUGAL TELECOM INTERNATIONAL......... 5.000 11/4/2019 BBB- 674,547 637,934
PORTUGAL(REPUBLIC OF)......cccoceeuviviiririrannnne 4.450 6/15/2018 BBB- 6,344,394 4,647,723
PORTUGAL(REPUBLIC OF)....cccccccoueuciiniinene. 4.750 6/14/2019 BBB- 8,661,139 5,447,495
PPG INDUSTRIES INC......ccoccoovviiiiiiiiiiiiiine 3.600 11/15/2020 BBB+ 4,771,230 4,822,743
PPG INDUSTRIES INC.....ccocciiiiniiiiiiccriccne 5.500 11/15/2040 BBB+ 1,736,770 1,708,044
PPG INDUSTRIES INC......ccocoovvviiiiiiiiiiiiiinne 5.750 3/15/2013 BBB+ 29,506,179 30,291,810
PQ CORP 2ND LIEN TL.....ccccooiiiiiiiiiiiiiicis ZERO COUPON 7/30/2015 B- 2,820,000 2,936,940
PRAXAIR INC.....ccoiiiiiiiiiiiiicccccs 5.250 11/15/2014 A 4,988,400 5,615,728
PRECISION DRILLING CORP.........cccccuvvncninnne 6.625 11/15/2020 BB+ 2,000,000 2,025,000
PREGIS CORP........coovviiiiiiiiiicicce 12.375 10/15/2013 cCcC 493,250 495,625
PROCTER & GAMBLE CO/THE...........ccccccccceeee 1.375 8/1/2012 AA- 9,992,700 10,100,534
PROCTER & GAMBLE INTERNATIONAL.......... 1.350 8/26/2011 AA- 9,992,600 10,013,800
PRODUCTION RESOURCE GROUP INC............. 8.875 5/1/2019 B- 1,000,000 992,500
PROVIDENT FUNDING ASSOCIATES L.............. 10.125 2/15/2019 B 655,781 659,750
PROVIDENT FUNDING ASSOCIATES L.............. 10.250 4/15/2017 BB 700,000 766,500
PROVINCE OF ONTARIO CANADA.................... 2.625 1/20/2012 AA- 4,997,150 5,060,950
PROVINCE OF ONTARIO CANADA..........c........ 4.950 6/1/2012 AA- 4,996,000 5,206,775
PROVINCE OF ONTARIO CANADA.................... 5.000 10/18/2011 AA- 9,975,500 10,134,600
PT BUMI (10/06) TL.....ccoovriiiiiiiicciciciciciccicaees ZERO COUPON 8/7/2013 NR 1,096,649 1,166,424
PULTE GROUP INC......ccccovviiiiiiiiiiicice 6.000 2/15/2035 BB- 1,662,616 1,458,600
PULTE GROUP INC......ccccooiiviiiiiiiiiiiniicine 6.375 5/15/2033 BB- 1,988,196 1,860,375
QUAD GRAPHICS INC 06-1 TR D.......cccvevevnnnene 5.980 4/14/2026 NR 2,406,608 2,369,620
QUAD/GRAPHICS 01-1 TRANCHE A................... 7.460 4/10/2016 NR 2,025,000 2,061,045
QUAD/GRAPHICS 01-1 TRANCHE C................... 7.810 4/10/2021 NR 9,500,000 9,534,390
QUAD/GRAPHICS INC QUAD/TECH................... 5.980 1/30/2026 NR 2,411,338 2,380,235
QUEBECOR MEDIA INC........ccccceoeuiiiiiiirienes 7.750 3/15/2016 B+ 980,000 1,033,750
QUEENSLAND TREASURY CORP............ccc.... 6.250 2/21/2020 AA+ 1,984,929 2,375,954
QUICKSILVER RESOURCES INC..........c.ccccceunee. 8.250 8/1/2015 B 468,043 500,531
QUICKSILVER RESOURCES INC........cccccevvurnnne 11.750 1/1/2016 B 120,896 143,125
QUIKSILVER INC.....cooiiiiiiiiiiiiiccccceeeene 6.875 4/15/2015 CCC+ 896,000 1,094,063
QVC INC.....oiiiiiiiiiiiiice 7.125 4/15/2017 BB+ 1,050,000 1,102,500
QVC INC...oiiiiiiiiccec e 7.500 10/1/2019 BB+ 1,002,500 1,060,000
QWEST CAP FDG INC NT.....ccccocovviiiiiiiiiinns 7.750 2/15/2031 BB 5,510,294 5,961,175
QWEST CORP.....c.coiiiiiiiccecceeeae 6.875 9/15/2033 BBB- 2,979,631 3,075,657
QWEST CORP.......ccooviiiiiiiiiiice 7.200 11/10/2026 BBB- 760,500 882,072
QWEST CORP.......ccorviiiiiiiiiciccccceeee 7.500 6/15/2023 BBB- 196,500 198,158
RADIATION THERAPY SERVICES INC.............. 9.875 4/15/2017 CCC+ 1,495,200 1,473,156
RADIO ONE INC......cccooviiiiiiiiiiiiinciccceee 15.500 5/24/2016 CCC 1,578,743 1,638,757
RADIOSHACK CORP 6.750 5/15/2019 BB 1,218,512 1,179,063
RADNOR HLDGS CORP SR NT.......ccccccoviiuiinanne 11.000 3/15/2010 NR 612,625 68
RALCORP HOLDINGS INC.......cccoevueriiiiiiiinianes 7.290 8/15/2018 NR 10,000,000 11,499,200
RALCORP HOLDINGS SR SER 09A..................... 7.450 5/28/2019 NR 9,000,000 10,461,600
RAYTHEON CO......cccoviiiiiiiiiiiiciiieceenes 4.400 2/15/2020 A- 3,181,280 3,250,729
RBS GLOBAL INC/REXNORD LLC.................... 8.500 5/1/2018 B- 3,679,656 3,881,719
REED ELSEVIER CAPITAL INC.........cccccccueucunnnne 7.750 1/15/2014 BBB+ 7,124,103 7,142,633
REGAL CINEMAS CORP.......ccccoeviviiiiiin 8.625 7/15/2019 B- 1,245,000 1,260,000
REGAL ENTERTAINMENT GROUP..................... 9.125 8/15/2018 B- 261,250 258,750
REGENCY ENERGY PARTNERS LP/R.............. 6.500 7/15/2021 BB- 2,725,000 2,759,063
REGENCY ENERGY PARTNERS LP/R.............. 6.875 12/1/2018 BB- 775,000 802,125
REGIONS BANK/BIRMINGHAM AL.........ccccccc.e. 3.250 12/9/2011 AAA 94,911,650 96,287,250
REICHHOLD INDS INC SR NT 144A............c.c..... 9.000 8/15/2014 CCC+ 1,937,213 1,830,900
REPUBLIC OF ARGENTINA.........cccccoviiiiinnn VARIABLE RATE 4/30/2013 B 2,029,132 935,524
REPUBLIC OF AUSTRIA.......ccoeiiiinecieiene 3.400 10/20/2014 AAA 12,462,628 13,519,340
REPUBLIC OF CHILE.........ccccceceoiniiiiniiiniiiiinne 3.875 8/5/2020 A+ 1,367,325 1,321,884
REPUBLIC OF EL SALVADOR...........cccccccueuennnn. 7.375 12/1/2019 BB- 2,308,000 2,200,000
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REPUBLIC OF GHANA.........ccccoviniiiiiniiiie 8.500 10/4/2017 B 453,136 467,723
REPUBLIC OF INDONESIA......cccccceciniinieinienns 4.875 5/5/2021 BB+ 2,259,842 2,354,625
REPUBLIC OF IRAQ.......ccccooiviiiiiiiiiiiniiciine 5.800 1/15/2028 NR 7,364,813 7,216,390
REPUBLIC OF ITALY ...oooiiiiiiiicineceecceene 2.125 9/16/2013 NR 9,974,000 10,085,334
REPUBLIC OF ITALY ...ccoovviniiiiiiiiiiiiiiicine 2.125 10/5/2012 NR 9,985,300 10,102,747
REPUBLIC OF ITALY ...oooiiiiiiiiiciiicceccenene 3.125 1/26/2015 NR 6,977,040 7,125,861
REPUBLIC OF LITHUANIA..........ccooeiiiiinne. 6.750 1/15/2015 BBB 5,990,511 6,389,164
REPUBLIC OF LITHUANIA.........cccooiiiiinne. 7.375 2/11/2020 BBB 4,003,818 4,485,000
REPUBLIC OF PHILIPPINES...........ccccoevvininnnn. 5.500 3/30/2026 BB 801,930 825,731
REPUBLIC OF PHILIPPINES...........ccccociiinne 6.375 10/23/2034 BB 9,759,363 10,398,867
REPUBLIC OF POLAND........ccccoviiiiniiiiiiinnns 6.375 7/15/2019 A- 6,523,771 6,951,205
REPUBLIC OF SOUTH AFRICA.........cccoceuvinene 5.500 3/9/2020 BBB+ 1,635,503 1,678,080
REPUBLIC OF URUGUAY BDS.........ccccovviiinne 8.000 11/18/2022 BB+ 3,460,727 4,024,340
RESIDENTIAL CAPITAL LLC......ccoooeueiiiinnne. 9.625 5/15/2015 B- 115,200 119,100
REYNOLDS GROUP ISSUER INC/RE................ 8.250 2/15/2021 B- 2,900,000 2,711,500
REYNOLDS GROUP ISSUER INC/RE................ 8.750 5/15/2018 B- 2,371,719 2,333,438
REYNOLDS GROUP ISSUER INC/RE................ 9.000 4/15/2019 B- 2,523,031 2,394,688
RIO TINTO ALCAN INC.....ccocoiiiiiiiiiiiiiiicie 4.500 5/15/2013 A- 4,275,000 5,293,620
RIO TINTO ALCAN INC.....cccevviiiiiiiiiiiine 5.750 6/1/2035 A- 2,874,525 3,238,320
RIO TINTO ALCAN INC.....ccocoiiiiiiiciiiiiiine 6.125 12/15/2033 A- 1,815,000 3,285,898
RIO TINTO FINANCE USA LTD......ccccccccevvvenene 6.500 7/15/2018 A- 4,956,550 5,844,295
RIO TINTO FINANCE USA LTD......ccccoccovniiins 8.950 5/1/2014 A- 16,547,019 16,454,351
ROCHE HOLDINGS INC........cccocoovviiiininiiiiiiiinnee 5.000 3/1/2014 AA- 2,412,739 2,436,891
ROYAL BANK OF SCOTLAND PLC/THE............ 4.375 3/16/2016 A+ 2,195,710 2,215,545
ROYAL BANK OF SCOTLAND PLC/THE............ 6.125 1/11/2021 A+ 6,500,923 6,698,552
ROYAL BK OF SCOTLAND GROUP PLC............ 5.250 5/15/2013 A 4,852,624 4,771,004
RR DONNELLEY & SONS CO.......cccccoovvvvinnnne 7.250 5/15/2018 BB+ 1,535,000 1,535,000
RSC EQUIPMENT RENTAL INC/RSC H.............. 8.250 2/1/2021 B- 4,141,563 3,980,000
RSC EQUIPMENT RENTAL INC/RSC H.............. 10.000 7/15/2017 BB- 457,938 473,875
RUSSIA FOREIGN BOND........ccccceoiiiiiiniiiiinne 3.625 4/29/2015 BBB 1,247,907 1,322,740
RUSSIA FOREIGN BOND.........cccovviiiiiiiiiiiinnee 5.000 4/29/2020 BBB 894,267 929,673
RUSSIAN FOREIGN BOND - EUROBON............. STEPPED RATE 3/31/2030 BBB 32,580,702 34,242,333
SABINE PASSLENG LP......cccoooviiiiiiiiiccee 7.250 11/30/2013 B+ 587,344 691,875
SABINE PASSLNG LP.......cccooiiviiiiiiiiiiinnns 7.500 11/30/2016 B+ 1,078,875 1,230,000
SAFEWAY INC....ooooiiiiiiiiiicieccecceeeeene 5.000 8/15/2019 BBB 10,161,600 10,434,659
SAFEWAY INC.....cocoooviiiiiiiiiiiiiiiiciics 6.250 3/15/2014 BBB 3,717,228 3,956,098
SAN DIEGO CNTY CALIF WTR AUTH................ 6.138 5/1/2049 AA+ 3,894,214 4,112,649
SANDRIDGE ENERGY INC........cccccccovvvviininnnnnne 7.500 3/15/2021 B 800,000 810,000
SANDRIDGE ENERGY INC.......ccoccciiniincinne 8.000 6/1/2018 B 2,960,950 3,476,160
SANDRIDGE ENERGY INC........cccccceovvviiiniiinnnne 8.750 1/15/2020 B 1,505,145 1,597,500
SANMINA-SCICORP.......cccccoiviiiiiiiiniciiees 7.000 5/15/2019 B 984,063 945,000
SANMINA-SCICORP........ccoceiiiiiiiiiiiiiins 8.125 3/1/2016 B- 997,500 1,038,750
SAPPI PAPIER HOLDING GMBH..............cc.cc...... 6.625 4/15/2021 BB 1,500,000 1,458,750
SARA LEE CORP........ccccoovviiiiiiiiiiiccce, 2.750 9/15/2015 BBB 4,975,000 4,998,564
SARA LEE CORP........ccccooviiiiiiiiiniiiicccee, 3.875 6/15/2013 BBB 9,503,900 10,423,690
SARA LEE CORP........ccccoovviiiiiiiiiiicne, 4.100 9/15/2020 BBB 9,958,800 9,442,067
SARA LEE CORP........ccccooviiiiiiiiiniicce 6.125 11/1/2032 BBB 4,084,834 3,754,195
SAVIENT PHARMACEUTICALS INC................... 4.750 2/1/2018 NR 25,000 24,906
SAXON ASSET SECURITIES TR 3 M2................. VARIABLE RATE 12/26/2034 A+ 373,094 469,427
SBA TELECOMMUNICATIONS INC.................... 8.250 8/15/2019 B+ 495,760 535,000
SBARRO INC......ccoiiiiiiiiiiiiiiciccicce 10.375 2/1/2015 D 720,125 175,000
SCF CAPITAL LTD...c.coiiiiiiiiiiiciiecces 5.375 10/27/2017 NR 402,500 400,520
SCHREIBER FOODS INC SER A.......ccccoccvvieuinnne 2.970 11/10/2015 NR 2,000,000 1,982,400
SCIENTIFIC GAMES INTERNATIONAL.............. 9.250 6/15/2019 BB- 415,000 431,500
SEAGATE HDD CAYMAN.......cccoeiiiiiniiiiiens 7.750 12/15/2018 BB+ 1,350,000 1,417,500
SEALY MATTRESS CO......ccccovvviiiiiiiiiinnne 8.250 6/15/2014 CCC+ 1,002,000 1,002,500
SEARS HOLDINGS CORP........ccccccvvviuiiiiinnnes 6.625 10/15/2018 BB 1,450,000 1,344,875
SECURITY HEALTH PLAN WISCONSIN............. 7.270 4/28/2019 NR 5,552,160 6,029,701
SENSATA TECHNOLOGIES BV.......ccccccvininenn 6.500 5/15/2019 B 2,000,000 1,995,000
SEQUOIA MORTGAGE TRUST 2 1Al.................. VARIABLE RATE 6/20/2036 B- 332,291 341,569
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SERVICE CORP INTERNATIONAL/US................ 7.000 6/15/2017 BB- 962,500 1,077,500
SERVICE LITHO-PRINT INC SR.......ccccooveueranene 12.000 2/12/2015 NR 3,672,258 3,672,258
SERVICEMASTER CO/THE.........cccccccoecuiuiiinnns 7.450 8/15/2027 B- 2,427,438 2,599,400
SERVICEMASTER CO/THE 144A...........ccccccue. 10.750 7/15/2015 B- 1,119,625 1,160,500
SINCLAIR TELEVISION GROUP INC................... 8.375 10/15/2018 B 1,267,097 1,312,500
SINOCHEM OVERSEAS CAPITALCOL............. 4.500 11/12/2020 BBB+ 761,866 746,890
SIRIUS XM RADIO INC.......ccccooviiiiniiiiiiiiiinns 8.750 4/1/2015 BB- 2,543,973 2,756,250
SLM CORP......cocuiiiiiiiiiiccccecceccee 5.000 6/15/2018 BBB- 669,847 785,695
SLM CORP......c.coovviiiiiiiiiiiiiccc 5.625 8/1/2033 BBB- 510,350 567,600
SLM CORP......cocuiiiiiiiiicicceceecceee 6.250 1/25/2016 BBB- 1,419,775 1,492,400
SLM CORP......c.coovviiiiiiiiiiiiiiice 8.450 6/15/2018 BBB- 5,691,475 7,079,585
SLM STUDENT LN TST.....cccooiiiiiiiiiiiiccnee VARIABLE RATE 12/15/2027 AAA 1,177,687 1,134,299
SLM STUDENT LN TST REG S BDS.................... VARIABLE RATE 12/15/2033 AAA 551,304 530,613
SMUCKER JM CO SR NT....c.ccoeiiiiiiiiniiiinns 5.550 4/1/2022 NR 8,000,000 8,818,560
SOCIETE DE FINANCEMENT REGS.................... 3.375 5/5/2014 AAA 3,984,520 4,226,420
SOCIETE FINANCEMENT DE L'ECONO............. 2.250 6/11/2012 AAA 9,969,500 10,165,100
SOFTBRANDS INC/ATLANTIS........cccceeiiiiinne 11.500 7/15/2018 NR 1,032,002 1,031,968
SOLO CUP CO.....cooviiiiiiiiiiiiiiiccicccsicceae 8.500 2/15/2014 ccC 517,488 545,513
SOLUTIA INC.....cooiiiiiiiiiiiniciccieeeceeee 8.750 11/1/2017 BB- 465,750 488,250
SOUTH AFRICA (REP OF) NTS.......cccccoeviiinne. 7.375 4/25/2012 BBB+ 2,762,510 2,665,958
SOUTH AFRICA GOVERNMENT...........ccccccueuee 6.250 3/8/2041 BBB+ 7,187,480 7,685,535
SOUTH AFRICA GOVERNMENT BOND............. 6.750 3/31/2021 NR 8,086,698 8,316,003
SOUTH AFRICA GOVERNMENT BOND............. 8.250 9/15/2017 NR 5,129,408 5,198,984
SOUTH AFRICA GOVERNMENT BOND............. 10.500 12/21/2026 A 13,220,673 13,681,763
SOUTH AFRICA GOVERNMENT INTERN.......... 5.875 5/30/2022 BBB+ 1,606,432 1,609,268
SOUTH AFRICA GOVERNMENT INTERN.......... 6.875 5/27/2019 BBB+ 379,870 377,835
SOUTH CAROLINA ELEC & GAS CO.................. 5.300 5/15/2033 A 4,990,350 4,924,582
SOUTHERN COPPER CORP...........cccccvurviriinnnne 6.750 4/16/2040 BBB- 82,025 83,215
SOUTHWEST AIRLINES CO.......ccccccevuviiriinnnnnes 5.125 3/1/2017 BBB- 4,606,350 5,346,024
SOUTHWEST AIRLS CO 95-A CL A-3.........cc.c... 7.220 7/1/2013 A+ 3,520,229 3,725,679
SOUTHWEST AIRLS CO 96-A CL Al................... 7.670 1/2/2014 BBB 1,963,405 2,039,173
SOUTHWEST AIRLS CO P/T CTF.......ccouvueunnee 6.260 9/24/2012 BBB 1,358,792 1,417,725
SPAIN (GOVT OF) BDS.....c.ccooiiiniinicirccenee 5.750 7/30/2032 AA 20,233,612 19,084,989
SPAIN (GOVT OF) BDS.......cccooviiiiiiiiiiiiinine 6.000 1/31/2029 AA 1,925,597 1,906,669
SPAIN (KINGDOM OF)......ccooccoiniiiinniiniciinenns 4.200 1/31/2037 AA 2,461,708 2,504,051
SPAIN (KINGDOM OF).....c.cccceiiiiniiinnieicieiennen 4.800 1/31/2024 AA 4,176,442 4,198,394
SPAIN (KINGDOM OF) BDS......cccccccoiviiiiiiinnne 4.900 7/30/2040 AA 489,005 496,023
SPAIN GOVERNMENT BOND.........cccccvvvvinnnnnne 4.100 7/30/2018 AA 32,352,162 35,621,284
SPAIN GOVERNMENT BOND.........ccccccevinicuinnne 4.700 7/30/2041 AA 1,120,786 1,152,119
SPAIN GOVERNMENT BOND.........ccccecovvviinnnnne 4.850 10/31/2020 NR 14,834,982 15,383,416
SPAIN GOVERNMENT BOND.........ccccccovuricinnne 5.500 4/30/2021 AA 6,939,845 7,163,620
SPAIN GOVERNMENT INTERNATIONAL.......... 2.000 9/17/2012 AA 9,964,900 10,068,700
SPAIN KINGDOM BDS........ccoccoiiiiiiniiiieis 6.150 1/31/2013 AA 6,147,596 6,036,711
SPECTRUM BRANDS (1/11) TLB ZERO COUPON 6/17/2016 NR 866,712 879,984
SPECTRUM BRANDS HOLDINGS INC................ 9.500 6/15/2018 B 986,340 1,095,000
SPIRIT AEROSYSTEMS INC........ccceovvviiiinnnne 6.750 12/15/2020 BB- 2,200,000 2,233,000
SPRINGLEAF FINANCE CORP..........cccccccvvuunene 3.250 1/16/2013 B 1,237,410 1,506,079
SPRINGLEAF FINANCE CORP..........cccccccevuiunne. 5.375 10/1/2012 B 1,949,875 2,089,500
SPRINGLEAF FINANCE CORP.........ccccoccvueunenn 5.400 12/1/2015 B 1,252,919 1,230,675
SPRINGLEAF FINANCE CORP..........cccccccecvuiunne. 5.750 9/15/2016 B 571,200 606,900
SPRINGLEAF FINANCE CORP.........cccccecvvueunene 5.850 6/1/2013 B 2,068,536 2,251,500
SPRINGLEAF FINANCE CORP..........cccccccevurunne. 5.900 9/15/2012 B 662,250 700,000
SPRINGLEAF FINANCE CORP.........cccccocvuunene 6.500 9/15/2017 B 771,750 806,625
SPRINGLEAF FINANCE CORP..........cccccccevurunne. 6.900 12/15/2017 B 404,750 458,750
SPRINT CAPITAL CORP........cccovviiiiiiiiiiene 6.875 11/15/2028 BB- 1,778,608 2,112,925
SPRINT CAPITAL CORP.........ccccoevvviiiviiiiinne 8.750 3/15/2032 BB- 2,204,406 2,814,500
SPRINT NEXTEL CORP........cccccceiiiiiiiiiniinne 6.000 12/1/2016 BB- 5,243,750 5,992,500
SRI LANKA GOVERNMENT INTERNATI........... 6.250 10/4/2020 B+ 8,760,250 8,700,000
SSI INVESTMENTS II/SSI CO-ISSU..........cccceuueee 11.125 6/1/2018 B- 1,285,279 1,408,875
STATE OF NORTH RHINE-WESTPHALIL............. 1.625 9/17/2014 AA- 3,577,896 3,611,196
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STATE OF QATAR......ccoeiiiiiiiiiiicce 5.250 1/20/2020 AA 1,096,340 1,170,897
STATER BROS HOLDINGS INC.........ccccccovvviinnne 7.375 11/15/2018 B+ 2,655,988 2,754,563
STEEL DYNAMICS INC.......cccoceovviviiiiiiiiiiinne 6.750 4/1/2015 BB+ 957,500 1,020,000
STRUCTURED ASSET SECUR 9XS 2A2.............. VARIABLE RATE 6/25/2035 AAA 403,253 379,044
SUNGARD DATA SYSTEMS INC........ccccceevvvnene 7.375 11/15/2018 B 4,566,875 4,575,000
SUNGARD DATA SYSTEMS INC.......ccccevvnnee 7.625 11/15/2020 B 182,000 176,750
SUNGARD DATA SYSTEMS INC........ccccceevvunene 10.250 8/15/2015 B- 836,000 828,000
SUPERVALU INC.....coccoiniiiiiiiiniiiiicceceenes 8.000 5/1/2016 B 1,734,975 1,836,000
SURGICAL CARE AFFILIATES 144A................... 10.000 7/15/2017 CCC+ 1,463,000 1,497,125
SUSSER HOLDINGS LLC / SUSSER F.................. 8.500 5/15/2016 B+ 1,990,910 2,105,000
SVENSK EXPORTKREDIT AB........cccccocevvrvnnnnne 1.750 10/20/2015 AA+ 2,996,580 2,984,898
SVENSK EXPORTKREDIT AB.......ccccccoevuiinnnnee 3.250 9/16/2014 AA+ 4,995,400 5,290,536
SWEDEBANK FORENINGSSPARBANKEN......... 3.000 12/22/2011 AAA 9,967,900 10,118,400
SWEDEN GOVERNMENT BOND............ccccoeuuee 3.750 8/12/2017 AAA 1,758,057 1,992,677
SWEDEN GOVERNMENT BOND...........cccccoeuenee. 5.000 12/1/2020 AAA 5,287,162 5,424,561
SWEDEN GOVERNMENT BOND...........cccccueuuee 5.500 10/8/2012 AAA 18,126,190 21,463,489
SWEDEN KINGDOM BDS SER 1041.................... 6.750 5/5/2014 AAA 1,610,540 1,810,348
TARGA RESOURCES PARTNERS LP /................ 6.875 2/1/2021 BB 553,438 544,500
TARGA RESOURCES PARTNERS LP /................ 7.875 10/15/2018 BB 600,000 633,000
TARGET CORP........cciiiiiiiiiiiiiciccce 6.500 10/15/2037 A+ 6,026,310 6,305,492
TARJETA NARANJA SA.....cooviiiiiiiiicicnnns 9.000 1/28/2017 NR 131,000 135,913
TASEKO MINES LTD.....ccooovviiiiiiiiiiniiciiens 7.750 4/15/2019 B 862,438 856,375
TCI COMMUNICATIONS INC........ccvvvviririnnnne 7.875 2/15/2026 BBB+ 4,437,794 5,873,425
TCI COMMUNICATIONS INC......ccccoeviiiiiinnne 8.750 8/1/2015 BBB+ 6,058,100 6,127,896
TELECOM ITALIA CAPITAL SA.......cccocoevviniiinne 6.999 6/4/2018 BBB 2,270,826 2,211,659
TELEMAR NORTE LESTE SA........cccccccoiniiiinns 5.500 10/23/2020 BBB- 581,948 574,725
TELESAT CANADA / TELESAT LLC................... 11.000 11/1/2015 B- 720,563 738,281
TENET HEALTHCARE CORP..........cccoccvviviinnn. 6.875 11/15/2031 CCC+ 1,879,906 2,083,325
TEREX CORP.....coovciiiiiiiiciriceeceeceeene 8.000 11/15/2017 B 2,714,844 2,793,125
TERRA BOLIGKREDITT AS......ccccoovviiiiiinnne. 2.125 8/31/2015 NR 252,675 279,588
TEXHONG TEXTILE GROUP LTD............cc.o....... 7.625 1/19/2016 BB 202,000 196,950
TEXHONG TEXTILE GROUP LTD REGS............ 7.625 1/19/2016 BB 204,880 202,139
TEXTRON FIN CORP SR SER B.......ccccccvneueinns 4.590 9/14/2017 NR 6,842,105 6,788,874
TEXTRON FINANCIAL CORP SR NT................... 4.390 12/24/2013 NR 2,907,895 3,403,947
TIME WARNER CABLE INC........cccccccevviiinnnn 6.200 7/1/2013 BBB 5,052,124 5,475,504
TIME WARNER CABLE INC..........ccccoovvviiinnnnn 6.750 7/1/2018 BBB 11,933,100 11,481,747
TIME WARNER CABLE INC........ccococevviinnn 6.750 6/15/2039 BBB 5,512,144 6,039,326
TIME WARNER CABLE INC.........ccccccovvviiinnnne 7.300 7/1/2038 BBB 3,115,677 3,526,802
TIME WARNER CABLE INC........ccccocciviiinnne. 7.500 4/1/2014 BBB 995,340 1,152,473
TIME WARNER CABLE INC..........cccccovvininnnnne. 8.250 4/1/2019 BBB 14,291,704 15,703,030
TIME WARNER CABLE INC........c.cccoccvviiiinnnne 8.750 2/14/2019 BBB 19,349,003 21,504,946
TIME WARNER COS INC.......cccccoevvviiiiiiinnne 6.950 1/15/2028 BBB 5,547,400 5,539,397
TIME WARNER COS INC......ccocccoeiiiiiiiine 7.250 10/15/2017 BBB 5,382,550 5,969,870
TIME WARNER INC.......ccooooiiiiiiiiiiiiiie 4.700 1/15/2021 BBB 4,988,100 5,035,058
TIME WARNER INC.......ccoocoiiiiiiiiiiinccee 7.625 4/15/2031 BBB 2,567,025 2,699,505
TIME WARNER INC........cooooviiiiiiiiiiiiis 7.700 5/1/2032 BBB 11,764,917 12,677,175
TOMKINS LLC / TOMKINS INC......cccceceuriiinnne 9.000 10/1/2018 B+ 1,417,781 1,454,625
TOPS HOLDING CORP / TOPS MARKE............... 10.125 10/15/2015 B 2,030,000 2,122,500
TOYSRUSINC....ccooociiiiiiiiiiccicccccce 7.375 10/15/2018 CCC+ 1,001,250 1,092,656
TOYS R US PROPERTY COILLC...........cccccuuee 10.750 7/15/2017 B+ 2,510,412 2,614,375
TRANSCANADA PIPELINES LTD........cccceeuinnns 3.400 6/1/2015 A- 6,991,670 7,317,052
TRANSCANADA PIPELINES LTD..........ccccccoeuee. 6.100 6/1/2040 A- 4,984,300 5,312,482
TRANSCANADA PIPELINES LTD.......ccccceuiuinnns 6.200 10/15/2037 A- 4,711,860 4,805,450
TRANSDIGM INC......cocooviiiiiiiiiiiiiiccciciae 7.750 12/15/2018 B- 1,950,000 2,047,500
TRANSNET LTD....ccocoeiiiiiiiiiiiniiiicciiccee 4.500 2/10/2016 NR 11,797,678 12,244,990
TRANSUNION LLC/TRANSUNION FINA............ 11.375 6/15/2018 B- 2,800,681 3,051,000
TRAVELERS COS INC/THE.......cccccccciviiinnininnne 5.750 12/15/2017 A- 1,537,816 1,567,135
TRAVELERS COS INC/THE..........cccoeeinniannnee 6.250 6/20/2016 A- 1,320,160 1,355,285
TRAVELERS COS INC/THE.......ccccccociviininiininnne 6.750 6/20/2036 A- 1,283,096 1,241,969
TREASURY ...coiiiiiiiiciecreceeeeeeeeeae 5.000 10/18/2020 BBB+ 28,949 22,886
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TREASURY 4% 2014.......ccocviiiiiiiiiiiiiiiiis 4.000 1/15/2014 BBB+ 7,618,981 6,431,809
TREASURY GILT.....coociiiiiiiiiiniiciriccneeeenene 3.750 9/7/2021 NR 17,720,360 17,171,141
TREASURY GILT....cccocoviiiiiiiiiiiiiiiccne 4.250 12/7/2040 NR 4,786,440 4,789,772
TREASURY TSY STK.....occoiiiiiiiiiicreceees 5.000 3/7/2012 NR 3,039,732 3,058,790
TRIBUNE CO TL X....oooiiiiiiiiiiiiiiiiiiiicciins ZERO COUPON 12/31/2011 NR 476,738 343,881
TRIUMPH GROUP INC.......cccoooviiiiiiiniiincinns 8.625 7/15/2018 B+ 1,043,978 1,151,063
TRW AUTOMOTIVE INC........ccooovviiiiiiiiniiine 3.500 12/1/2015 BB- 174,191 181,675
TURKEY (REP OF).....cccoiniiiiiiiciniccccee. 7.000 6/5/2020 BB 288,373 280,644
TURKEY (REP OF)....c.ccociiiiiiiiiiiiiiniiciccee 7.375 2/5/2025 BB 2,610,910 2,931,714
TURKEY (REPUBLIC OF).....ccccccovuiiiiniiiniiciinnne 7.500 7/14/2017 BB 5,444,918 5,497,120
TURKEY (REPUBLIC OF).......ccccoceuiuiiiiiiiiiinne 7.500 11/7/2019 BB 9,462,560 9,836,094
TURKEY GOVERNMENT INTERNATIONA........ 5.625 3/30/2021 BB 2,149,100 2,085,080
TURKEY GOVERNMENT INTERNATIONA........ 7.000 9/26/2016 BB 5,876,694 6,626,813
TURKEY(REPUBLIC OF)......ccccccoviiiiiiniiiiinnns 7.250 3/5/2038 BB 1,719,659 2,152,600
TXU/TCEH 4/11 EXTENDED TLB............ccc.c....... ZERO COUPON 10/10/2017 NR 2,860,761 2,735,467
TYCO ELECTRONICS GROUP SA........cccccuiee 6.550 10/1/2017 BBB 6,814,950 7,163,760
U S TREASURY BOND.......ccccoovviiiiiiiiiiiinnne 3.500 2/15/2039 UST 5,914,688 6,014,050
U S TREASURY BOND.......ccccoovviiiiiiiiicicce 4.250 5/15/2039 UST 1,147,359 1,177,608
U S TREASURY BOND.......cccovviiviiiiiiiiriiciienns 4.250 11/15/2040 UST 25,569,716 25,271,219
U S TREASURY BOND.......cccocvviiiiiiiiiiicce 4.500 5/15/2038 UST 17,205,178 16,217,990
U S TREASURY BOND.......cccoevviviiiiiriiiriiciinns 4.500 8/15/2039 UST 18,576,170 19,379,598
U S TREASURY BOND.......cccocvviiiiiiiiiiicce 4.625 2/15/2040 UST 11,546,578 11,550,781
U S TREASURY BOND.......cccovviiviiiiiiiicriiiienns 5.375 2/15/2031 UST 7,642,278 7,560,044
U S TREASURY BOND.......ccccocvviiiiiiiiiiiice 6.000 2/15/2026 UST 112,182,190 114,018,183
U S TREASURY BOND.......cccoeuviniiiiiiiiriiiins 6.250 5/15/2030 UST 7,388,105 8,001,162
U S TREASURY BOND.......ccccoovviiiiiiiiiiice 6.750 8/15/2026 UST 278,871,875 276,282,902
U S TREASURY BONDS........ccccoviiiiiiiinicnnes 3.875 8/15/2040 UST 30,661,665 30,224,699
U S TREASURY BONDS.......ccccoeiiiiiiiiine 4.375 11/15/2039 UST 48,538,149 51,238,398
U S TREASURY BONDS........ccccovviiiiiiiinnes 5.250 2/15/2029 UST 49,712,528 53,079,400
U S TREASURY BONDS........ccceiiviiniiiiine 6.125 11/15/2027 UST 71,612,222 74,591,342
U S TREASURY BONDS.........cccooiiiiiiiiiiiiins 6.250 8/15/2023 UST 58,172,368 62,181,004
U S TREASURY BONDS.......cccooiviviiiiiiiinne 6.875 8/15/2025 UST 8,425,730 9,410,380
U S TREASURY BONDS........cccoiiiiiiiriccnnee 7.125 2/15/2023 UST 13,578,383 14,902,140
U S TREASURY BONDS........cccoeiiviiiiiiiinne 8.000 11/15/2021 UST 15,545,808 15,665,540
U S TREASURY NOTE........cccoooiiiiiiiieen 0.375 10/31/2012 UST 111,826,242 112,109,760
U S TREASURY NOTE........cccceooviniiiniiiiiiiiinns 0.500 5/31/2013 UST 4,906,508 4,904,606
U S TREASURY NOTE........cccoooiiiiiiiiiiccn 0.625 2/28/2013 UST 199,707,031 200,778,016
U S TREASURY NOTE........ccccoooviiiiiiiiiiiiiine 0.750 11/30/2011 UST 28,317,867 28,275,575
U S TREASURY NOTE.........ccoooiiiiiiiiicn 0.750 5/31/2012 UST 5,024,431 5,024,001
U S TREASURY NOTE.......ccccoooviiiiiiiiiiiiiiinne 0.875 2/29/2012 UST 10,555,371 10,550,401
U S TREASURY NOTE........cccciiiiiiiiiccee 1.000 4/30/2012 UST 3,899,890 3,915,713
U S TREASURY NOTE........cccoooviiiiiiiiiiiiiinne 1.250 8/31/2015 UST 51,639,699 51,665,410
U S TREASURY NOTE........ccooiiiiiiiiiicce 1.375 11/30/2015 UST 15,931,200 15,921,280
U S TREASURY NOTE........cccoovviiiiiiiiiiiiiiinne 1.375 11/15/2012 UST 7,909,078 7,912,633
U S TREASURY NOTE........cccoiiiiiiiinicce 1.375 5/15/2013 UST 16,125,456 16,176,817
U S TREASURY NOTE.......cccoovviiiiiiiiiiiiiinne 1.750 5/31/2016 UST 110,210,915 110,177,103
U S TREASURY NOTE.......ccoccoiniiiiiiiiiiiiiee 1.750 3/31/2014 UST 17,434,148 17,472,091
U S TREASURY NOTE........cccocoviiiiiiiiiiinee 1.750 7/31/2015 UST 121,837,500 122,031,601
U S TREASURY NOTE.......cccccoiniiiiiiiiniiiiee 1.875 8/31/2017 UST 6,981,406 6,860,000
U S TREASURY NOTE........cccocoviiiiiiiiiiiee 1.875 9/30/2017 UST 108,368,750 105,593,763
U S TREASURY NOTE.......cccccoiniiiiiiiniiiiee 2.000 11/30/2013 UST 4,994,743 5,167,000
U S TREASURY NOTE.........ccocooiiiiiiiiiinnee 2.250 5/31/2014 UST 5,150,586 5,212,100
U S TREASURY NOTE.......ccceoiniiiiiiniiiiiee 2.250 1/31/2015 UST 4,971,875 5,203,000
U S TREASURY NOTE........cccocooiiiiiiiiiiiinee 2.375 2/28/2015 UST 7,030,352 7,312,830
U S TREASURY NOTE.......cccccoiniiiiiiiniiiiiene 2.500 4/30/2015 UST 3,843,509 3,990,532
U S TREASURY NOTE.........ccocooviiiiiiiiiiiinee 2.625 6/30/2014 UST 5,066,406 5,268,900
U S TREASURY NOTE.......cccceoiniiiiiiiiiiiiene 2.625 7/31/2014 UST 54,089,556 56,925,719
U S TREASURY NOTE.........ccocooviiiiiiiiiiiinnee 2.625 12/31/2014 UST 10,071,484 10,541,399
U S TREASURY NOTE.......ccccooiviiiiiiniiiiine 2.625 8/15/2020 UST 46,837,093 45,494,119
U S TREASURY NOTE.......ccccooviiiiiiiiccne 2.625 11/15/2020 UST 20,792,510 21,378,155
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U S TREASURY NOTE.......cccceoiviiiiiiiiniiiiine 3.000 8/31/2016 UST 79,509,583 85,017,625
U S TREASURY NOTE........ccoooiiiiiniceene 3.125 5/15/2021 UST 12,311,955 12,265,437
U S TREASURY NOTE.......ccccecoviniiiiiiiiiiinins 3.125 5/15/2019 UST 21,218,281 22,713,238
U S TREASURY NOTE.........ccoooiiiiiniiieene 3.250 12/31/2016 UST 6,973,750 7,468,580
U S TREASURY NOTE.......ccccecoviviiiiiiiiiiinne 3.375 11/15/2019 UST 32,707,266 35,027,328
U S TREASURY NOTE........cccoooiiiiiiniciicn 3.625 5/15/2013 UST 4,912,695 5,297,350
U S TREASURY NOTE.......ccccoovviiiiiiiiiiiiiininns 3.625 8/15/2019 UST 5,080,469 5,327,700
U S TREASURY NOTE........cccoooiiiiiiniiicn 3.625 2/15/2020 UST 67,473,000 70,130,814
U S TREASURY NOTE........ccccoooviniiiiiiiiiiiinns 4.250 8/15/2013 UST 3,215,625 3,238,290
U S TREASURY NOTE........cccoooiiiiiiiiiicn 4.625 11/15/2016 UST 13,020,444 13,691,880
U.S. TELEPACIFIC (2/11) TLB.....ccccccvviiiiine. ZERO COUPON 2/23/2017 NR 1,498,101 1,489,782
UCI INTERNATIONAL INC......ccoooiiiiiiiiine 8.625 2/15/2019 CCC+ 381,000 386,250
UKRAINE (REPUBLIC OF)......ccccccoeuiiiiiiiriinnnne 6.385 6/26/2012 B+ 653,250 715,750
UKRAINE GOVERNMENT INTERNATION......... 6.580 11/21/2016 B+ 5,367,181 6,969,132
UKRAINE GOVERNMENT INTERNATION......... 6.875 9/23/2015 B+ 1,233,000 1,272,160
UKRAINE GOVERNMENT INTERNATION......... 7.750 9/23/2020 B+ 484,988 496,963
UKRAINE GOVERNMENT REGS...........cccceuenuee. 6.750 11/14/2017 B+ 1,776,743 1,926,713
UNION ELECTRIC CO.....ccoccuiiviiiiiiiiiciicce 5.400 2/1/2016 BBB+ 4,972,200 5,508,653
UNION ELECTRIC CO........ccouvvviriviiiiiiiiriicnnnee 6.000 4/1/2018 BBB+ 2,990,940 3,331,410
UNION ELECTRIC CO......ccocuviviiiiiiiiiiiicciicene 6.400 6/15/2017 BBB+ 5,773,914 6,581,667
UNION ELECTRIC CO........ccoovvviriviiiiiiiiircicnnnen 8.450 3/15/2039 BBB+ 3,986,680 5,509,763
UNION PAC CORP NT......ccocoviiiiiiiiiiiiiicis 6.125 1/15/2012 BBB+ 4,968,600 5,140,350
UNION PACRR CO 03 1 03-1..cccoiiiiiiiiinnnee 4.698 1/2/2024 A+ 3,374,388 3,640,121
UNION PAC RR CO P/T 08-2....cccoceiiiiiiiinne 4.400 1/16/2016 NR 1,964,731 2,056,032
UNION PAC RR CO P/T 2008-3.........cccocoevvviinnene 4.200 4/30/2015 NR 983,401 1,022,943
UNION PACIFIC CORP.........ccccoevvviiiiiiiiine 6.125 2/15/2020 BBB+ 4,549,535 4,947,708
UNION PACIFIC CORP 144A.........ccccoviiiiinn. 4.163 7/15/2022 BBB+ 6,999,000 6,934,523
UNITED KINGDOM (GOVERNMENT OF)........... 4.250 12/7/2049 NR 1,550,310 1,608,310
UNITED KINGDOM GILT......ccceceovnieiiiinereennee 2.250 3/7/2014 NR 15,696,691 16,497,943
UNITED KINGDOM GILT.......cccccovviiiiiinininnne 2.750 1/22/2015 NR 26,181,154 28,813,207
UNITED KINGDOM GILT.......ccccevueimieriinreninnnne 4.000 9/7/2016 NR 1,409,947 1,396,497
UNITED KINGDOM GILT.......ccccoovvviiiiiininiinne 4.000 3/7/2022 NR 20,036,924 19,921,466
UNITED KINGDOM GILT.......ccccoevueiieriineinnnne 4.250 6/7/2032 NR 51,053,103 49,482,601
UNITED KINGDOM GILT.......ccccoovviiiiiiininininne 4.250 12/7/2055 NR 639,345 645,262
UNITED KINGDOM GILT.......ccccoouvuiiiiiieinnnne 4.250 12/7/2027 NR 5,019,108 4,749,440
UNITED KINGDOM GILT.......cccccovvviiiiiininiiinne 4.250 9/7/2039 NR 11,243,936 11,470,105
UNITED KINGDOM GILT.......ccccoouvuiiiiiiineiinnns 4.500 3/7/2013 NR 540,692 579,312
UNITED KINGDOM GILT.......ccccoovvviiiiiininininns 4.500 3/7/2019 NR 42,016,109 42,503,765
UNITED KINGDOM GILT.......ccccoouvueiniiriineiinnns 4.750 12/7/2038 NR 22,201,691 23,544,277
UNITED KINGDOM GILT.......cccccovvviiiiiinininnne 8.000 9/27/2013 AAA 3,480,934 3,154,130
UNITED RENTALS NORTH AMERICA L............ 8.375 9/15/2020 CCC+ 1,446,438 1,442,813
UNITED RENTALS NORTH AMERICA I............. 9.250 12/15/2019 B 499,375 542,500
UNITED RENTALS NORTH AMERICA IL............ 10.875 6/15/2016 B 804,375 839,063
UNITED STATES STEEL CORP............cccceeuennn. 6.650 6/1/2037 BB 114,013 114,075
UNITED STATES STEEL CORP..........ccccccouuenee 7.000 2/1/2018 BB 523,625 767,600
UNITED STATES STEEL CORP............ccccceuvnnn 7.375 4/1/2020 BB 862,388 893,925
UNITED STATES TREAS NT.....cocoiiiiiiiiiiinns 2.250 3/31/2016 UST 5,297,516 5,450,149
UNITED STATES TREASURY NOTE................... 3.625 2/15/2021 UST 8,116,250 8,341,680
UNITED SURGICAL PARTNERS INTER.............. 8.875 5/1/2017 CCC+ 581,844 627,000
UNITED SURGICAL PARTNERS INTER.............. 9.250 5/1/2017 CCC+ 673,843 705,375
UNITEDHEALTH GROUP INC.........ccccocucuiiinnnne 5.800 3/15/2036 A- 656,037 707,475
UNITEDHEALTH GROUP INC..........ccccccuvuiniinne 6.625 11/15/2037 A- 1,788,323 1,998,995
UNITYMEDIA HESSEN GMBH & CO KG........... 8.125 12/1/2017 BB- 3,025,155 3,187,500
UNIVERSAL HEALTH SERVICES INC................ 7.000 10/1/2018 B+ 1,506,875 1,545,000
UNIVERSAL HOSPITAL SERVI.......ccccccovviiiinnns 8.500 6/1/2015 NR 1,533,750 1,545,000
UNIVERSITY CALIF REVS.......ccccooiiiiiiies 5.770 5/15/2043 AA 3,313,152 3,179,488
UNIVISION COMMUNICATIONS INC................. 8.500 5/15/2021 CCC+ 803,313 798,000
UPC HOLDING BV....ccoooiiiiiiniiieecincceeens 9.875 4/15/2018 B- 1,410,813 1,470,750
URBI DESARROLLOS URBANOS REGS............ 9.500 1/21/2020 NR 272,563 266,438
URUGUAY BDS.....ccooiiiiiiiiiiicccccee 7.625 3/21/2036 BB+ 606,013 743,400
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URUGUAY GOVERNMENT INTERNATION....... 7.875 1/15/2033 BB+ 14,317 18,064
URUGUAY GOVERNMENT INTERNATION....... VARIABLE RATE 4/5/2027 BB 13,675,269 2,805,297
URUGUAY GOVERNMENT INTERNATION....... VARIABLE RATE 4/5/2027 BB 2,325,867 2,324,413
URUGUAY INFL LKD BDS.......ccooviiiiiiiennee VARIABLE RATE 9/14/2018 BB 4,366,141 5,562,638
US BANCORP.......cccoiviiiiiiiiiiiiiciccne 4.200 5/15/2014 A+ 6,286,740 6,428,872
US FOODSERVICE.........ccccooiiiniiincincereene 8.500 6/30/2019 CCC+ 2,105,580 2,037,000
US FOODSERVICE (COV-LITE 5/11).....c.ccccuuueee. ZERO COUPON 3/31/2017 NR 987,525 968,513
US TREAS-CPL....cociiiiiiiiiiicreccce 0.125 4/15/2016 UST 48,692,821 48,591,271
US TREAS-CPL.....ccoooiiiiiiiiiiiiiiiiiiccecs 2.125 2/15/2041 UST 51,453,771 52,879,067
US TREAS-CPIINFLAT......cocoiiiiiiiiicienee 0.500 4/15/2015 UST 74,241,462 76,125,587
US TREAS-CPIINFLAT......cccoooiiiiiiiiiiiine 1.250 7/15/2020 UST 170,882,317 176,035,621
US TREAS-CPIINFLAT.......ccccooiiiiiiinciiiccne 2.125 2/15/2040 UST 51,555,155 53,445,042
US TREAS-CPIINFLAT.......cccooiiiiiiiiiiicine VARIABLE RATE 1/15/2021 UST 119,713,013 122,503,493
US TREAS-CPI INFLATION INDEX.........ccccccceet 0.625 4/15/2013 UST 56,164,596 59,583,851
US TREAS-CPI INFLATION INDEX...........ccccuu.. 1.250 4/15/2014 UST 60,828,900 63,479,529
US TREAS-CPI INFLATION INDEX.........cccccceeut 1.375 7/15/2018 UST 56,299,357 63,892,376
US TREAS-CPI INFLATION INDEX...................... 1.375 1/15/2020 UST 69,892,187 74,391,805
US TREAS-CPI INFLATION INDEX........cccccocuuee. 1.625 1/15/2015 UST 78,853,635 86,792,725
US TREAS-CPI INFLATION INDEX...................... 1.625 1/15/2018 UST 60,133,480 65,644,863
US TREAS-CPI INFLATION INDEX........cccccoeueee 1.750 1/15/2028 UST 55,217,114 59,819,916
US TREAS-CPI INFLATION INDEX...................... 1.875 7/15/2013 UST 89,775,197 95,674,321
US TREAS-CPI INFLATION INDEX........cccccoucuuee 1.875 7/15/2015 UST 72,256,127 79,724,350
US TREAS-CPI INFLATION INDEX.........ccccceueeee 1.875 7/15/2019 UST 58,258,533 63,057,957
US TREAS-CPI INFLATION INDEX........cccccoueuue. 2.000 1/15/2026 UST 72,560,476 81,284,222
US TREAS-CPI INFLATION INDEX.........ccccceueeee 2.000 1/15/2014 UST 93,493,607 100,398,379
US TREAS-CPI INFLATION INDEX.........cccceuee. 2.000 7/15/2014 UST 84,178,071 91,096,703
US TREAS-CPI INFLATION INDEX.........ccccceueee. 2.000 1/15/2016 UST 70,106,436 78,734,838
US TREAS-CPI INFLATION INDEX.........ccccceuee. 2.125 1/15/2019 UST 57,119,542 62,024,950
US TREAS-CPI INFLATION INDEX........cccccceunee 2375 1/15/2017 UST 67,314,684 75,893,142
US TREAS-CPI INFLATION INDEX.........ccccceuue. 2.375 1/15/2025 UST 109,667,559 121,564,082
US TREAS-CPI INFLATION INDEX...................... 2.375 1/15/2027 UST 60,972,796 68,467,962
US TREAS-CPI INFLATION INDEX.........cccceuee. 2.500 1/15/2029 UST 57,886,084 65,440,938
US TREAS-CPI INFLATION INDEX........cccccceenne 2.500 7/15/2016 UST 75,926,823 84,805,738
US TREAS-CPI INFLATION INDEX........cccccceuuee 2.625 7/15/2017 UST 57,602,955 64,590,219
US TREAS-CPI INFLATION INDEX........cccccccceuee 3.000 7/15/2012 UST 94,952,309 92,734,226
US TREAS-CPI INFLATION INDEX.........ccccceuune. 3.375 4/15/2032 UST 24,548,424 26,808,943
US TREAS-CPI INFLATION INDEX........ccccccceuue 3.625 4/15/2028 UST 87,052,874 96,034,409
US TREAS-CPI INFLATION INDEX.........ccccceune. 3.875 4/15/2029 UST 104,953,093 115,621,786
US TREASURY N/B....cooiiiiiiiiiiinicincccec 4.500 8/15/2039 UST 1,902,979 1,841,022
USG CORP......ocoviiiiiiiiiiiicccne 6.300 11/15/2016 B 2,494,750 2,477,200
USG CORP......coiiiiiiicinicccceece 8.375 10/15/2018 BB 2,256,188 2,216,250
USG CORP.......oooviiiiiiiiiicce 9.750 1/15/2018 B 1,793,288 2,024,175
VALEANT PHARMACEUTICALS INTERN......... 6.750 10/1/2017 BB- 597,000 588,000
VALEANT PHARMACEUTICALS INTERN......... 6.750 8/15/2021 BB- 1,024,669 1,011,750
VALEANT PHARMACEUTICALS INTERN......... 6.875 12/1/2018 BB- 1,984,800 1,960,000
VALEANT PHARMACEUTICALS INTERN......... 7.000 10/1/2020 BB- 2,000,484 1,939,838
VALEANT PHARMACEUTICALS INTERN......... 7.250 7/15/2022 BB- 2,927,131 2,866,350
VANGUARD HEALTH HOLDING CO II............... 8.000 2/1/2018 B- 6,153,635 6,453,125
VANGUARD HEALTH SYSTEMS INC................. ZERO COUPON 2/1/2016 CCC+ 1,739,810 1,811,563
VEDANTA RESOURCES PLC.........ccccceuvurninnne. 8.250 6/7/2021 BB 2,497,000 2,515,728
VENEZEULA (REP OF) NTSREG S..........cc.cc.c.. 7.000 12/1/2018 BB- 102,200 100,100
VENEZUELA (REP OF).....cccccccociiiiiniiiniiiiiiinnee 7.650 4/21/2025 BB- 1,071,566 1,049,750
VENEZUELA (REPUBLIC OF) REGS................... 9.000 5/7/2023 BB- 923,979 981,011
VENEZUELA GOVERNMENT INTERNATI......... 5.750 2/26/2016 BB- 5,135,577 5,443,570
VENEZUELA GOVERNMENT INTERNATI......... 7.750 10/13/2019 BB- 2,453,043 2,514,300
VENEZUELA GOVERNMENT INTERNATI......... 8.250 10/13/2024 BB- 527,774 496,672
VENEZUELA GOVERNMENT INTERNATI......... 8.500 10/8/2014 BB- 3,294,552 3,650,000
VENEZUELA GOVERNMENT INTERNATI......... 9.250 5/7/2028 BB- 302,380 370,500
VENEZUELA GOVERNMENT INTERNATI......... 12.750 8/23/2022 BB- 8,325,641 8,603,635
VENEZUELA GOVERNMENT INTERNATI......... 13.625 8/15/2018 BB- 4,217,620 4,911,320
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VENEZUELA GOVT INTL BOND.........cccceeueunne VARIABLE RATE 4/15/2020 NR 0 0
VENEZUELA REP BDS......ccooccoiniiiiinccee 13.625 8/15/2018 BB- 316,538 343,275
VENOCO INC......ccoovviiiiiiiiiiiiiiiicics 8.875 2/15/2019 B 958,938 950,000
VEOLIA ENVIRONNEMENT SA......cccooeinneanne 5.250 6/3/2013 BBB+ 6,978,580 7,494,957
VERIZON COMMUNICATIONS INC.............c...... 6.100 4/15/2018 A- 2,486,975 2,863,901
VERIZON COMMUNICATIONS INC............cc...... 6.400 2/15/2038 A- 9,989,100 10,782,168
VERIZON COMMUNICATIONS INC.............c...... 8.750 11/1/2018 A- 19,273,780 20,778,125
VERIZON COMMUNICATIONS INC.................... 8.950 3/1/2039 A- 974,830 1,401,322
VERSO PAPER HOLDINGS LLC/ VER................ 11.375 8/1/2016 CCC+ 1,163,460 1,057,350
VIACOM INC.....ccooiiiiiiiiiiiicciccecceeeeene 6.875 4/30/2036 BBB+ 952,184 1,111,834
VIDEOTRON LTEE........cccccocoiiiiiiiiiiiiiinne 6.375 12/15/2015 BB 175,219 180,469
VIDEOTRON LTEE.......ccccoociiiiiiiiiiiirccene 6.875 1/15/2014 BB 921,536 925,294
VIDEOTRON LTEE........ccccocoiiiiiiiiiiiiiinnne 9.125 4/15/2018 BB 411,625 418,594
VIMPEL COMMUNICATIONS VIA VIP............... 7.748 2/2/2021 BB 433,000 445,990
VIMPELCOM HOLDINGS BV......ccccovovviiiiinn 7.504 3/1/2022 NR 498,000 500,500
VIRGIN MEDIA FINANCE PLC..........cccccocevueunne 8.375 10/15/2019 BB- 1,890,637 2,090,625
VIRGIN MEDIA FINANCE PLC.........cccccccevuiniane 9.125 8/15/2016 BB- 1,530,104 1,736,625
VIRGIN MEDIA FINANCE PLC..........cccccoecuinee. 9.500 8/15/2016 BB- 360,500 395,500
VIRGINIA ELECTRIC AND POWER CO.............. 5.950 9/15/2017 A- 4,980,600 5,750,845
VIRGINIA ELECTRIC AND POWER CO.............. 6.000 5/15/2037 A- 1,307,766 1,314,220
VIRGINIA ELECTRIC AND POWER CO.............. 8.875 11/15/2038 A- 5,569,863 5,838,461
VISANT CORP......ccooviiiiiiiiiiiiiiiccccciee 10.000 10/1/2017 B- 702,250 724,500
VISTEON CORP/NEW.........cccvviiiiiiiiiiiaes 6.750 4/15/2019 B+ 698,250 675,500
VODAFONE GROUP EMTN......ccccccovuviiniiiiinnne 3.625 11/29/2012 A- 2,205,658 2,266,706
VODAFONE GROUP PLC.........c.ccevvviiviiiiinne 5.000 9/15/2015 A- 9,607,952 10,988,948
VODAFONE GROUP PLC........cccccceovviiiiiiiinnne 5.375 1/30/2015 A- 14,770,350 16,681,977
VODAFONE GROUP PLC........cccovviiiiiiiiinnne 5.625 2/27/2017 A- 10,848,600 11,186,433
VULCAN MATERIALS CO.......ccccoovvviiiiiiinnne 7.000 6/15/2018 BB 7,105,592 6,347,647
WACHOVIA BANK NA ... 6.600 1/15/2038 AA- 648,991 663,022
WACHOVIA CORP........cceiiiiiiiiiiiiiin, 5.500 5/1/2013 AA- 4,581,650 5,377,842
WACHOVIA CORP.......ccooveiiiiinccecnee 5.700 8/1/2013 AA- 4,990,000 5,454,014
WACHOVIA CORP........cccoviiiiiiiiiiiiiie, 5.750 2/1/2018 AA- 35,859,755 35,944,119
WALGREEN CO CTL P/T O7F....ccoceiiiiiicins 5.970 7/15/2031 NR 4,203,881 4,418,531
WAL-MART STORES INC.......ccccoevviiniiiiinnn 2.800 4/15/2016 AA 9,963,100 10,213,134
WAL-MART STORES INC.....ccccocoviiiiiiinnee 4.250 4/15/2013 AA 2,992,770 3,182,683
WAL-MART STORES INC........ccccoovviiiiiiiinnn 5.000 10/25/2040 AA 1,966,720 1,880,522
WAL-MART STORES INC......cccoooviiiiiiiinnee 5.375 4/5/2017 AA 2,173,500 2,282,820
WAL-MART STORES INC........ccccovviiiiiiiinnn 5.625 4/1/2040 AA 5,324,624 5,514,658
WAL-MART STORES INC......cccocooiiiiiiiinnee 5.625 4/15/2041 AA 467,105 462,980
WAL-MART STORES INC........ccccovviiiiiiiinnn 5.800 2/15/2018 AA 5,241,700 5,735,334
WAL-MART STORES INC......ccocviiiiiiiinnee 6.500 8/15/2037 AA 5,805,700 5,712,679
WAMU MORTGAGE PASS THR AR11 2A........... VARIABLE RATE 9/25/2046 AA 1,037,940 953,569
WARNER CHILCOTT CO LLC / WARNE............. 7.750 9/15/2018 BB 4,060,188 4,035,000
WASHINGTON MUTUAL BANK / DEBT............. 6.875 6/15/2011 NR 10,337,250 12,500
WELLINGTON TRUST COMPANY-CIF............... N/A N/A NR 287,114,963 298,020,816
WELLPOINT INC.......ccooiiiiiiiiiiiiiccie 5.250 1/15/2016 A- 3,865,353 4,223,414
WELLPOINT INC......ccooviiiiiiiiiiiinicinccccce 5.875 6/15/2017 A- 5,900,051 6,402,592
WELLPOINT INC.....coooiiiiiiiiiiiiicccccces 7.000 2/15/2019 A- 1,908,646 2,012,732
WELLS FARGO & CO......ccoccuiiviiiiiiiiiiciicce 3.000 12/9/2011 AAA 11,892,543 11,592,667
WELLS FARGO & CO......ccocoovviiiiiviiiiiiiiicicicicns 3.625 4/15/2015 AA- 2,496,875 2,614,221
WELLS FARGO & CO......ccoccuviviiiiiiiiiiinicce 3.676 6/15/2016 AA- 3,020,223 3,105,791
WELLS FARGO & CO.......ccoouvvviiiviiiiiiiiiicicicicns 4375 1/31/2013 AA- 4,786,284 5,250,703
WELLS FARGO & CO.......cccuviviiiiiiiiicinice 5.250 10/23/2012 AA- 2,530,400 2,642,625
WELLS FARGO & CO.......ccoovviiiiiviiiiiiiiicicicinns 5.300 8/26/2011 AA- 4,991,150 5,033,800
WELLS FARGO & CO.......ccocviviiiiiiiiiiiiics 5.625 12/11/2017 AA- 5,294,850 5,530,159
WELLS FARGO & CO.......cocoovviviiiviiiiiiiiciciciicnns 6.375 8/1/2011 A+ 4,924,650 5,019,700
WEST CHINA CEMENT LTD......ccccccoeviiininnnnn. 7.500 1/25/2016 BB- 502,100 484,800
WEST CHINA CEMENT LTD REGS............ccc...... 7.500 1/25/2016 BB- 424,145 407,040
WEST CORP.....c.coviiiiiiiiiiniiiiiccces 7.875 1/15/2019 B 3,158,833 3,079,750
WEST CORP.......coniiiiiiiniccrieceeceeeeeeeeene 8.625 10/1/2018 B 250,000 253,125
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WEST CORP.....c.covviiiiiiiiiiniiiiicicces 11.000 10/15/2016 B- 303,750 318,000
WESTVACO CORP.......ccoeviiiiiiiiiiiiiii, 7.950 2/15/2031 BBB 223,544 319,010
WESTVACO CORP.........cccovviiiiiiiiiiiiiiin, 8.200 1/15/2030 BBB 534,144 736,590
WILLIAM BLAIR & CO CTL 2010-T.........cc.c.c.c.. 6.520 12/15/2030 NR 10,042,556 9,779,058
WIND ACQUISITION FINANCE SA........ccoeuein. 7.250 2/15/2018 BB 2,483,075 2,600,000
WIND ACQUISITION FINANCE SA........ccceueueeee 11.750 7/15/2017 BB- 720,380 764,438
WIND ACQUISITION HOLDINGS FINA............... 12.250 7/15/2017 B 626,567 724,215
WINDSTREAM CORP........ccccoviiiiiiiiniiiicis 7.500 4/1/2023 B+ 950,000 950,000
WINDSTREAM CORP.........ccoovvviiiiiiiiiiiiiiinns 7.750 10/15/2020 B+ 1,007,500 1,047,500
WINDSTREAM CORP........ccccooviiiiiiniiniicis 7.750 10/1/2021 B+ 346,906 365,750
WINDSTREAM CORP.........ccoovvviiiiiiiiiiiiniiiinns 7.875 11/1/2017 B+ 2,216,250 2,387,813
WINDSTREAM CORP........ccccooviiiiiiiniiiiicis 8.125 8/1/2013 B+ 1,296,875 1,356,250
WISCONSIN ELECTRIC POWER CO.................... 5.625 5/15/2033 A- 5,354,750 5,183,537
WISCONSIN ELECTRIC POWER CO.................... 5.700 12/1/2036 A- 4,996,150 5,249,930
WISCONSIN ELECTRIC POWER CO.................... 6.000 4/1/2014 A- 1,996,120 2,226,525
WISCONSIN ELECTRIC POWER CO.................... 6.250 12/1/2015 A- 3,997,640 4,613,187
WMC FINANCE USA LTD......ccoocovvviniiriiinnne 5.125 5/15/2013 A+ 6,967,310 7,528,241
WYETH....cooiiiiiiiiccccccs 5.500 2/1/2014 AA 3,598,082 3,596,911
WYETH......ooiiiiiiicccce 5.500 2/15/2016 AA 10,267,889 10,772,841
XERIUM TECHNOLOGIES INC.........ccccocuiinunnne 8.875 6/15/2018 B 975,000 927,469
XEROX CORP........covviiriiiiiiiiiiicciiiciccene 5.625 12/15/2019 BBB- 2,792,300 3,048,591
XEROX CORP......cocoviiiiiiiiiiiiciicccce 6.750 2/1/2017 BBB- 1,631,415 1,744,691
XEROX CORP........coovviiiiiiiiiiiiiiiciiicee 7.200 4/1/2016 BBB- 8,944,324 9,796,000
XEROX CORP......cocoviiiiiiiiiiiiccccce 8.250 5/15/2014 BBB- 2,916,975 2,930,757
XM SATELLITE RADIO INC.........ccccevviuiriinnnne 7.625 11/1/2018 BB- 3,848,125 3,918,750
YUKSEL INSAAT AS...cocoiiiiiiiiiiiiicis 9.500 11/10/2015 NR 100,360 99,060
ZHAIKMUNAI FINANCE BV REGS...................... 10.500 10/19/2015 B 352,805 354,309
TOTAL FIXED INCOME 20,886,554,415 22,327,022,072
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3] EUROPE PARTNERS IIILP......coiiiiiiiiiiiiiiiiiiiciccse e 2,882 4,133,065
ABRY PARTNERS VIL....ooiiiiiiiiieceeec ettt ettt st s 15,590 15,590
ACI CAPITAL INVESTORS ITLP......cooiiiiiiiiiiiiiiiiiiic s 10,687,802 3,003,605
ADVENT INT'L GPE V..ot 28,302,837 32,345,726
ALCHEMY PARTNERS LIMITED LP.......ccccocviiiiiiiiiiniiiiiccc s 63,404,990 50,576,439
ALTA COMMUNICATIONS IX LP.....oiiiiiiiciiiieiciieiceeeeieee ettt 43,007,951 29,590,434
AMERICAN SECURITIES OPPTY FD IL....ccccooviiiiiiiiiiiiiiiciicic s 19,013,310 20,412,389
AMERICAN SECURITIES FD V..ot e et 53,685,595 74,124,982
AMERICAN SECURITIES OPPTYS FD......cccviiiiiiiiiiiiiiiiiccic e 22,166,733 31,035,835
AMPERSAND 1999 LTD PARTNERSHIP......cc.cciiiiiiiiiiiiiicrececce s 7,166,143 7,196,528
AMPERSAND 2001 LTD PARTNERSHIP.........ccccooviiiiiiiiiiiiccs 15,136,745 26,846,159
APOLLO EUROPEAN PRINCIPAL FINANCE FUND.......cccooiiiiiiiiiiiiicccceeecrce e 52,571,824 63,664,908
APOLLO INVESTMENT FUND IV L Po.ooooiiiiiiiiiiiiiic s 1 3,626,319
APOLLO INVESTMENT FUND V LLP.....coiiiiiiiiiiiiiiiciiccceie e 9,409,107 11,854,464
APOLLO INVESTMENT VIL....cooiiiiiiiiiiiiiiii e 79,174,074 137,612,293
APOLLO INVT FD IITLP.....oiiiiiiiiiiiiiiic e 1,961,482 1,842,883
APOLLO REAL ESTATE INV FD IV...ccciiiiiiiiiiiiiiic s 13,908,166 11,181,206
APOLLO VI LP...ooiiiiiiiii e 135,052,290 174,077,437
ARCHSTONE SMITH JOINT VENTURE.........ccccoiiiiiiiiiiiiiiiiiicre s 103,363,242 57,931,170
ARES CORP OPPORTUNITIES FND IL....c.cciiiiiiiiiiiiiiiiciicicceiccsc e 29,976,702 41,444,119
ARES CORP OPPORTUNITIES TIL......cooiiiiiiiiiiiiiiieiiceccccc e 37,363,533 55,888,680
ARES OPPORTUNITIES FUND LP.......ccooiiiiiiiiiiiiiiicc e 17,923,802 21,039,690
ASIA RECOVERY CO INVEST ... 7,343,760 2,432,667
ASIA RECOVERY FUND.....ciiiiiiiiiiiiiiiiic st 16,930,613 2,297,794
AVALON VENTURES IX....coooiiiiiiiiiiiiiiiiii s 5,711,875 5,078,421
AVENUE EUROPE SPECIAL SITUATIO.......cccciiiiiiiiiiiiiiiiiciiciccceesicc s 34,556,699 71,364,688
AVENUE SPECIAL SITUATIONS V....ooiiiiiiiiiiiiiiiiin e 1 9,922,893
AVENUE SPECIAL SITUATIONS V....cooiiiiiiiiiiiiiiiiiiice e 45,581,170 49,813,472
BAIRD VENTURE PARTNER I B.....cciiiiiiiiiiiiiecreeeeee ettt 18,862,349 15,671,176
BAIRD VENTURE PARTNERS IIL......ccociiiiiiiiiiiiiiiiiiiiie e 8,093,372 8,030,600
BC EUROPEAN CAPITAL VIL...ooiiiiiiiiiiiecinieeeeet ettt 9,745,146 15,814,656
BC EUROPEAN CAPITAL VII TOP-UP......ccccocooiiiiiiiiiiiiiiiiiiiccccnes 1,108,878 2,648,872
BERKSHIRE FUND VIIL LP.....coociiiiiiiiiiiiiiceiee ettt 9,568 9,568
BERKSHIRE MULTI VALUE FD IL.....ccooiiiiiiiiiiiiiiiiiiic e 40,041,238 35,755,704
BERKSHIRE MULTIFAMILY VALUE.......ccooiiiiiiiiiiiieirceeetecce et 49,255,424 39,238,200
BIRCH HILL EQUITY PARTNERS IL.....ccoociiiiiiiiiiiiiiiiiiic e 10,461,069 39,878,411
BLACKSTONE CAPITAL PARTNERS V..ot 130,758,614 123,796,365
BLACKSTONE CAPITAL PARTNERS VI....ccoooiiiiiiiiiiiiiiiiccccnae 9,000 9,000
BLACKSTONE REAL ESTATE PARTNERS V..o 124,964,224 154,698,336
BOSTON MILLENIA PARTNERS L P......cooiiiiiiiiiiiiiii e 17,688,156 888,089
BOSTON MILLENNIA FUND ILLP......ccociiiiiiiiiiiiiiiiccceeeicce et 21,836,638 11,941,544
BRIDGEPOINT EUROPE IIT'A"LP.......cooiiiiiiiiiiiiiiiccciiccce e 78,762,519 84,141,850
BRIDGEPOINT EUROPEAN EQUITY IV...cooiiiiiiiiiiiccc s 32,076,679 34,995,925
BRISTOL INDUSTRIAL ITLP......coooiiiiiiiiiiiiiiiccc e 1,026,865 1,026,865
BRISTOL MIAMI LP.....cooiiiiiiiiiiiiiic et 476,190 476,190
CALTIUS PARTNERS IV LP....oiiiiiiiiiic s 14,144,215 15,182,758
CAP INTL EMERGING PRIV EQ FD.....ccociiiiiiiiiiiiiiiccccee e 1 583,301
CAPITAL RES PARTNERS IV LP.....ooiiiiiiiiiiiiiccii s 23,049,769 8,251,703
CARLYLE FUND IV LP...ooiiiiiiiiiic et 39,435,869 50,182,490
CARLYLE PARTNERS V..o 50,188,699 60,531,403
CARYLE ASIA LTD LP...oiiiiiiiiiii s 6,466,945 23,892,540
CASA PARTNERS TIT Pttt 100,213,504 70,862,472
CASA PARTNERS IV LP....coiiiiiiiiiiiiiii s 50,007,480 47,001,180
CCP DENVER Pttt s 119,726,760 46,066,667
CENTERBRIDGE CAPITAL PARTNERS IL.....coccooiiiiiiiiiiiiiiiiicccccns 8,458,912 8,458,912
CENTERLINE HIGH YIELD CMBS......cooiiiiiiiiirceeeee et 50,011,269 0
CERBERUS INSTITUTIONAL (SERIES IV)....cooiiiiiiiiiiiiiiiiiiicccs 85,828,731 108,864,046
CHARTERHOUSE IX.....oiiiiiiiiiiiieicteece ettt s 19,620,711 27,638,408
CHARTERHOUSE VIL....oooiiiiiiiiiiiiiiiiiis s 24,952,678 29,838,676
CHARTERHOUSE VIITLP.....ocoiiiiiiiiiiiiiiieie et 79,735,542 79,358,132
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CHEQUERS CAPITAL XVIFCPR......cccciiiiiiiiiiiiiiicc s 8,685 8,685
C-III CAPITAL PARTNERS.......ciitiiiiiieettetcese ettt 0 588,586
CLAREN ROAD CREDIT FUND, LTD......cccccoviiiiiiiiiiiiiiiiiiicciececeec s 47,470 47,470
CLESSIDRA LP....oiiiiieee ettt sttt ee 3,101,182 3,627,380
COLLER INTERNATIONAL IIILP......ociiiiiiiiiiiiiiiiiiiici s 0 1,044,601
COLLER INTL PARTNERS IV LP. ..ottt 15,596,899 13,715,961
COLLER V..o 23,481,973 32,622,886
CORNERSTONE APARTMENT FUND L....ccooiiiiiiiiiiiiiciceecece e 1 480,176
CORNERSTONE APARTMENT VENTURE IIL.......ccccooviiiiiiiiiiiiiiiiiicccccne 48,055,674 46,406,259
CORNERSTONE HOTEL INCOME EQUITY FD IL....cocccoiiiiiiiiiiiiiiincicicececcseee s 58,991,918 47,337,356
CORTEC GROUP V LP....cooiiiiiiiiiiiiiiiic s 88,628 88,628
CT OPPORTUNITY PARTNERS L ..ottt 41,385,104 39,784,452
CVC EUROPEAN E P TANDEM FUND......cccooiiiiiiiiiiiiiciccccecns e 50,817,655 58,282,620
CVC EUROPEAN EQUITY IV ..ottt 52,163,727 68,479,359
CVC EUROPEAN EQUITY V..ot 60,859,153 72,316,498
CYPRESS MERCHANT BKG ILLP......coiiiiiiiiiiiiiiiiccice e 23,938,977 5,419,252
DAG VENTURES IV LP.....ooiiiiiiiiiin e 37,304,192 41,589,542
DAG VENTURES V, LP...ooiiiiiiii et 10,639 10,639
DAVIS TUTTLE VENTURE PRTNS LP......coiiiiiiiiiiiiiiiiccceccc e 7,664,617 1,916,988
DOLL TECHNOLOGY INVT FD ILLP......cooiiiiiiiiiiiiiiciiccceeeece e 667,972 716,761
DRUG ROYALTY L. 3,682,566 3,361,325
DUKE INDUSTRIAL L P 31,826,728 31,735,003
EL DORADO VENTURES IV L P...ooviiiiiiiiiiiiiiice e 7,673,028 203,774
EL DORADO VENTURES V LP......coiiiiiiiiiiiiiiiie s 21,400,089 312,431
EL DORADO VENTURES VI LP.....c.coiiiiiiiiiiiiiiiiiiiice s 32,668,395 15,492,632
ENCAP ENERGY CAPITAL VIITLP.....ccociiiiiiiiiiiiiiiiice s 1,945,070 2,248,891
EQT V FUND LP 46,913,262 64,155,859
EQT VILP....ccoviiiiiiie 6,000 6,000
EQUITABLE DEAL FLOW FUND LP......ccooiiiiiiiiiiicireenieeeneeeeseees ettt 16,480,757 62,343
ESSEX APARTMENT VALUE FUND IL.....ccccoooiiiiiiiiiiiiiiicec e 50,500,000 59,282,354
ESSEX WOODLANDS HLTH VENTURE V...ccooiiiiiiiiiiiiicceeeenceeee et 14,351,865 10,543,257
EXCELLERE CAPITAL FUND IL.....coccooiiiiiiiiiiiiiiiiice e 11,875 11,875
EXCELSIOR IL LLC ...ttt ettt s 148,627,673 76,270,520
FFC PARTNERS IILP.....cooiiiiiiiiiiiiiiii e 14,538,536 16,274,220
FIRST MARK V LP ..ottt 7,293 7,293
FORTRESS FLORIDA COINVEST FUND.......ccccooiiiiiiiiiiiiiiicccn s 99,449,873 84,282,375
FORTRESS HOLIDAY INVESTMENT .....ccooiiiiiiiiiicirccrecteect et 53,940,305 66,182,165
FORTRESS INV FUND IIILLC......cooiiiiiiiiiiiiiiiiiiic i 80,517,560 83,632,865
FORTRESS INVEST FUND IT LLC....cooiiiiiiiiiiiiiicicice et 6,770,669 11,389,483
FORTRESS INVESTMENT FUND IV.....ccoiiiiiiiiiiiiiiiic s 29,303,773 26,171,194
FORTRESS INVESTMENT FUND IV LP. ..o 114,585,644 108,209,153
FORTRESS INVESTMENT FUND LLC......ccocooiiiiiiiiiiiiicccc s 1 4,898,920
FORTRESS INVESTMENT FUND V..o 18,680,662 11,734,040
FORTRESS INVESTMENTS FUND V LP.....cooiiiiiiiiiiiiiiiiiccccccnns 166,671,450 139,419,452
FORTRESS IW CO-INVESTMENT FUND.......ccocciiiiiiiiiiiiiiicereiec s 74,811,178 0
FORTRESS RESIDENTIAL INVT (FUND A)...c.cciiiiiiiiiiiiiieeieceeciccs s 34,154,710 19,504,013
FORTRESS RIC COINVESTMENT FUND.......c.coiiiiiiiiiiiiiiiiiiicceece s 28,388,961 22,685,394
FRAZIER HEALTHCARE IV L P...oiiiiiiiiiiiiiic s 7,366,976 3,336,801
FRAZIER TECH VENTURES II LP.....c.ccoiiiiiiiiiiiiiiiiiciicrc e 37,627,389 36,405,675
FRIEDMAN FLEISCHER & LOWE IIL........cooiiiiiiiiiiiiiiiiiciciiceeccccs e 16,916,782 16,562,899
FRONTENAGC VILILP.....oouiiiiiiiiiiiii et 12,978,348 87,583
GILDE BUY-OUT FUND IV C.V ..o 4,215,974 4,266,872
GORES CAPITAL PARTNERS IL.....cooiiiiiiiiiiiiiiicicc e 36,143,684 47,596,373
GORES CAPITAL PARTNERS I@L....oooiiiiiiiiiieiiinicceeeee ettt 8,155,189 7,256,291
GRAPHITE CAP PARTNERS V 'A'...ciiiiiiii s 2,314,071 937,101
GRAPHITE CAP PARTNERS V 'E'.....oiiiiiccecceetee et 1,817,529 947,376
GRAPHITE CAP PARTNERS VI'Cl....ooiiiiiiiiiiiiicii e 39,677,386 28,254,475
GRAPHITE PARTNERS VII (At 8,722,883 7,766,653
GRAPHITE PARTNERS VII (C)...cviviiiiiiiiiiiiiiiiiiiccci s 8,731,922 7,667,437
GREEN EQUITY INVESTORS V L Puoooiiiiiiiiiceeeceec e 64,095,652 79,965,906
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GS SPECIAL OPPTYS ASIA FD LP......coiiiiiiiiiiiiiiiiicc s 1 320,101
GTCR FUND IX....iiiiiieictceeee ettt ettt sttt 59,059,946 59,623,988
GTCR FUND Xt 10,000 10,000
GUGGENHEIM STRUCTURED RE LP IIL....cocciiiiiiiiiiieiiiiceeereeeeeeeieeeeeie e 36,601,234 21,469,405
HAMILTON LANE CO-INVESTMENTS IL.....ccoiiiiiiiiiiiniiiiiiiicccnnnns 18,385,234 23,646,517
HARBOURVEST INTL PRIV EQ IL..c.oiiiiiiiiiiicieceeececcee e 6,677,937 633,481
HARBOURVEST INTL PRIV EQ IIL......cciiiiiiiiiiiiiiiiiiicccc s 27,286,530 4,737,046
HARBOURVEST INTL PRIVATE EQTY IV ..o 17,987,069 18,736,609
HARBOURVEST PARTNERS IV-DIRECT.........cccccecoviiiiiiiiiiiiiniiiccc e 6,658,249 6,388,844
HAWKEYE SCOUT FUND ..ottt 43,043,882 46,784,998
HEITMAN VALUE PARTNERS ITLP......ccociiiiiiiiiiiiiiiiccc s 32,336,542 19,375,862
HELLMAN & FRIEDMAN VI L Pooiiiiiiicce e 53,812,073 67,281,323
HELLMAN & FRIEDMAN VITLP......cccooiiiiiiiiiiiiiiicccc s 14,839 14,839
HOLLYWOOD SHOWROOM PORTFOLIO.......c.ccoiiiiiiiiiiniciiiciccsieiciecseeie e 20,178,753 0
HORIZON CAP PARTNERS TLP.....ccooiiiiiiiiiiiiiiiiccccei e 781,964 207,307
HORIZON CAP PARTNERS TA L Po.ooiiiiic s 1,355,579 659,114
IDI CANADA Pt 6,910,356 1,118,801
IDI INDUSTRIAL INVESTORS LLC.....c.coiiiiiiiiiiiiiiiciiciiceserc s 56,954,395 30,566,000
INDUSTRIAL GROWTH PRTNRS ITLP......cociiiiiiiiiiiiiiiiiiiiciceee s 5,990,725 2,500,237
INFLEXION 2010 BUYOUT FUND LP.......ccoiiiiiiiiiiiiiciiccceceeie s 164,872 70,073
INSIGHT EQUITY FUND IL....ooiiiiiiiiiiiiiiiiiicciiee st 6,911,438 7,030,248
INSIGHT EQUITY MEZZANINE T LP......cooiiiiiiiiiiiiiiiiicce s 1,616,960 1,802,480
INVESCO CORE REAL ESTATE........cociiiiiiiiiiiiiiic e 7,171 7,171
IRVING PLACE CAPITAL I 24,630,629 18,461,144
IRVING PLACE CAPITAL IIL.....coiiiiiiiiiiiiiiiccccc s 49,744,316 54,293,484
IMI EQUITY FUND VIILP.....cooiiiiiiiiiiiiiiiiiiiici e 2,664,204 2,622,227
JPMCB MGT STRATEGIC PROPERTY .....ccooiiiiiiiiiiiiiiiicccc s 152,469,324 141,490,482
K B OPPORTUNITY FUND IV L Po..cooiiiiiiiiiiiiiiicicc e 1 154,741
KELSO FUND VLot ettt e 30,118,577 33,141,792
KELSO INVT ASSOCIATES VIILP.....ccoiiiiiiiiiiiiiiiiiiiicn s 36,905,259 47,733,569
KEYSTONE INDUSTRIAL FUND.......ccocitiiiiiiiiieieiniccirieieriete ettt ettt 40,828,105 45,970,201
KKR 2006 LP......ooviiiiiiiiiiiiiiiiicc e 150,846,103 161,970,761
KKR ASSOCIATES 1996 LP......cooiiiiiiiiciieeec ettt 26,812,185 3,088,823
KKR ASSOCIATES II 1987 FD...c.coiiiiiiiiiiiiiiiciiie s 83,256,971 2,936,129
KKR EUROPEAN FUND LP......oiiiiiiiiiiiiiieiec ettt 6,375,472 7,767,874
KKR EUROPEAN IT ANNEX FUND.......cccooiiiiiiiiiiiiiiiiiiiccc s 4,139,149 5,916,585
KKR EUROPEAN IL LP......iiiiiiiiiiiiieeec ettt 89,021,503 75,881,175
KKR EUROPEAN TIL.....oouiiiiiiiiiiiiiiiiciiiiic s 34,492,048 38,001,111
KKR MILLENNIUM FUND......cooiiiiiiiiiiiiiinicciece ettt 58,785,282 64,479,498
KOHLBERG INVESTORS VL....cioiiiiiiiiiiiiiiiiiincn e 37,091,180 52,169,605
KOHLBERG INVESTORS VIILP.....cociiiiiiiiiiiiiiiiictireeciceeeie e 2,067 2,067
KRG CAPITAL FUND IV LP....c.ooiiiiiiiiiiiiiics e 20,528,549 25,076,253
KRG CAPITAL FUNDS IV-AL ..ottt 3,714,899 5,015,354
KTR INDUSTRIAL FUND IL.....cooiiiiiiiiiiiiiiiiccc s 60,007,448 66,245,102
LAKE PACIFIC I GLADSON. ..ottt s 7,887,581 32,078,915
LAKE PACIFIC IMAXI LP.....ccooiiiiiiiiiiiiiiicc et 28,732,049 27,920,582
LAKE PACIFIC I TEEPAK LLC ...t 1 1,128,064
LANDMARK EQUITY FUND VIIL Po...ooiiiiiiiiiiiiiiicccisiee e 152,302 1,157,763
LANDMARK PARTNERS IV ..o 1 502,390
LF STRATEGIC REALTY INV L ..o 28,284,679 32,652,088
LINCOLN-VALENCIA L P 15,931,865 30,085,861
LINDSAY GOLDBERG & BESSEMER I1.........ccocooiiiiiiiiiiiiiiiiccccccciese s 110,329,408 118,178,243
LINDSAY GOLDBERG BESSEMER IIL........ccocoiiiiiiiiiiiiiniiiiiiiicceceeceeseec e 19,849,753 21,137,324
LONE STAR FUND IILLP....ooiiiiiiiieiiiieicireceteetete ettt 1,105,405 11,922,405
LONE STAR FUND IV P 17,473,105 82,794,156
LONE STAR FUND V LP....coiiiiiiiiiiiiieeeecce sttt ettt 103,174,459 90,930,127
LONE STAR FUND V..o 42,187,054 76,400,311
LONE STAR FUND VILLP....o.oiiiiiiiiiiiiceecect ettt 12,853,417 12,853,417
LONE STAR REAL ESTATE FUND........ccoiiiiiiiiiniiiiiiincccsc s 53,573,477 60,661,302
LONE STAR REAL ESTATE FUND IL....cooiiiiiiiiiicecccceeeece s 7,235,857 7,235,857
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LOWE STRUCTURED INVESTMENT FD.....cccccoiiiiiiiiiiiiiiiiiiicccc s 44,564,394 38,685,058
MASON WELLS BIO-MEDICAL FUND L...c.ciiiiiiiiiiiieieceeeececneee e 17,767,615 10,220,225
MASON WELLS FUND I L Po..coiiiiiiiiiiiiiii s 1 2,327,943
MAYFIELD XILP....oiiiiiiiiiiiiieeeeetteee ettt sttt ettt 5,372,894 2,848,640
MERIT MEZZANINE FUND V....ccoiiiiiiiiiiiiii e 6,652,706 6,831,523
MESA WEST IL SIDE CAR...coooiiiiiiiiiieeete ettt s 35,649,579 35,818,665
MESA WEST RE FD L ..o 34,121,868 33,590,011
MESA WEST REAL ESTATE INCOME........ccccoiiiiiiiiiiiiicrcceeecsee et 56,100,762 47,868,424
MILESTONE JOINT VENTURE.........ccccooiiiiiiiiiiiis e 75,871,763 68,965,688
MONTREUX EQUITY PARTNERS IV ..ot 15,714,309 16,287,922
MONTREUX EQUITY PARTNERS V...c.oooiiiiiiiiiiiiiiiic e 6,732 6,732
MS RE FUND VI INTERNATIONAL-T.....cociiiiiiiiiiiiiieieteeeiccieeei e 27,516,573 5,666,185
MS RE MEZZANINE PARTNERS A.......cooviiiiiiiiiic e 16,366,122 3,153,015
MSREF HIINTL TE.....ooiiiiiiiiiiiieecece sttt 16,308,828 0
MSREF III SPECIAL FUND.....c.cciiiiiiiiiiiiiiiicccet s 19,144,532 7,897,579
MSREF IV INTERNATIONAL-TE. ..o 13,670,846 7,728,895
MSREF VII-GLOBAL.......c.cooiiiiiiiiiiiiiiiice e 27,926,171 23,262,556
NEW MOUNTAIN PARTNERS IIL....ociiiiiiiiiiiiiiiiciicic e 51,465,720 54,516,354
OAK INVESTMENT PARTNERS XITLP......ccooiiiiiiiiiiiiiiiiiiiiiiiiiicc s 32,740,361 32,176,061
OAK INVESTMENT PARTNERS XIIL.....cocoiiiiiiiiiiiiiiiiiiceisece e 8,677,457 8,191,548
OCM IIT EUROPEAN LP.....ooiiiiiiiiiiiiiiiiiiiiii s 5,919 5,919
OCM OPPORTUNITIES FUND VILLP.......ccoiiiiiiiiiiiiiiiiiiccciec e 18,756,945 29,414,877
OCM OPPORTUNITIES FUND VIIB......c.ccooiiiiiiiiiiiiiccciicc s 30,937,500 65,343,658
OLD LANE INDIA OPPORTUNITIES........c.coiiiiiiiiiiiiiiiiicccree e 14,296,128 20,634,062
PENINSULA FUND IITLP.....cociiiiiiiiiiiiicccc s 15,519,264 8,130,411
PENINSULA FUND IV LP...ooiiiiiiiiiiiiiii s 35,066,798 35,037,806
PENINSULA FUND V... 10,009,625 10,190,623
PLACE/BV STUDENT HOUSING, LLC......ccceciuiiiiiiiiiiiniinieeeceeeeicicitee e 99,793,619 73,592,605
POMONA CAPITAL VILP.....ciiiiiiiiiieiiectneeeeeeet ettt 38,547,995 38,817,546
POMONA CAPITAL VILLP....c.ocoiiiiiiiiiiiiiiiiiiiiiic s 26,492,278 27,531,730
PRISA ACCOUNT ...ttt sttt ettt ettt a e nene 200,004,463 211,156,911
PROVIDENCE EQUITY PARTNERS V....ocooiiiiiiiiiiiiiiiiiice s 43,452,261 47,163,467
PROVIDENCE EQUITY PARTNERS VL .ccoooiiiiiiiiiiiiciiiceneeene ettt 70,808,284 76,334,171
PROVIDENCE EQUITY PARTNERS VIL....ccoociiiiiiiiiiiiiiiiiiiiiicecens 8,404 8,404
PROVIDENCE TMT DEBT OPPORTUNITY FUND IL.....ccccoiiiiiiiiiniicinecrcesee e 21,210,304 21,164,086
PROVIDENCE TMT SPEC SITUATION.......cccooiiiiiiiiiiiiiiicicnc e 43,884,467 65,055,750
RIVERSTONE/CARLYLE GLOBAL IV....ccoiiiiiiiiiiiiiicieceeeceree et 57,766,258 83,385,126
ROCKPOINT RE FUND IIL....ccocoiiiiiiiiiiiiiiiiiiiiiciccc s 52,579,073 55,371,600
ROCKPOINT REAL ESTATE FD LT LP.....coiiiiiiiiiiiccctccccecee e 9,444,268 2,906,795
ROCKPOINT REAL ESTATE FD ITLP......cooiiiiiiiiiiiiiiiiicicccc s 21,672,286 7,439,294
SAIF PARTNERS IV ..ottt 9,722,957 10,249,122
SEAPORT CAPITAL PARTNERS IL.....cccooiiiiiiiiiiiiiiiiiciccc e 8,569,716 6,286,216
SECURITY CAP PREFERRED GROWTH......cc.cccoiiiiiiiiiiiiiiiiciiicicccece e 217,287,211 94,389,999
SEGULAH IV LP....ooiiiiiiiiii st 13,231,259 12,418,614
SENIOR HOUSING IIL......oiuiiiiiiiiiiiiiiiceecc et 45,739,792 42,303,864
SENIOR HOUSING PARTNERS IV......coiiiiiiiiiiiiiiiiciiiiie s 16,545 16,545
SENTINEL MULTIFAMILY VALUE-ADDED FD L.....ccccocciiiiiiiiiiiiincicccceceeeeae 10,766,008 8,791,307
SHERIDAN PRODTN PARTNERS II-B.......cciiiiiiiiiiiiiiiiiiececeseneena 5,265,830 5,462,000
SILVERSTONE IILLP......cooiiiiiiiiiiiiiiiict e 11,221,706 11,119,576
SKM EQUITY FUND T LP....c.ciiiiiiiiiiiiiiiiiice s 10,517,343 18,479,767
SPROUT CAPITAL VIITLP.....coiiiiiiiiiiiiiiiiii e 18,789,571 1,653,113
SPROUT GROWTH ITLP.....ooiiiiiiiiiiiiiiiiiiiiie s 4,644,903 122,313
STERLING GROUP PARTNERS IIL......cccocioiiiiiiiiiiiiiiiiiiiiccc s 3,437,895 2,878,513
STONINGTON CAP APPREC 1994 FD.....c.oouiuiiiiiiiiiiieeecicteieet ettt 23,979,849 74,001
TA X LPooiii e 11,787,362 10,420,717
TA XLttt b et 13,884,770 14,231,288
TAC 2007 LP....oviiiiiiiiiiiic s 18,090,442 25,566,282
TOV VILLP. ..ottt sttt s 23,950,131 25,848,672
THOMAS H LEE EQUITY FUND V LP.....cccooiiiiiiiiiiiiiiiicicicsc s 9,298,809 12,320,588
THOMAS H. LEE EQUITY FUND V..o 64,046,293 71,361,391
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TOWERBROOK INVESTORS IIL......ccoiiiiiiiiiiiiiiiiiiiic e 11,869,965 17,562,402
TPG PARTNERS V LP....oiiiiiiiicecee ettt ettt sttt 160,696,537 116,221,843
TPG PARTNERS V..o 106,011,119 108,873,121
TRANSEUROPEAN IV Pttt sttt 67,439,228 70,837,416
TRANSEUROPEAN L P IL....cooiiiiiiiiiiiiiiiiic s 2,064,786 970,381
TRIDENT CAPITAL FUND IV LP....ooiiiiiiiiiiicieeeeteeee et 37,118,495 52,399,967
TRIDENT CAPITAL FUND V LP......coiiiiiiiiiiiiiiiic i 14,552,077 14,608,903
UBS TRUMBULL PROPERTY FUND.....ccooiiiiiiiiiiiiiiiiicinciceec e 10,111 10,111
VENTURE INVESTORS ES FD IIL.....c.cooiiiiiiiiiiiiiiiiiiiiiccncccc e 9,896,443 5,884,673
VENTURE INVESTORS ES FD IV ..ottt 16,478,922 12,801,491
VENTURE INVESTORS OF WISCONSIN......cccoiiiiiiiiiiiiiiiiiniccicnc s 747,505 255,181
VISTA EQUITY IV ..ot 4,846 4,846
VISTA EQUITY PARTNERS FUND IIL.....cccooooiiiiiiiiiiiiiiiicece e 28,648,668 48,736,114
WARBURG PINCUS PRIVATE EQUITY IX....oiiiiiiiiiiiicicccecceeece s 99,570,120 143,773,159
WARBURG PINCUS X..cooiiiiiiiiiiiiiiin s 109,614,063 115,953,492
WATERLAND PRIVATE EQUITY FD V... 8,998 9,032
WATERLAND PRIVATE EQUITY FUND IV.....coooiiiiiiiiiiiiiiciccccecnene 19,870,380 30,755,882
WAYZATA OPPORTUNITIES FUND IL.....ccoiiiiiiiiiiiiiicccccieece e 60,909,248 102,151,583
WESCO TLLC....oiiiiiiiiiii e 111,806 111,806
WESTBROOK IV....oiiiiiiiiic et 532,363 660,239
WESTBROOK RE FUND ITLP.......cociiiiiiiiiiiiiiiiiiicccesse e 3,165,009 760,938
WESTBROOK RE FUND III L Pt 9,355,158 3,698,571
WESTBROOK REAL ESTATE FUND V... 1,831,325 1,143,981
WESTBROOK REAL ESTATE PARTNERS VI.....cocooiiiiiiiiiiiiiciccccce 38,218,405 14,055,697
WESTBROOK VIL....oiiiiiiiiiiiiiic s 57,572,964 44,654,339
WESTBROOK VIIL.....ocoiiiiiiiiiiiiii st 36,318,983 38,709,789
WHITEHALL ST RE IX & X-5. . 831,355 665,894
WHITEHALL ST RE VII & VIII-4......ocociiiiiiiiiiiiiiiii e 704,816 912,871
WHITEHALL ST RE XI & XII-0....coiiiiiiiiiiicieieieiiiect ettt 1,628,692 2,634,848
WHITEHALL ST RE XIIT & XIV...coiiiiiiiiiiiiiiiiiiiiiic s 663,505 7,800,677
WILSON - AMIGO GP LLC......oiiiiiiiiiiieiceneeeeeeee ettt sttt 1,413 1,413
WILSON - AMIGO LP LLC......ciiiiiiiiiiiiiiiiiiciccc s 746,138 746,138
WIND POINT PARTNERS IV LP....oiiiiiiiiicectrcee ettt 14,580,570 41,347,727
WIND POINT PARTNERS V LP.....cociiiiiiiiiiiiiiii s 29,114,700 11,195,847
WINDPOINT PARTNERS IITLP.....ooiiiiiiiiiiiicccnieee et 4,901,688 479,392
WINDPOINT PARTNERS VILP.....cccociiiiiiiiiiiiiiiiic e 55,794,050 57,724,876
WINDPOINT PARTNERS VL ..ottt 15,681,356 15,106,487
WLR RECOVERY FUND L Pt 3,920,531 1
TOTAL LIMITED PARTNERSHIPS 8,466,571,634 8,195,684,374
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AQR GLOBAL RISK PREMIUM FUND.......ccociiiiiiiiiiiiiiiiic s 300,000,000 319,072,999
BRIDGEWATER ALL WEATHER.......cccoiiiiiiiiiiiceeeteeesteet et 300,000,000 323,875,092
CAPULA GLOBAL RV CLASS F...ooiiiiiiiiiiiiiiiiiiic s 100,046,431 101,849,359
MEKP CREDIT LP.....oiiiiiiiiiiiiiciieerce ettt sttt 100,044,026 91,056,280
UBS MULTI ASSET PORTFOLIO........ccccccooiiiiiiiiiiiiiiiiiic s 226,534,956 379,336,417
TOTAL MULTI ASSET 1,026,625,412 1,215,190,146
REAL ESTATE
NAME COST FAIR VALUE
669 NORTH MIGHIGAN AVENUE........ccccoiiiiiiiiiiiiiiii s 48,573,445 119,939,834
CABOT ADVISORS PORTFOLIO.........cooiiiiiiiiiiiiriceeeeetetce ettt 37,516,382 31,510,085
LAKE TERRACE BUILDING ..ottt 7,250,374 10,408,339
OLD POST DISTRIBUTION CTR....cooiiiiiiiiiiiiciiieiece ettt 40,147,017 42,482,328
SOUTHER CAL BUSINESS PARK .......cccoiiiiiiiiiiiiii s 93,598,125 59,954,466
VANTAGE POINT OFFICE PARK .......cooiiiiiiiiiiiiicectec et 360,865 1,142,238
WILSON INDUSTRY I LLC (LINCOLN......ccciiiiiiiiiiiiiiicccsc e 10,811,047 22,549,844
WILSON MENLO PARK CAMPUS ...ttt 11,047,882 10,694,439
WILSON PARK PLACE TLLC......ccooiiiiiiiiiiiiiic s 19,759,600 13,289,388
WILSON PLAZA EAST ILLC ..ottt 6,184,307 44,610,489
WILSON RANCHO VIZCAYA/ENCLAVE T LLC....c.ccociiiiiiiniiiiiieccccccccces 22,417,989 34,196,311
TOTAL REAL ESTATE 297,667,034 390,777,761
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ALLY FINANCIAL INC T44A oo..ocooooeoeocoo oo eeeeeseeseeeeeeeseeeeeeseesseeeeeeresseeeeeeeeseeeeeees 550,750 2,070,407
BAYERISCHE MOTOREN WERKE AG........oveeceeeeeeeersseeeseeessseesseeesesseesseeessssessseesesssesseesessee 1,038,445 1,156,813
BRADESPAR SA PRE NPV......ccooovoeeeeroeeeeseeseeeeessessseseesessssseeessssseseasessessseasessessseesssesseseesoeen 432,848 441,056
BRASIL TELECOM SA NEW PRE SHS.......ooroeoeeeeneeeeeseeseseeeessseseseeessseesseeessssssseeesesssssseseseee 9,232,346 10,037,446
CENTRAIS ELECTRICAS BRAS PREF...........oooccooosioeeeeieeeeeeeeeesseeesseeseeseeeeessseeseseeseseseeeessessseeeees 17,914,363 19,186,403
CENTRAIS ELECTRICAS DE SANTA ......coomeeeeeeeeeeeeeeeeeeeseseeesesessseeesesseeseeeessseesseeesesessseesesseees 238,771 328,932
CIA DE BEBIDAS DAS AMERICAS........ooooooooreeeeeeeeeeeeeeoesseessseeseeseseeeesssssssseesesseeeeesssesssesessessoee 6,509,902 8,146,099
CIA DE FERRO LIGAS DA BAHIA......o.ooeeeeeeeeeeoeeeeeeseeeeseeeeseeeessseeseeesessesseesessesseessssessenssen 150,985 337,531
CTA PARANAENSE DE ENERGIA........coceeoeeeooeeeoeeeesseesseeeeeeeseeeeeessesesseeseeeeeeeesesessseeessesseeesssessen 7,578,041 11,244,647
CITIGROUP CAPITAL XIIL.......oveeeoeeeeeeeeeeeeeseeeseeeeseeeeeeeeeseeeeessesseeeesessesseeeeessesseeeesseeseeeeseeeesees 4,275,262 4,503,138
COMPANIA VALE DO RIO DOCE "A'....ccooooooeeeeeeeeseeeeeeeoeeessseesseseeeeseeeeesseesssessseesseeeessssssessen 21,035,134 21,296,330
DRAGERWERK AG & CO KGAA NPV......oooiiooeeeeeeeeseeeeeseseeseeeeseseeeseeeseseesseeesssseseoessssesseessen 865,300 1,717,892
ELETROPAULO METROPOLITANA........ccovvvoeeeeeseeessseeeeeeeeeesseessseeesseseeeeseeesssessesesooeesssessseeon 6,253,998 7,382,119
EUTHYMICS BIOSCIENCES INC.....oovvoeooeeeeeeeseeeeeeeeeseeeeeeeeesessesseeeseeeeseeeeseesesseeessseesseeesssessees 833,333 833,333
HENKEL AG & CO KGAA NON VTG....oooooooeeeeeooeeseeeeeeeeseeeeeeseeseeeeeeseeseeeeeseeseseseseeeseeeessee 3,943,015 4,311,813
HUGO BOSS AG PED.......ooieeeeeeeeeeeeeeeeseeseeeeeeesesseseeeesssesseeeseseesseeesesseseeesseessseeeseesesseessessesees 3,551,256 4,541,593
JUNGHEINRICH NON VTG PFD SHS.......ooooceemeereeeeeeeooeesseessseeeeeeeseeeessssssssseesesseeseesssessseseseeenoee 229,629 330,395
KSB (KLEIN SCH & BCKR NON V......oooooeeeeeeeseeeeeeeeseseeseeeeeseseeeseeeseseseesseesesseessseseseesseeesseeee 248,680 343,068
MITHRIDION INC SER B CON PED.........oooooceieoeeeeeeeeeeeoooesseeseseeeeeesseeeesesessssseesesseesessssesseesessesnoee 1,150,000 1,150,000
NEUWAVE MEDICAL SERIES A......oooooireeeereeseeeeeeeseesseeeeeseseesseeeeseesesseeeseessseeesessesseeessesseseees 1,702,946 1,702,946
OPGEN PREFERRED STOCK PAT-3......ooooooooeooeeoeeeeeooeeeessseeesseeeeeeeseeeeseesseseeeesseeeesssssseseeeseeenenes 988,898 968,563
OPGEN PREFERRED STOCK PA=8.......ovoeceeeeeeereeeeeeeesseeeeeeeeseseeeseeessseseeeseesesseessseseseesseeeeseeeees 158,291 158,291
PINSTRIPE B CONVERTIBLE PFD.........oooocooiiioooooeeeooeeeeessseessseeeeeeesoeeeseseesseseeeesseeeesssssseseeeseeennnes 290,758 370,456
PINSTRIPE SERIES A PREF STOCK ...... . oveeceereeeeeeseeeeseeeesesseeeeeesesseeeeesessssseeesessesseessssseseeee 653,056 856,519
PORSCHE AUTOMOBIL HOLDING SE.........oo.occeisooooooeeeeeeoeeesesesseseeeeesoeeeesssessseeeseeesooeeseseseseee 10,256,300 12,564,100
PROSIEBENSATI MEDIA AG NPV.......ocmiiiooeoireeeeeeeeessseeeeeeeseseeseeeeseseeseeeesessesseeessessesseoesesseesees 725,278 756,602
RWE AG (NEW) NON VTG PRE NPV.......coommoooveeeeeeeeeeeeeeeeeeseeeeeeseseseeesesssessseesesssesseesesseeseeeseeeees 1,372,887 979,830
SANACORP PHARMAHOLDING AG NON..........cmiomeeeerreeeeeeeereseeeeeeesseseesesessssesseeeseeeseeseesesee 4,543 3,352
SITTERCITY INC SER B PREFERRED...........coovoeereeeeeeeeeseesseeeeesessesseeesesseseeesessessesesessesseesen 499,996 499,996
STO AG NON VTG PRE NPV.......rmioooovoereeeeeeeesoeeeeeeeeeseeseeeeessesseeseeeseesessseessesseseseesssessseesosesssenes 65,678 64,219
TELE NORTE LESTE PARTICIPACOES.........coveeeeeeeeeeeeeeeseseeeseseessesesesseesseeessssesseeesesssssseeesene 3,960,369 3,475,039
TELECOMUNICACOES DE SAO........cooooeoeeeeeeeereeeeeeeesseeeseeeeessessesesessssesssseessesseseesssessessessseeees 2,732,342 3,155,493
TELECOMUNICACOES DE SAO PAULO.........veeceeeeeeeeeseeseeeeesesesseeeesssseeseeessseesseeesseessseessesseees 14,606,638 22,525,787
TIM PARTICIPACOES SA.....ooocooeoeeeeeeeeeeeeeeeseeseeeeeessesseeseesesssesseessessesseeeeesssseeesessesseesesseseennen 15,870,990 16,651,729
TIM PARTICIPACOES SA PRE NPV.......ooooeeoeeeeeeeeeeeeeseeeeeseeeesssseesseesessseseeessesssseseesesseesseesesee 218,782 268,219
VIRENT ENERGY SYSTEMS, INC.....ooooeveeeeeereesesseeeeeeeeeeeeesessessesessseeessssssssseesseseeseesesessseeeees 2,000,000 2,000,000
VOLKSWAGEN AG NON VTG PREF NPV........ocimimoeeeeeoeeeeeeeeesseseesseeesesseeseeessesessseeeseeseesseeesssee 24,839,745 35,027,238
TOTAL PREFERRED SECURITIES 166,979,556 201,387,393
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ADVANCED MICRO DEVICES INC.......ccooiiiiiiiiiiiiiiiiicce s 2,234,100 2,230,250
AES TRUST L.ttt ettt s 31,837 33,989
AIRTRAN HOLDINGS INC......cooiiiiiiiiiiiiiiiiiiiic e 102,294 101,619
ALCATEL-LUCENT USA INC....oooiiiiiiiiiiieeineeseeetsetet ettt et 169,125 182,963
ALCATEL-LUCENT USA INC......ccoiiiiiiiiiiiiiinc s 57,460 66,300
ALCATEL-LUCENT/FRANCE.......ccociiiiiiiiiiiiceneeteeiet ettt 91,820 2,819
ALLIANT TECHSYSTEMS INC.....cocooiiiiiiiiiiiiiiiiicc e 235,106 230,863
ALTRA HOLDINGS INC.....oiiiiiiiiiiiiieictecerec ettt 47,560 50,819
AMR CORP ... s 698,279 708,100
AMYLIN PHARMACEUTICALS INC.....ccooiiiiiiiiiiiiiciieeneeece e 2,490,755 2,610,020
ANGLOGOLD HOLDS PFD 6.000% SER........ccccccooiiiiiiiiiiiiiiinicicecsc s 32,500 32,429
APACHE CORP.......ooiiiii et 195,288 232,027
BOSTON PROPERTIES LP......cooiiiiiiiiiiiiiiiicc s 32,130 32,970
CEMEX SAB DE CV ...ttt 59,000 58,189
CEMEX SAB DE CV ..ot 76,000 75,240
CHESAPEAKE ENERGY CORP.......cooiiiiiiiiiiiicicee s 2,894,993 3,504,825
CHESAPEAKE ENERGY CORP.......cciiiiiiiiiiiieecc s 4,191,938 4,667,188
CIENA CORP......ooiiiii e 23,325 29,213
CIENA CORP.....oviiiiiiiiie s 5,558,205 5,758,731
CIENA CORP......oiiiiiii b 1,826,437 2,179,625
CLEARWIRE COMMUNICATIONS LLC/C.....cocuiiiiiiiiiiiiniiiiiiiieeceesiciccssssesseseaennas 91,633 93,188
CMS ENERGY CORP......cooiiiiiiiiiiiiic et 1,460,000 2,107,875
CMS ENERGY TR T QUIPS 7.75%.....ccoiiiiiiiiiiiiiiiiiiiiiiicciccsieecisee s 1,992,888 1,966,900
COMTECH TELECOMMUNICATIONS COR......c.ooviiiiiiiiiiiiiiiccii e 47,387 47,250
DIGITAL RIVER INC.....ocoiiiiiiiiiiiiiiiiicic s 69,482 70,000
EARTHLINK INC......oiiiiiiiiiiiiiiic s 175,983 157,973
EL PASO ENERGY CAP TRICVT PFD......ccocoiiiiiiiiiiiiiiiiiiiccccci e 232,865 235,956
FELCOR LODGING TR INC PED CONV....ccocoiiiiiiiiiiiiiiiiiciiecie e 498,062 522,200
FORD MOTOR CO...cciiiiiiiiciiieteteictsee ettt ettt ettt st ae e enene 583,749 616,950
GENERAL CABLE CORP.......ccociiiiiiiiiiiiic e 501,864 594,000
GILEAD SCIENCES INC.....oiiiiiiiiiiiieicietet ettt st 104,888 105,688
HARTFORD FINANCIAL SERVICES GR.....cccooiiiiiiiiiiiiiiiiiins 59,327 64,375
HELIX ENERGY SOLUTIONS GROUP L....c.oooiiiiiiiiiiiiiciicceeececeeeee e 586,313 596,250
HERCULES OFFSHORE INC......c.cooiiiiiiiiiiiiiiiiiinicc s 79,588 88,588
HOLOGIC INC...ociiiiiiiee ettt 3,858,577 4,459,090
HOLOGIC INC...ooiiiiiiiiiiii s 457,636 485,563
HUMAN GENOME SCIENCES INC......ccociiiiiiiiiiiiiiiiiiniceeiete et 127,600 456,750
HUMAN GENOME SCIENCES INC......ccccooiiiiiiiiiiiiiiiiiicicc s 1,450,281 2,473,500
INTEL CORP ...t s 6,071,287 6,393,744
INTEL CORP ..ottt 142,885 137,860
INTEROIL CORP.......ooiiiiiiiiiieec e 6,000 5,340
IXTA oo 134,771 126,875
LAM RESEARCH CORP.......cocciiiiiiiiiiiiiiice e 27,000 27,068
LENNAR CORP ..ottt 199,915 195,731
LIFE TECHNOLOGIES CORP.......c.ccootiiiiiiiiiiiiiieiicce e 378,890 361,035
LIFEPOINT HOSPITALS INC.....cciiiiiiiiiiiiiiisicctceecit st 1,374,600 1,444,500
LUCENT TECH CAP TR I CONYV TRu...ooiiiiiiiiiiiiiiiciccce e 1,757,810 2,154,413
MENTOR GRAPHICS CORP.......cocuiiiiiiiiiiiiiiieccecc s 142,917 138,653
MERITOR INC....oooiiiiiiiiiii e 2,527,228 2,506,875
METLIFE INC COM EQUITY UNIT.....coooiiiiiiiiiiiiiiiciiciiceeeie s 106,948 105,354
MICHELIN (CIE GLE DES ESTAL)....ccociiiiiiiiiiiiiicetee s 151,074 188,115
MICRON TECHNOLOGY INC.....c.coiiiiiiiiiiiiiiiiiiiiiiiiice s 1,622,771 1,652,625
MICRON TECHNOLOGY INC.......ciiiiiiiiiiiiiiiciei e 226,580 207,563
MITHRIDION INC.....coiiiiiiiiiiiiiiiieceeeetetee ettt sttt sttt s 165,247 165,247
MITHRIDION INC.....cooiiiiiiiiiiiiiii s 110,165 110,165
MOLYCORP INC......coiiiiiiiiieinecteteett ettt ettt 57,565 65,436
NAVISTAR INTERNATIONAL CORP......c.ccooiriiiiiiiiiiiiiic s 996,975 1,308,750
NEWELL FINL TR ICUM CONV ..ottt 1,110,463 1,941,335
NEWPARK RESOURCES INC.....c.ooiiiiiiiiiiiiiiiicri s 145,667 186,600
OMNICARE INC...ciiiiiiiiiciee ettt 1,415,000 1,887,256
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ON SEMICONDUCTOR CORP.......c.coriiiiiiiiiiiiiiiiiiiiiccie s 268,883 305,081
ON SEMICONDUCTOR CORP.........cooriiiiiiiiniieinieictrteeeteiee ettt 169,660 188,955
OWENS-BROCKWAY GLASS CONTAINER........ccccooiiiiiiiiiiiiiiccicene 2,388,177 2,378,775
PATRIOT COAL CORP CONV T44A ..ottt 839,563 927,438
PDL BIOPHARMA INC......cooiiiiiiiiiiiiiicii s 50,000 48,438
PEABODY ENERGY CORP.......cocciiiiiiiiiiiiiieeee ettt 1,758,331 2,231,063
QUICKSILVER RESOURCES INC.....cociuiiiiiiiiiiiiiiiiiiciic s 103,692 104,074
RADIAN GROUP INC....oiiiiiiiiiiiciiicieetree ettt s 45,944 34,380
RTIINTERNATIONAL METALS INC.....ccooiiiiiiiiiiiiiiiiicicicc s 72,370 89,950
SANDISK CORP......oiiiiiiitece ettt 188,854 191,408
SESTLLC ..ot 145,691 146,160
SHIRE ...t 311,991 373,120
SLM CORP SR NT ..ottt 69,838 83,541
SMITHFIELD FOODS INC......coiiiiiiiiiiiiiiiiiceec ettt 148,986 167,028
SOVEREIGN CAP TR IV CONTINGENT .......cccooiiiiiiiniiiiiicccc s 1,116,148 1,909,017
STEWART ENTERPRISES CONV....cooiiiiiiiiiiiiiri e 186,000 203,500
SUBSEA 7 S A .ot 243,800 244,100
SUZUKI MOTOR CORP CVT BDS......oiiiiiiiiiiiiiii it 122,564 123,762
TERA MEDICA SER A CONV PFD STK.....ccociiiiiiiiiiiiiiiiccincciciceeeeecscceae 500,000 500,000
TERAMEDICA IN SER A-1 PFD STK ..ot 571,430 571,430
TERAMEDICA SERIES A-2 PFD STK.....cooiiiiiiiiiiiiiiiiciccir e 820,000 820,000
TEVA PHARMACEUTICAL FINANCE CO.......cccoiiiiiiiiiiiiciiiiiiiciecieee s 153,291 139,531
TRINITY INDUSTRIES INC......ccooiiiiiiiiiiiiiiiiiic e 4,685,278 5,704,094
TYSON FOODS INC.....coiiiiiiiiiiiiiiic et 230,956 254,130
UNISYS CORP ...t 5,300 4,155
UNITED CONTINENTAL HOLDINGS IN......cocoiiiiiiiiiiiiiiiiiiiciii s 1,210,885 1,231,599
UNITED RENTALS TRUST L....ocoiiiiiiiiiiiiiiiccics e 101,690 101,349
WEBMD HEALTH CORP........cciiiiiiiiiiiiiiiiii e 80,250 77,300
WEBMD HEALTH CORP.......coiiiiiiiiiinieeecreeeeee ettt ettt 26,663 25,853
WELLS FARGO & CO NEW PERP PFD......ccccocoiiiiiiiiiiiiiiiins 378,511 414,460
WINTRUST FINANCIAL CORP.......cooiiiiiiiiicireeetee ettt 133,732 139,720
XILINX INC ..ottt 155,166 196,463
TOTAL CONVERTIBLE SECURITIES 69,581,673 79,170,678
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NAME COUPON RATE  MATURITY COST FAIR VALUE
DALLAS SWIB PROMISSORY NOTE...........cooooorooorrrrorro, 7.130 7/1/2011 8,721,279 8,677,890
ENGLEWOOD SWIB PROMISSORY NOTE......oooooeeseeeccccceeen 7.130 7/1/2011 13,932,741 13,863,424
TOTAL COMMERCIAL MORTGAGES 22,654,020 22,541,314
FOREIGN CURRENCY CONTRACTS
NET RECEIVABLE/
CURRENCY NAME NET RECEIVABLE NET PAYABLE (PAYABLE)
AUSTRALIAN DOLLAR .oooooooo oo 2,770,823 (827,419) 1,943,404
BRAZILIAN REAL.......oooooeeeeeeeeeeneeesesessessesseseeeceresseeeseeesessesesesss 81,649 (843,885) (762,236)
BRITISH POUND STERLING...........ooooooeeeeeeeereseeseseseserecccnenen (1,948,911) 2,149,181 200,270
(ST NN TN VN NG 010 5 07N : S 4,047,632 (100,203) 3,947,429
COLOMBIAN PESO.....ooooooooeeeeeeeeeeeeeeeesessesseeeeeseeeeeeeeeneeesssens 0 (9,416) (9,416)
DY NNIR)E 020200 ) T 160,275 (102,967) 57,309
EURO CURRENCY UNIT....oooooooeeeeereeressessessessessesesssesssssessseeen 1,866,529 (1,395,241) 471,288
HONG KONG DOLLAR.......oooooeeeeerecoeoeeeeeeeeeeeeeeseseesse s 34,483 (12,497) 21,986
HUNGARIAN FORINT.......ooeeeeeeseeseeeeeeeeseeeeeeeseeeeeeeeeeeeeeeeeeeee 0 (854) (854)
INDIAN RUPEE........oooooooeooeeeeseeeeesseseoecceereeseeeseeesessssessesse s (1,008) 16,044 15,037
INDONESIAN RUPIAH. .......ooooeoeeeeeeeeeeemeesessesessesssssessssssssessessen (2,200) 0 (2,200)
ISRAELI NEW SHEKEL............ooooeeeeeeeeeeeeeeeessesesesssssesseeeereeneeen 52,076 (146,608) (94,531)
TN TN NS 0 ) T 810,178 1,507,010 2,317,187
MALAYSIAN RINGGIT......ooooveereereeeeeeesseseoccceeeeeeeneneeessesssessssse 8,012 0 8,012
MEXICAN NEW PESO........coooeoeeeeceeseersessesessessesssessesssssssssesseene 173,627 (14,525) 159,102
NEW TURKISH LIRA.....ooooveoerereeeeseessesececoceereeeeeeeeeesssssesssssesoce 0 0 0
NEW ZEALAND DOLLAR......ooovvoooooeoeeeeeeeeeeeeeveeveeseeeeemeeseeenennnes 55,038 (84,017) (28,979)
NORWEGIAN KRONE.......ccoooooreereereeressssesesssssssocoeerersseeneneeesen 165,236 (1,130) 164,106
PERUVIAN NUEVO SOL......oooeeoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeeene 0 (66,867) (66,867)
PHILLIPPINE PESO..........oooeeeeeeeeeeeeeeeeeeesesesesssssssssseeresseeeseneeeson (5,075) 0 (5,075)
0I5 074 5.0 1 'S (21,997) 0 (21,997)
SINGAPORE DOLLAR...........oooooveeeeereseeeeeseesssseooccreererereeereseesssos 219,034 (13,142) 205,891
SOUTH AFRICAN RAND........oooooeeeeeecccecreereeressersesesssssssssesssssen 5,548 (460,147) (454,599)
SOUTH KOREAN WON.......oovvoroseeeeeeessecoecccereeeeeeeeessssesesesssseoe (525) 0 (525)
SWEDISH KRONA....oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeveeseesessesseneeseseeseneens 1,369,452 (55,337) 1,314,114
A S 2 N (167,127) 668,839 501,713
NSV G TN S 6 U 0 (424) (424)
TOTAL FOREIGN CURRENCY CONTRACTS ....ccovvnne 9,672,750 206,393 9,879,143
OPTION CONTRACTS
COST/
NAME CONTRACT TYPE  MATURITY  (PROCEEDS) FAIR VALUE
ALERE INC.....cccoooooocooeooeoeee oo eeeeeesee e PUT JUL 11 (13,684) (7,775)
(15335 TN 010N 1 (S PUT AUG 11 (8,619) (1,390)
CLIFFS NATURAL RESOURCES INC....ooooovvooeeeeereccccccrerereooe CALL JUL 11 (4,407) (924)
FREEPORT-MCMORAN COPPER & GOLD.......ooooveesrscrccceeee PUT JUL 11 (7,662) (968)
INTUITIVE SURGICAL INCicoooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseereeneeee CALL OCT 11 (37,927) (62,479)
150 1) PUT OCT 11 (29,791) (15,300)
0034 PUT JUL 11 (111,670) (8,840)
MONSANTO CO..oovovoeereeereeeeeeeesesesesoeseereeeseeseseeesessssess s CALL AUG 11 (10,252) (13,024)
NEWMONT MINING CORP......ooooooooeoeeeeeeeereeeeeeemeeeeeemeernessesns PUT JUL 11 (4,362) (846)
JINT @ 0):1:05(0) B0) 1(C T 1O PUT JUL 11 (19,500) (10,080)
RIO TINTO PLC.oororeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeseene PUT JUL 11 (6,633) (670)
S&P 500 EOM INDEX FUTURE SEP 11......coroooocccccrerrenenen PUT JUL 11 (138,646) (17,888)
THORATEC CORP......oerereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeseeeesseeneene PUT JUL 11 (18,249) (2,888)
TOTAL OPTION CONTRACTS (411,402) (143,072)
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FINANCIAL FUTURES CONTRACTS

NAME MATURITY COST FAIR VALUE
3 MONTH EUROYEN TIFFE........ccoociiiiiiiiiiiiiiiiiic s DEC 11 - SEP 12 (170)
90 DAY BANK ACCEPTED BILL........cccoviiiiiiiiiirieeinecieie et DEC 11-JUN 12 (233)
90 DAY STERLING LIBOR.......ccociiiiiiiiiiiiiiic e DEC 11 - SEP 12 (40)
AUSTRALIAN 10 YEAR BOND .....coooiiiiiiiiiiiiicinccieeetce e SEP 11 (49,567)
AUSTRALIAN 3 YEAR BOND ......ccooiiiiiiiiiiiiiiiicccc e SEP 11 2,051
CANADIAN 10 YEAR BOND ..ottt SEP 11 (15,584)
EURO BUXL 30 YEAR BOND ......ccooiiiiiiiiiiiiiicicc e SEP 11 (77,045)
EURO BOBL.......oiiiiice ettt SEP 11 145,289
EURO BUND ..ottt SEP 11 8,757
EURO SCHATZ ..ottt SEP 11 337,699
JAPANESE 10 YEAR MINI BOND.......ccocccoiiiiiiiiniiiiiicccic e SEP 11 28,727
UK LONG GILT ..ttt s SEP 11 6,984
US 10 YEAR NOTE ..ot SEP 11 (111,258)
US 2 YEAR TREASURY NOTE......c.cciiiiiiiiiiiiiiicciece e SEP 11 (172,735)
US 5 YEAR TREASURY NOTE ......ccooviiiiiiiiiiiiiiinicc e SEP 11 11,273
US TREASURY BOND ..ottt SEP 11 (14,313)
US ULTRA BOND ...ttt SEP 11 (423,656)
DOW JONES EURO STOXX 50 INDEX......ccccoiiiiiiiiiiiiiciccececc e SEP 11 5,670,378
DOW JONES E-MINI GLOBEX.......ccccciiiiiiiiiiiiiiiiiiciniinseieee e SEP 11 106,728
FTSE 100 INDEX ..ottt SEP 11 3,095,332
MSCI EAFE INDEX ..ot SEP 11 59,610
RUSSELL 2000 E-MINIINDEX .....ccoccciiiiiiiiiiiiiiiiiicceccceee e SEP 11 5,484,980
S&P 500 E-MINIINDEX .....c.oiiiiiiiiiiiiiiccccccc s SEP 11 13,823,124
S&P MID 400 E-MINI INDEX.......c.cccciiiiiiiiiiiiiiiicincecee e SEP 11 1,568,525
S&P/TSE 60 INDEX ......ccooiiiiiiiiiiiiiiicccn i SEP 11 640,582
SPI 200 INDEX ....coiiiiiiiiiiiiiii s SEP 11 653,655
TOPIX INDEX ..ottt SEP 11 5,079,941
TOTAL FINANCIAL FUTURES CONTRACTS 35,859,034
GRAND TOTAL CORE RETIREMENT INVESTMENT TRUST FUND................. 65,359,627,262 74,416,384,371

Note: Values may not add due to rounding
N/A = Not Applicable
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31 GROUP PLC ORD GBP0.738636.........ccccoueuiuiiriiiiiiiiiiiiiciiecces 26,495 115,947 119,570
BIM CO ittt 195,618 14,036,991 18,554,367
A P MOLLER - MAERSK A/S....ccciiiiiiiiininiiiecceeecceteee e 48 408,327 413,886
A SCHULMAN INC......ciiiiiiiiiicireieeee ettt 33,750 714,358 850,163
A2A SPA EUROD.52......coiiiiiiiiiiiiici s 43,140 80,508 67,175
AARHUSKARLSHAMN ABi....cooiiiiiiiiiiceec e 1,139 21,585 33,123
AARON'S INC ..ot s 39,644 737,445 1,120,339
AASTRA TECHNOLOGIES LTD.....ccooiiiiiiiiiiiiiiiiciiieceeceseceeee e 1,336 27,830 26,191
ABB LTD CHF1.03 (REGD).....c.cccuiiiiiiiiiiiiicicieceeiccecceecee e 273,227 5,995,004 7,074,048
ABBOTT LABORATORIES......c.oociiiiiiiiiiicietreceeeeeeeciee e 366,523 18,618,113 19,286,440
ABC-MART INC NPV...c.ooiiiiiiiiiiiiiiic s 6,664 220,571 269,002
ABERCROMBIE & FITCH CO......ccocuiiiiiiiiiiiiiiiiiinicciieicieice e 16,575 521,711 1,109,199
ABERTISINFRAESTRUCTURAS SA......ccoiiiiiiiiiiiiicccne 7,957 180,131 177,719
ACCENTURE PLC IRELAND SHS CL A....ciiiiiiiiiiiiiiecceeeeieeeeee 170,933 7,169,471 10,327,772
ACCIONA SA EURIL.00......c.ccoiiiiiiiiiiiiiecc s 1,001 118,523 106,221
ACCOR EURB.....oiiiiii e 3,174 140,583 141,897
ACE LIMITED SHS.....cocoiiiiiiiiiiiiiiiiinnieee s 123,890 6,572,312 8,154,440
ACERINOX SA EURO.25......cooiiiiiiiiiiiccice e 2,145 41,545 39,123
ACHILLION PHARMACEUTICALS INC......cocooviiiiiiiiiiiiiiciiccccccccees 35,750 104,847 265,980
ACME PACKET INC.....cooiiiiiiiiiiiiiiic s 12,263 805,302 860,004
ACRUX NPV .o 10,002 36,110 36,301
ACS ACTIVIDADES CO EURO.5.....c.ooiiiiiiiiiiiiiiiccccce s 3,050 141,203 143,805
ACTELION CHFO0.5 (REGD)(POST.......c.ccouiiiiiiiiiiiiiiciicccccicsiceee e 2,369 134,757 116,509
ACTIVISION BLIZZARD INC.....ccocoiiiiiiiiiiiiiiiiciciccc s 149,329 1,627,162 1,744,163
ACUITY BRANDS INC.....cocviiiiiiiiiiiiiiiii s 29,049 853,738 1,620,353
ADECCO SA CHF1 (REGD)....cooiiiiiiiiiiiiiiiniiicicciee e 2,853 186,905 182,633
ADEPT TECHNOLOGY INC......cocooiiiiiiiiiiiiiiiiiiicccccecsns e 125,642 935,102 500,055
ADIDAS AG NPV ..o 37,337 2,293,744 2,961,078
ADITYA BIRLA MINERALS NPV ...ttt 21,950 18,080 35,837
ADMIRAL GROUP ORD GBPO.001.......ccoouiiiiiiiiiiiiiiiiiiciiccicecne 30,998 612,651 826,609
ADOBE SYSTEMS INC.....ccooiiiiiiiiiinieieteeiereceee ettt 180,161 5,267,479 5,666,063
ADORES INC JPY50.......ciiiiiiiiiiiiiiiiccics e 6,000 5,201 4,235
ADP PROMESSES EURS ...ttt 745 67,671 70,069
ADVANCE AMERICA CASH ADVANCE Ci.......ccccccovviiiiiniiiiiiiiiiiiccccne 6,300 38,397 43,407
ADVANCE AUTO PARTS INC....ooiiiiiiiiiiiirciecteesee e 28,486 1,485,001 1,666,146
ADVANCED MICRO DEVICES INC.......ccccoviiiiiiiiiiiiiiccicccnns 114,705 582,831 801,788
ADVANTEST NPV ...ttt 3,222 56,653 58,727
AECOM TECHNOLOGY CORP.......ccccooiiiiiiiiiiiiiiiiiine s 22,188 625,075 606,620
AEGON NV EURO. 12 ... 188,835 1,628,120 1,287,873
AEHR TEST SYS COM.....cooiiiiiiiiiiiiiiicicc s 125,575 711,168 170,154
AEON CO LTD NPVt 23,434 274,929 280,883
AEON CREDIT SERVICE CO Y50......cccoiiiiiiiiiiiiiiiiiccccns 2,137 25,236 29,054
AEON FANTASY CO NPV ..ot 900 8,083 11,679
AEON MALL CO NPV....ocooiiiiiiiiicsci s 1,970 42,912 47,372
AES CORP/THE.......cooiiiiiiiiiiiiirtrte ettt 134,297 1,345,865 1,710,944
AETNA INC 93,207 2,658,865 4,109,497
AFFILIATED MANAGERS GROUP INC......coccooiiiiiiiiiiiiiiccicccicceciceae 9,692 577,347 983,253
AFFYMAX INC.....ooiiiiiiiiiiiciiccic e 24,750 235,581 170,033
AFLAC INC ...t 110,172 5,125,335 5,142,829
AFREN ORD GBPO........cooiiiiiiiiiiiiiiccn e 69,652 176,770 176,568
AFRICIA ISRAEL INVESTMENTS ORD......ccoccoiiiiiiiiiiiiiiiiiccicnccecs 4,485 24,356 27,984
AGA RANGEMASTER GROUP PLC ORD.......cccouviiiiiiiiiiiiiiiiiiccccceccaes 3,802 7,772 6,608
AGCO CORP......eii e 25,890 896,470 1,277,930
AGEAS NPV ..ot 187,345 727,467 508,205
AGFA GEVAERT NV ORD NPV ..o 87,653 987,946 391,418
AGGREKO ORD 20P.......cociiiiiiiiiiiiiiiiiiiisiee s 17,460 482,226 540,721
AGILENT TECHNOLOGIES INC......cccceooiiiiiiiiiiiiiiiiiincccsecee e 120,439 3,749,552 6,155,637
AGL ENERGY NPV ..ottt ettt 50,513 742,605 792,261
AGL RESOURCES INC.....cociiiiiiiiiiiiiiiiiiicnc e 14,581 491,891 593,593
AGNICO-EAGLE MINES LTD....coiiiiiiiiiiiiirieceieieieteeeeeiesee et eneene 6,529 394,222 412,536
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AGRICULTURAL BANK OF CHINA LTD....ccccccoviiiiniiiiiiiiiiiicinicciiccne 769,000 395,064 404,204
AGRIUM INC...c.oiiiiiiiiiciiectee ettt ettt 10,455 744,369 917,453
AHRESTY CORP JPYS50......coiiiiiiiiiiiiiiiiiic e 1,300 7,573 10,367
ATA GROUP LTD ...ttt 213,754 686,021 740,327
AICHI ELECTRIC CO YS50......cciiiiiiiiiiiiiiciiicccneae 1,000 3,680 3,393
AICHI MACHINE IND JPY50......cooiiiiiiiiniceeneetree et 11,000 28,103 44,676
AICHI TOYOTA MOTOR CO YS50.....ccoiiiiiiiiiiiiiiiiiiiccccnes 4,000 37,248 49,430
AIR FRANCE-KLM EURI.....coioiiiiiiiiiiiiiincciectieeese et 2,911 48,539 44,674
AIR LEASE CORP.......coiiiiiiiiiiiiiiiii s 6,479 152,504 157,375
AIR LIQUIDE(L)...ctuiuiieiiietcieeicricc sttt 6,122 839,143 877,302
AIR METHODS CORP.......ccocooiiiiiiiiiiiiii s 18,126 515,649 1,354,737
AIR PRODUCTS & CHEMICALS INC......ccooiiiiiiiiiiinccieiceeeeceeee e 73,990 5,560,054 7,071,964
AIRWATER INC JPY S50, 66,134 777,139 791,872
ATIRGAS INC..oiiiic e 14,613 716,545 1,023,495
AIRPORT FACILITIES CO Y50......ciiiiiiiiiiiiiiiinicicecec e 1,200 6,023 4,591
AISIN SEIKI CO Y50t 20,523 597,330 787,782
AJINOMOTO CO INC.....oiiiiiiiiiiiiiccienee e 14,328 148,088 169,076
AK STEEL HOLDING CORP.......cccociiiiiiiiiiiiiiiiiincceeecee e 20,586 315,055 324,435
AKAMAI TECHNOLOGIES INC.......ccciiiiiiiiiiiiiiiisceececceces s 35,637 926,470 1,121,496
AKER SEAFOODS ASA NOKS. ... 4,000 4,938 5,472
AKER SOLUTIONS NOKI1.66 (POST.......ccccoiiiiiiniiiiiiieieeececccceccees 46,949 840,470 945,026
AKSA TRY Lt 37,438 98,462 128,174
AKTIV KAPITAL ASA NOKO.10.....c.coiiiiiiiiiiiiiiiicccccccccceeena 545 3,113 3,403
AKZO NOBEL NV EURZ......ccociiiiiiiiiiiiiiiiic e 50,270 3,092,235 3,170,452
ALASKA MILK CORP PHP1......coiiiiiiiiiiiiiiccccccccna 11,000 1,691 3,148
ALBANY INTL CORP CL A....ocuiiiiiiiiiiiiiicciicee s 17,598 541,879 464,411
ALBEMARLE CORP.......ccoiiiiiiiiiiiiiiiccccc e 18,626 601,587 1,288,919
ALCATEL LUCENT EUR2 SER'A'......ccocociiiiiiiiiiiiiiics 91,199 446,749 527,313
ALCO HOLDINGS HKDO.10......ccooueirieiiiniiiirieenietetsteeetseeeseeeeeesese e eeaeseeenenes 20,000 6,508 8,585
ALCOA INC...oiiiiiiiiiii e s 232,492 2,785,243 3,687,323
ALEO SOLAR AG NPV (REGD).....oouiiiiiiiiiiiicirieicieeeteice et 147 2,816 5,077
ALERE INC....oooiiiiiiiiiiiiiii s 15,952 446,512 584,162
ALEXANDER & BALDWIN INC......c.ccoiiiiiiiiiinieiieineeeteeereee e 7,753 223,858 373,384
ALEXANDRIA REAL ESTATE EQUITIE.........cccccooiiiiiiiiiiiiiiiiccce 11,524 715,827 892,188
ALEXION PHARMACEUTICALS INC....cocuiiiiiiiciiicinceeieeeseeeeeieee e 100,154 3,507,702 4,710,243
ALFA LAVAL AB ORD NPV.....ccociiiiiiiiiiiiiiiiican 22,687 370,936 490,050
ALFA SAB SE 'A'NPV(CPO)...c.ccuiiiiiiiiiiieiieceseeeet s 72,900 534,478 1,081,356
ALFRESA HLDGS NPV .....coiiiiiiiiiiiiiiiiiii s 1,438 51,541 55,554
ALIMENTATION COUCHE-TARD INC......cccccoiiiiiiiiiiiniciniceeceseceeeeenes 17,158 353,226 499,931
ALL NIPPON AIRWAYS Y50.....ccciiiiiiiiiiiiiinscccns 17,951 50,700 58,236
ALLAHABAD BANK ....coiiiiiiiiine ettt 39,889 107,512 175,921
ALLAN INTL HLDGS HKDO.10.....ccoiiiiiiiiiiiiiiiiiicicccccce s 20,000 9,526 7,891
ALLEGHANY CORP ..ot 1,238 350,623 412,390
ALLEGHENY TECHNOLOGIES INC........ccccoiiiiiiiiiiiiiiiicccees 19,794 767,495 1,256,325
ALLERGAN INC/UNITED STATES......c.coiiiiiiiiiiciiieiccreeecece s 76,604 3,894,489 6,377,283
ALLGIER HOLDING NPV ... 232 2,845 4,063
ALLIANCE DATA SYSTEMS CORP......ccocooiiiiiiiiiiiiiiccceee s 18,391 1,093,212 1,730,041
ALLIANCE ONE INTERNATIONAL INC......cococooiiiiiiiiiiiiiiiiicccicccccccces 4,285 17,117 13,841
ALLIANT ENERGY CORP.......ccocoiiiiiiiiiiiiiiiccicc s 22,683 710,068 922,291
ALLIANT TECHSYSTEMS INC......cooiiiiiiiiiiiiiiiiicinnee e 24,251 1,846,741 1,729,824
ALLIANZ GERERAL IN MYRI....oooiiiiiiiiiiiiiiiiice s 7,500 12,732 14,158
ALLIANZ SE (SOCIETAS EUROPEAE)........ccccccoiiiiiiiiiiiiiiiiccceccccce 49,025 6,360,819 6,847,030
ALLIED MATERIAL TECHNOLOGY .....ccocoiiiiiiiiiiiiiiiiiiiciccicceeccce 14,000 3,046 629
ALLIED NEVADA GOLD CORP.......cccceiiiiiiiiiiiiiciccccccc s 20,723 689,491 732,973
ALLIED OVERSEAS LIMITED........cccooiiiiiiiiiiiiiiiiecscce s 8,000 4,015 4,010
ALLIED OVERSEAS LTD WARRANT .......ccocoiiiiiiiiiiinicicecceeeae 1,600 142 0
ALLIED WORLD ASSURANCE COMPANY ......ccooiviiiiiiniiiiniicccecs 7,074 299,749 407,321
ALLSCRIPTS HEALTHCARE SOLUTION......c.cciviiiiiiinieiiinieeccneeeeree e 38,437 690,803 746,447
ALLSTATE CORP/THE.......c.ciiiiiiiiiiiiiiiiiieeeeeeeeecee e 155,014 5,245,801 4,732,577
ALPEN CO LTD NPV ...ttt 700 12,105 11,355
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ALPHA BANK (REGD)EURA4.7.......ccoviiiiiiiiiiiiiiiiicccec s 13,838 75,051 69,619
ALPHA NATURAL RESOURCES INC.....c.ccooiiiiiiiniiiniiieineeeeecieeesee e 46,203 1,465,742 2,099,464
ALPHA NETWORKS INC TWDI0.....ccoviiiiiiiiiiiiiiiicccicecns 339 293 271
ALPINE ELECTRONICS Y50......ccoiiiiiiiiiiiieeincieeeeeieesee e 2,100 28,030 28,863
ALSO-ACTEBIS HOLDING AG......cocoooiiiiiiiiiiiiiiiiiccsec s 78 3,259 4,715
ALSTOM EURT7 (POST ...ttt 30,244 1,995,778 1,864,471
ALTERA CORP ..o 65,890 1,556,090 3,054,002
ALTRIA GROUP INC.....coiiiiiiiiiicicceeceeeeee et 571,312 10,785,019 15,088,350
ALUMINA LTD NPV...oooiiiiiiiiiiiiiiii e 52,577 135,884 118,770
AMADA Y50, e 7,688 59,782 58,641
AMADEUS IT HOLDING SA-A SHS......cocoooiiiiiiiiiiiiiccce 28,200 497,382 585,075
AMAZON.COM INC.....oiiiiiiiiiiiiiciieie e 80,115 8,218,227 16,382,716
AMCOR LIMITED NPV .....oooiiiiiiiiiiiiiiiiccc s 44,577 310,610 343,614
AMDOCS LTD COM.....coiiiiiiiiiciiiieice ettt 34,659 813,368 1,053,287
AMEC ORD S0P.......ooiiiiiiiiiiiiiiccccc s 44,790 661,299 782,360
AMEDISYS INC ...t 12,157 551,101 323,741
AMEREN CORP.........coooiiiiiiiiiiiicc e 49,217 1,442,408 1,419,418
AMERICA MOVIL SAB DE CV SER......ccociiiiiiiiiiiiciiiccceeeeeeee 879,400 950,259 1,184,842
AMERICAN CAPITAL AGENCY CORP.......cccocociiiiiiiiiiiiiiccccccccccce 24,002 689,232 698,698
AMERICAN CAPITAL LTD....ociiiiiiiiiiiiiiiicie s 65,705 600,241 652,451
AMERICAN EAGLE OUTFITTERS INC......ccccooiiiiiiiniiiiniiccccccccccccces 140,604 1,974,194 1,792,701
AMERICAN ELECTRIC POWER CO INC.......cccocoiiiiiiiiiiiiiiiiccccccciee 98,351 3,147,973 3,705,866
AMERICAN EQUITY INVESTMENT LIF.........ccccooiiiiiiiiiiciiiicce 28,200 355,158 358,422
AMERICAN EXPRESS CO....coouiiiiiiiiiiiiiiiiiii s 255,129 8,358,370 13,190,169
AMERICAN FINANCIAL GROUP INC/O......cccocviiiiiiiiiiiiiiiiicicccccccccccees 14,984 376,911 534,779
AMERICAN INTERNATIONAL GROUP L.....cccoociiiiiiiiiiiiiiiniiiiiniccie 85,083 2,667,310 2,494,634
AMERICAN NATIONAL INSURANCE CO......cccccceuiiiiiiiiiiiiiiiiiiiccecees 1,273 106,938 98,658
AMERICAN TOWER CORP........ccccciiiiiiiiiiiiiiiiicces 80,927 2,920,533 4,234,910
AMERICAN WATER WORKS CO INC......ccoooeueiiiiiiiniiineeieeceeese e 35,848 765,823 1,055,724
AMERIGROUP CORP.......ccocoviiiiiiiiiiiiiiiii s 9,704 626,233 683,841
AMERIPRISE FINANCIAL INC.....cocoiiiiiiiiiiiiciieeneeeeeeeesee e 64,295 2,175,837 3,708,536
AMERISAFE INC.....coooiiiiiiiiiiiiiiiiiic e 45,000 758,913 1,017,900
AMERISOURCEBERGEN CORP.......ccccociuiiiiiiiiiiciieeereeeree et 115,586 2,983,224 4,785,260
AMETEK INC.....coiiiiiiiiiiiiiiiii e 46,452 1,371,060 2,085,695
AMGEN INCL..ooiiiiiiiic ettt 250,429 14,288,883 14,612,532
AMLIN ORD GBPO.28125......ociiiiiiiiiiiiiiiiic e 88,937 482,826 579,845
AMOREG.......ciiiiiiiice e 420 78,640 85,365
AMP LIMITED AUSO.40........cccccooiiiiiiiiiiiiiiiiniccec s 421,814 2,371,317 2,208,295
AMPHENOL CORP.......ccooiiiiiiiiiiiiieecec s 34,892 1,184,176 1,883,819
AMR CORP.......ooviiiiiiiiiiiic e 62,226 508,390 336,020
AMSURG CORP COM......ccuiiiiiiiiiiiiiiciieiceete et 26,561 570,030 694,039
AMUSE INC JPY 50 300 3,264 3,358
AMYLIN PHARMACEUTICALS INC......ccciiiiiiiiiiiiiiiincccenceecsecceecees 24,416 373,272 326,198
ANADARKO PETROLEUM CORP.........cccocooiiiiiiiiiiiiiiiicccce 104,721 5,351,943 8,038,384
ANADOLU CAM TRY L.t 11,935 28,444 29,029
ANALOG DEVICES INC.....cooiiiiiiiiiiiiicecceccesse e 55,800 1,395,357 2,184,012
ANALOGIC CORP......oiiiiiiiictiiec e s 7,298 367,606 383,802
ANCHOR BANCORP WIS INC.......ccoiuiiiiiiiiiiiiiiiieiciciee s 10,738 279,630 7,625
ANDES ENERGIA PLC ORD GBPO.10.......ccoccoiiiiiiiiiiiiiiiiiiiicccceeine 501 967 149
ANDITA BIRLA NUVO LTD....c.ccooiiiiiiiiiiiiiiiiciccccseeee e 9,446 169,123 190,843
ANDREW PELLER LTD CLASS'A"'NPV....cccoiiiiiiiiiiiiiiiciciccccee 600 5,393 5,508
ANDRITZ AG NPV (POST SPLIT)....cocooiiiiiiiiiiiiiiiciccccccceees 2,935 173,165 302,127
ANGLO AMERICAN.......ciiiiiiiiiiiiic s 83,453 3,598,590 4,136,621
ANGLO IRISH BANK EUROQ.T6......c.cooiiiiiiiiiiiiiiciciciccccccesenennes 62,800 277,683 19,758
ANGLO IRISH BK CP EUROL16......c.ccoiiiiiiiiiiiiiiicicccceeeenne 185,857 2,308,790 55,914
ANHEUSER-BUSCH INBEV NV.......cocoiiiiiiiiiiinicccseccs 65,690 3,195,023 3,809,626
ANIXTER INTL INC COM.......cciiiiiiiiiiiiiiiiiiiiicii s 20,313 893,020 1,327,251
ANN INC .ottt st 49,967 1,220,719 1,304,139
ANNALY CAPITAL MANAGEMENT INC......ccccccooiiiiiiiniiiiiiinccnccce 171,445 2,931,010 3,092,868
ANRITSU CORP ..ottt 19,000 155,666 164,921
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ANSYS INC ..o s 55,864 1,292,074 3,054,085
ANTOFAGASTA ORD GBPO.05........ooiiiiiiiiieiiircereeeeeieeeees et 8,497 190,074 190,163
AOL INC ...t 19,922 404,021 395,651
AON CORP.....coniiee ettt 73,276 3,021,313 3,759,059
AOYAMA TRADING Y50......ccoiiiiiiiiiiiiini s 26,100 389,949 447,281
AOZORA BANK NPV ..ottt 35,124 60,315 80,895
AP MOLLER MAERSK A/S.....cooiiiiiiiiiiiiiiiiiiiiterieee e 22 179,139 182,001
APACER TECHNOLOGY INC TWDI0....c.ociiiiiiiiiiiiiiiiccneeeeeccseeeeeeeens 21,000 16,986 15,134
APACHE CORP ... s 83,139 7,366,799 10,258,521
APARTMENT INVESTMENT & MANAGEM........ccccoiiiiiiiiiniiiicicceeeecns 22,309 335,725 569,549
APERAM ..ottt 2,889 120,000 93,532
APM AUTOMOTIVE HLDGS BHD.......c.ccocoiiiiiiiiiiiiiiiiinccceceeeeeeene 12,100 21,053 19,556
APOLLO GROUP INC......ociiiiiiiiiiiiitciicc e 27,971 1,751,288 1,221,773
APPLE INC 224,850 38,650,348 75,475,400
APPLIED ENERGETICS INC.......c.ccooiiiiiiiiiiiiiiicieccnnne 1,357,286 2,267,445 451,705
APPLIED MATERIALS INC......ccooiiiiiiiiiiiiiiccice e 369,736 4,787,833 4,810,265
APRIL BEUROA.......oooiiiiiiiiic e 8,844 332,595 248,628
APTARGROUP INC......cociiiiiiiiiiiiciiice e 36,123 1,147,521 1,890,678
AQUA AMERICA INC....cooiiiiiiiiiiiiic s 25,747 491,507 565,919
ARBITRON INC COM......ociiiiiiiiiiiiiinictnieie e 11,771 466,588 486,495
ARC LAND SAKAMOTO Y50......cciiiiiiiiiiiiiiiiciinieeseeecee s 1,200 14,687 19,019
ARC RESOURCES LTD.....cooiiiiiiiiiiiiiiiiiccieiee s 11,122 275,181 288,220
ARCANDOR AG NPV...oooiiiiiiiiiiiiiii s 3,732 14,905 319
ARCELIK TRY L. 120,156 379,925 614,098
ARCELORMITTAL.......cooiiiiiiiiiiiiiici e 60,071 2,268,989 2,089,819
ARCH CAPITAL GROUP LTD SHS......ccociiiiiiiiiiniiiiiicicccnee s 25,292 602,754 807,321
ARCH CHEMICAL INC COM.....c.ccoiiiiiiiiiiiiiiiiiiciseeesc s 23,303 665,421 802,555
ARCH COAL INC.....ooiiiiiiiiiiiiic s 39,729 856,396 1,059,175
ARCHER-DANIELS-MIDLAND CO......ccovuiiiiiieiiinieininieineieeeieeeeeeesee e 186,759 5,186,805 5,630,784
ARES CAPITAL CORP......c.cooiiiiiiiiiiiiii e 38,152 517,449 613,103
ARGO GROUP INTERNATIONAL.......cooeuiiieiiirieeieieeeieeeeeieeseeeee e seeaenens 38,550 1,173,711 1,145,706
ARIBA INC....coiiiiiiiiiiiiic s 22,291 740,334 768,371
ARKANSAS BEST CORP DEL.......cccooiiiiiiiiniiiinciieceseeeeeeieeeee e 17,888 594,735 424,482
ARKEMA EURIO......ciiiiiiiiiiiiiiiiii s 5,167 359,635 531,813
ARM HOLDINGS ORD GBPO0.0005........coccoiiiiiiriiiieieiieieireesieieeseeiee e 54,057 368,141 510,301
ARMSTRONG INDUSTRIAL CORP ORD.......cccccceviviiiniiiiiiiiniiiciccccnee 1,000 278 281
ARMSTRONG WORLD INDUSTRIES INC......ccooouiiiiiiniiinieiieccneceeiceennes 3,932 104,774 179,142
ARROW ELECTRONICS INC.....cccocoiiiiiiiiiiiiiiiiiicccc e 25,041 634,163 1,039,202
ARTHUR J GALLAGHER & CO.....ocueiiiiiiiiiiiiinicicieieeice e 20,609 511,565 588,181
ARUBA NETWORKS INC......cccooiiiiiiiiiiiiiiici s 7,610 87,916 224,876
ARVIND MILLS INRIO(DEMAT).....c.cooiiiiiiiiiiiciiieicieeee e 65,026 88,208 113,462
ARYZTA AG CHF0.02 (REGD).....cocoouiiiiiiiiiiiiiiiiiiiiciiecieeeeeececiccsceas 17,717 826,124 947,923
ASAHI GLASS CO Y50, 101,730 1,117,086 1,179,040
ASAHI GROUP HOLDINGS LTD......ccccooiviiiiiiiiiiiiiiiiiccecceicnnes 109,216 1,973,340 2,184,050
ASAHI KASEI CORP JPYS50......cciiiiiiiiiiiiicicicecece e 27,197 171,967 181,852
ASAHI KOGYOSHA CO JPY50.....cccciiiiiiiiiiiiiiiiiiriseeseeecee s 2,000 8,748 9,113
ASAHIMAS FLAT GLASS TBK PT....ooiiiiiiiiiiiccccceees 101,000 78,347 88,333
ASATSU-DK INC Y50.....0ciiiiiiiiiiiiiieeeeeeecs e 11,300 232,086 294,393
ASCENDAS REAL ESTATE INV TRUST......coccoiiiiiiiiiiiiniccccceecs 48,213 75,109 80,119
ASCIANO LTD.....ooiiiiiiiiiiiieee s 63,050 109,417 110,702
ASELSAN TRY L. 5,320 31,078 29,417
ASHLAND INC....coiiiiiiiiiiiiiecc s 33,956 1,427,877 2,194,237
ASHTEAD GROUP ORD 10P.......ccocoiiiiiiiiiiiiiiiicirceec e 91,356 199,306 249,335
ASIA CEMENT CO KRWS000.........ccccoiiiiiiiiiiiiiiiiiicciiisseeeeeneeeeiccnies 4,190 171,793 190,731
ASIA ENVIRONMENT H SGDO0.05.......cociiiiiiiiiiiiiiiciicicececee 825 472 175
ASIA STANDARD HTL HKDO.02.......c.cociiiiiiiiiiiiiiiiieceeececcccccecns 40,000 3,041 4,369
ASIA STD INTL GP HKDO.01L.....coiiiiiiiiiiiiiiiiiciiieecceeeenne 116,000 20,071 26,685
ASICS CORP JPY S50ttt neneas 18,227 192,080 270,155
ASM PACIFIC TECHNOLOGY HKS0.10......c.cceuiiiiiiiiniiirineereeeicieeieieieane 4,262 56,367 58,388
ASML HLDG NV EURO.09.......cociiiiiiiiiceieetect et 17,992 691,078 662,577
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ASPEN INSURANCE HOLDINGS.......cccooiiiiiiiiiiiiiiiicccnnes 13,173 320,301 338,941
ASSA ABLOY SER B NPV ..ottt 44,771 1,119,898 1,206,182
ASSEENONSCREEN HLDGS ORD.......ccooviiiiiiiiiiiiiiiccccccnnes 3,550 134,334 136,784
ASSICURAZIONI GENERALI EURI....c.cciiiiiiiiiiiiieinicccceeeeeeee e 52,156 1,231,179 1,100,247
ASSOCIATED BANC-CORP.......ccccociiiiiiiiiiiiiiiiis 87,864 1,241,354 1,221,310
ASSOCIATED BRITISH FOODS ORD.......ccocuiiiiiiiiiiiiniceceeceeecceeeeenees 23,689 397,813 411,881
ASSURANT INC....cooiiiiiiiiiiiiiicc s 59,543 2,021,827 2,159,625
ASSURED GUARANTY LTD SHS....ooiiiiiiiciincerceteese e 65,814 964,065 1,073,426
ASTA FUNDING INC.....ccooiiiiiiiiiiiiiiiiiiic e 1,673 13,341 14,036
ASTELLAS PHARMA INC Y50.....cciiiiiiiiiciiecinceee e 26,277 983,478 1,013,532
ASTRA GRAPHIA IDRIO.....c.coiiiiiiiiiiiiiiiiiniicc s 256,500 22,781 29,612
ASTRAZENECA ORD USDO.25......cocuiiiiiiiiiieiiiniciceeeie s 119,935 5,780,197 5,984,443
ASUNARO AOKI CONSTRUCTION........ccceuiiiiiiiiiiininiiiiicncceenenc e 1,000 4,165 4,953
ASUSTEK COMPUTER INC TWDI0.....ccoccoiiiiiiiiiiiiiciircceeecseceeeeene 80,000 660,905 793,775
ASX LTD NPV ..o 11,276 398,411 367,595
ATET INC ... 1,335,672 36,585,399 41,953,458
ATCO LTD..oiiiiiiiiiiciet e 13,200 423,549 854,423
ATEA ASA NOKIO.....oiiiiiiiiiiiiiiec s 1,671 10,623 17,674
ATHABASCA OIL SANDS CORP.......cocovviiiiiiiiiiiiiiiinceeceeeeeceae 11,712 192,717 184,460
ATKINS (WS) ORD 0.5P.....couiiiiiiiiiiiiiiiiiiicci s 4,143 42,502 49,752
ATLANTIA SPA ..o s 6,785 150,028 144,411
ATLAS COPCO AB- B REDEMPTION........ccccoiiiiiiiiiiiiiiicicceceeeeee 8,424 6,417 6,675
ATLAS COPCO AB SER A NPV.....ccoiiiiiiiiiiiiicicic s 23,772 500,096 627,259
ATLAS COPCO AB SER'B'NPV (POST......ccceoiiiiiiiiiiiiiiiiiccsecieee 8,407 192,128 198,382
ATMEL CORP.......ooiiiiiiiiiiccc e 224,860 2,112,648 3,163,780
ATMIINC COM.....oiiiiiiiiiiiiicii e 24,164 578,067 493,671
ATMOS ENERGY CORP.......ccooiiiiiiiiiiiiiicccccccc e 43,943 1,171,821 1,461,105
ATOS EURI....oiiiiiiiiiiii s 1,110 66,013 62,700
ATTIJARIWAFA BANK MADI0......ooiiiiiiiiiieieieeteceseeeeeeeeeee e 2,649 77,039 121,161
ATWOOD OCEANICS INC......ccoiiiiiiiiiiiiiiiiiii s 13,738 399,209 606,258
AU OPTRONICS CORP......ocooviiiiiiiiiiii s 879,000 826,796 599,802
AUCKLAND INTL AIRPORT NPV.....cccciiiiiiiiiiiiiiniiiiincccscee e 19,874 34,665 36,521
AUDIX CORP TWDI0....coiiiiiiiiciciieieirctreetiete et 119,000 85,480 141,067
AURUBIS AG ORD NPV....coooiiiiiiiiiiiiiiiiiiii e 53 3,323 3,446
AUSDRILL LIMITED NPV ...ttt 1,841 6,267 6,524
AUSTEVOLL SEAFOOD NOKO.50.......ccccccviiiiiiiiiiiiiiiiiiccicne 1,578 12,730 9,147
AUSTRALIA & NEW ZEALAND BANK ......ccciiiiiiiinciniececceseeceeceeee 326,906 7,306,201 7,699,682
AUTODESK INC.....cooiiiiiiiiiiiiiiciic s 63,281 1,854,601 2,442,647
AUTOGRILL SPA SHS EURO.52......cooiiiiiiiiiiiiiciceececceee e 2,465 34,314 32,344
AUTOLIV INC....ooiiiiiiiiiiiiii s 31,208 1,317,100 2,448,268
AUTOMATIC DATA PROCESSING INC.....ccoccooiiiiiiiiiiiiniiiicccicceeceeeccenas 105,567 4,398,067 5,561,270
AUTONATION INC....oooviiiiiiiiiiicic s 10,929 208,190 400,111
AUTONOMY CORP ORD GBPO0.003333......c.ccciiiiiiiiiiriciciiceeiccseeeeeeeees 4,968 128,623 136,148
AUTOST TORINO MILA ITLI000.........ccccoiiiiiiiiiiiiiiiiiiicinnicescecccnenc s 7,666 110,684 112,368
AUTOZONE INC.....ooiiiiiiiiiiiinice e 15,613 3,210,530 4,603,493
AVAGO TECHNOLOGIES LTD SHS.......cccooiiiiiiiiiniiiiiccecnceicnnes 44,639 1,235,943 1,696,282
AVALONBAY COMMUNITIES INC.....ccocccoiiiiiiiiiiiiiiiiicceciceeceeece e 18,737 1,518,916 2,405,831
AVERY DENNISON CORP........cocociiiiiiiiiiiiiiiiiieccicsseeee e 40,712 1,507,691 1,572,705
AVID TECHNOLOGY INC COM......cccoiiiiiiiiiiiniiiiiciiiicceeseee e 2,814 100,970 53,016
AVIVA PLC GBPO.25.......oiiiiiiiicicccc e 500,008 3,474,619 3,524,019
AVNET INC...ooiiiiiiiii e 28,432 636,019 906,412
AVON PRODUCTS INCi......ciiiiiiiiiiiiiiiiciciecciccc e 83,926 2,277,514 2,349,928
AVX CORP ... 9,020 95,644 137,465
AWE LTD NPV ..ot 42,018 68,636 57,355
AXA BURZ.29 ... 131,137 2,725,321 2,979,321
AXEL SPRINGER AGi......cooiiiiiiiiiiiiiiii e 843 44,627 41,629
AXIS CAPITAL HLDGS LTD SHS......ciiiiiiiiiiiiiiiiiiiccceene 24,701 740,693 764,743
AYGAZ TRY Lottt 7,864 25,390 50,845
BABCOCK & WILCOX CO.....ocuoiiiiiiiiiiiiiiiiiiciieincnesees s 33,016 685,350 914,873
BABCOCK INTL GROUP ORD GBPO.60...........ccccovuiiiriiiiiriiiiiciiciciecnieenns 7,728 77,932 88,337
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BAE SYSTEMS ORD GBPO.025.......ccooiiiiiiiniiiiciiiccec e 551,422 3,028,626 2,819,618
BAKER HUGHES INC.....ociiiiiiiiiiiceetceeeereeeee ettt 121,615 5,874,857 8,824,384
BALFOUR BEATTY ORD GBPO.50.......ccccccooviiiiiiiiiiiiinice 14,771 79,475 73,158
BALL CORP.....oiiiiieeeee ettt 38,740 1,005,637 1,489,940
BALLY TECHNOLOGIES INC.......ccccoiiiiiiiiiiiiiiiiiiccccnes 13,292 479,929 540,719
BALOISE HOLDING AG....coiiiiiiiiiiiiiicincicteieeieeee ettt 11,073 1,013,886 1,140,835
BANCA MONTE DEI PASCHI DL......ccooiiiiiiiiiiiiiiiiiiiccns 117,185 109,971 88,773
BANCO BILBAO VIZCAYA. ..ottt 552,143 7,789,917 6,476,243
BANCO COMMERCIAL PORTUGUESE...........ccccoiiiiiiiiiiiiiiiiccceeens 88,541 67,737 52,632
BANCO DE SABADELL SA NEW ..ot 30,355 134,290 125,429
BANCO DO BRASIL SA......coiiiiiiiiiiiiii s 65,382 919,897 1,171,833
BANCO ESPIRITO SANTO SA ..ot 14,329 58,818 53,392
BANCO POPOLARE SOC COOPERATIVA........cccooiiiiiiiiiiiicccccce 48,131 147,602 110,885
BANCO SANTANDER BRASIL SA/BRAZ.......cccntmimimimnininnieieieeeieieeieieteeeeees 8,318 96,732 97,404
BANCO SANTANDER SA EURO.50......ccccoviiiiiiiiiiiiiceiccns 735,767 10,556,011 8,494,544
BANDO CHEMICAL IND NPV ...t 1,000 3,255 4,037
BANGCHAK PETROLEUM THB......c.cooiiiiiiiiiiiiiiiiiiccccccecccceae 33,300 21,635 21,893
BANGKOK BK PUB CO (LOCAL)....c.cootiiiiiiiiiiiiccciccccecccee e 259,400 784,251 1,333,937
BANK HAPOALIM B.M. ILST....oiiiiiiiiiiiiiiiiicicccccce e 29,930 148,365 148,836
BANK LEUMI LE ISRAEL B M ORD.......cccooiiiiiiiiiiiiiiicccccccas 32,180 161,494 151,324
BANK NEGARA INDONESIA PERSERO.........ccccoiniiiiniiiiiiiiicccccccces 161,000 61,571 72,751
BANK OF AMERICA CORP.......ccooiiiiiiiiiiiiiiiiccc s 2,516,507 43,040,961 27,580,917
BANK OF BARODA INR10 (DEMAT).....ccccociiiiiiiiniiiiiiiiiicccccceccccccc s 52,961 439,251 1,034,696
BANK OF CHINA LTD CNY Lot 3,262,000 1,292,290 1,588,817
BANK OF CYPRUS PUBLIC CO LTD.....c.cccceuiuiiiiiiiiiiiiiciiiiciieciniieee s 23,131 81,006 68,079
BANK OF EAST ASIA HKS$2.50.......ccciiiiiiiiiinirieecciceeeicceee e 41,778 172,289 171,541
BANK OF HAWAII CORP........ocooviiiiiiiiiiciicce s 8,897 386,565 413,888
BANK OF KYOTO Y50.....ciiiiiiiiiiiiicc s 8,797 75,459 80,498
BANK OF MONTREAL.......ooeiiiiiiiiineieteeeetee ettt ee 15,493 985,626 984,867
BANK OF NEW YORK MELLON CORP/T.......cccccceoeuiuiiiiiiiiiniirreeseeeeeenee 309,826 9,134,164 7,937,742
BANK OF NOVA SCOTIA. ..ottt 29,406 1,687,070 1,770,271
BANK OF YOKOHAMA YS50......cciiiiiiiiiiiiiniciiiceeve e 33,393 156,491 165,807
BANKINTER S A EURO0.3 REGD......ccoiiiiiiiiiiiiiinicciieeceece e 5,818 40,971 39,502
BANKUNITED INC......cociiiiiiiiiiiiiiiiiic s 6,230 164,764 165,344
BANPU PCL.....oiiiieee ettt 300 7,203 6,991
BAOYE GROUP CO LTD H'CNY L....coiiiiiiiiiiiiiiiiiiiiccccne 26,000 20,009 17,008
BARCLAYS ORD GBPO.25.......ocuiiiiiiiiiicirceeec et 2,247,942 10,688,426 9,255,174
BARCO (NEW) NPV ...t 744 26,884 55,099
BARLOWORLD LTD ZARO.05.......coiiiiiiiiiiciieceeeeece s 5,039 48,378 51,215
BARRICK GOLD CORP.......ccocoviiiiiiiiiiiiiicn s 55,422 2,638,745 2,514,692
BASFE SE NPV ...ttt 129,904 8,870,220 12,726,223
BASTIDE LE CONFORT MEDICAL.........ccccccociiiiiiiiiiiiiiicccc e 126 3,213 1,735
BAVARIA INDUSTRIEKAPITAL AGi....cociiiiiiiiiiiiiiiiccicccceiceeeee s 198 3,290 4,163
BAXTER INTERNATIONAL INC......cccooiiiiiiiiiiiiiiiciccccca 129,941 6,734,312 7,756,178
BAYER AG ORD NPV ...t 132,379 9,801,826 10,640,582
BAYERISCHE MOTOREN WERKE (BMW).....c.ccccciiiiiiiiiiiiiniiiicccces 33,748 2,133,735 3,366,842
BAYTEX ENERGY CORP.......ccoooiiiiiiiiiiiicccc e 11,583 515,674 632,738
BB&T CORP......oiiiiiiiici e 165,195 4,697,059 4,433,834
BCA CARIGE SPA EURI ..o 17,637 41,214 39,967
BCE INC...ooiiiii s 34,242 1,160,097 1,341,863
BCO POPULAR ESP EUROQ.10 (POST.......cociiiiiiiiiiiiiciicccccceeeiane 26,282 154,460 147,885
BE AEROSPACE INC......cooiiiiiiiiiiiiiiiiii s 22,341 492,715 911,736
BEACH ENERGY LTD.....cccoiiiiiiiiiiiiiiiccii e 136,620 86,834 133,833
BECHTLE AG NPV ..o 4,826 163,723 215,857
BECKMAN COULTER INC......cccoiiiiiiiiiiiiiiiiicc s 13,217 712,326 1,103,620
BECTON DICKINSON AND CO......cccoouiiiiiiiiiiiiiiiciiiiicieicsisisieese e 71,349 5,276,379 6,148,143
BED BATH & BEYOND INC.....c.ccooiiiiiiiiiiiiiiiiccc e 46,390 1,539,630 2,707,784
BEIERSDOREF AG NPV ..ottt 2,925 186,134 189,776
BEKAERT SA....c.oiiiiiiiiii e 834 92,941 63,482
BELDEN INC...ccoiiiiiiiiiictnieicteeeene ettt ettt 14,263 426,311 497,208
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BELGACOM NPV ..o 5,973 227,378 212,992
BELL AG BASEL CHF5-REGISTERED.......ccccccoiiiiiiiiiicinceeceeeceeeeenees 11 16,541 26,781
BELL ALTANT INC.....oooiiiiiiiiiiiiiicci e 2,946 88,458 87,669
BELLUNA CO LTD Y50ttt 2,900 19,235 18,852
BEMIS CO INC.....ooiiiiiiiiiiiiciic s 19,642 540,018 663,507
BENCHMARK ELECTRONICS INC.....cocioiiiiiiiiiieiiinceeeceeee e 36,300 634,971 598,950
BENDIGO & ADELAIDE BK LTD NPV.....cccocooiiiiiiiiiiiiiiiccine 9,950 93,109 94,381
BENESSE HOLDINGS INC JPYS50......ccooiiiiiiiiiiiicieceeeiceseeiesee e 1,489 62,202 63,701
BENETTON GROUP SPA EURIL.30.....ccccoviiiiiiiiiiiiiiicccccccnes 64,702 475,131 511,724
BENIHANA INC. ..ottt 668 5,665 7,007
BERENDSEN PLC......coooiiiiiiiiiiiiiiiccc s 16,367 98,080 143,206
BERKELEY GROUP HLDGS......c.cooiiiiiiiiiiiiiiirccneeteice e 3,510 65,597 72,580
BERKSHIRE HATHAWAY INC......cocooiiiiiiiiiiiiiiicccces 331,404 27,022,701 25,647,356
BERTRANDT AG NPV ..o 46 1,668 3,481
BEST BUY CO INC....oooiiiiiiiiiiiiiicc e 74,349 2,575,641 2,335,302
BEST DENKI CO Y50.....ciiiiiiiiiciiieeecree e 4,000 11,038 11,045
BEYONICS TECHNOLOGY SGDO0.25......coceiiiiiiiiiiiiiiiiicieieeeeeeeecicceaes 32,000 6,039 4,301
BEZEQ-ISRAELI TELECOMMUNICATNS.......ccooiiiiiiiiiiiiciiceiieecrcceeenes 68,512 177,280 172,644
BG GROUP PLC ORD GBPO.10.......cocooiiiiiiiiiiiiiiiiiiiicicicieeeeeeeeicceae 402,675 7,470,860 9,141,151
BHP BILLITON LIMITED.......cccooiiiiiiiiiiiiiiiicciccee s 160,584 6,738,370 7,530,150
BHP BILLITON PLC USDO.50........cceiiiiiiiiiiiiiiiiiciieiereeeeeeeccccs s 276,035 8,753,275 10,866,293
BIC EURB.82....cciiii e 618 54,908 59,710
BIG LOTS INC....oiiiiiiiiiiccc s 27,311 798,446 905,360
BIGLARI HOLDINGS INC......ccooiiiiiiiiiiiiiciciiince s 8 1,832 3,128
BILIA AB SER 'A"' SEKT0.00......c.ccciiiiiiiiiiiiiiiicccecncccs e 896 5,430 16,188
BILLERUD NPV...oiiiiiiiiiiiiiiiiie e 12,688 86,889 133,213
BINANI INDUSTRIES INRIO......c.coiiiiiiiiiiiiiiiiicce e 26,163 111,733 98,296
BIO PAPPEL SAB DE CV....cooiiiiiiiiiiiiiiiiiicciii s 42,300 35,244 36,107
BIOGEN IDEC INC.....ccoiiiiiiieiiieicieeieteeeeeeeeeee ettt 65,659 4,027,167 7,020,260
BIOMARIN PHARMACEUTICAL INC.......ccccoeiiiiiiiiiiiiiiiniccce 20,706 407,559 563,410
BIO-RAD LABORATORIES INC......ccooiiiiiiinieieinieieieieereeieeeeieeeeee e 3,690 313,565 440,438
BIOSENSORS INTERNATIONAL GROUP........cccoccoiiiiiiiiiiiiinicicccae 67,000 71,416 70,406
BJ'S WHOLESALE CLUB INC....c.couiiiiiiiiiiiiiriceseeeeeee et 10,176 369,891 512,362
BK MANDIRI IDRS00........cciiiiiiiiiiiiiiiiiinc s 19,500 7,220 16,372
BK OF INDIA INRIO(DEMAT).....couciiieiiinicininieireeieieieeeete et 10,578 100,137 97,918
BLACK BOX CORP DEL COM.......ccccooiviiiiiiiiiiiiiiiiiiiiiccncsnns 9,262 336,812 289,623
BLACKPEARL RESOURCES INC.....ccocciiiiiiiiiiiiciiiciccecceceeeeeeee e 10,300 39,171 72,680
BLACKROCK INC.....cooiiiiiiiiiiiiiiiiiiii s 23,271 4,229,769 4,463,611
BLUESCOPE STEEL LTD.....ccoiiiiiiiiiiiieiiecrcceeieeeee e 39,689 78,754 51,202
BMC SOFTWARE INC.......cociiiiiiiiiiiiii s 32,920 1,064,294 1,800,724
BNP PARIBAS EUR2....c.ooiiiiiiiiiicie e 119,484 8,919,293 9,221,239
BOART LONGYEAR GROUP NPV.....cccooiiiiiiiiiiiiiiicccs 44,757 197,173 191,188
BOC HONG KONG HLDG HKDS......c.ccoiiiiiiiiciiiiiiicincceecceeeeees 265,537 610,132 771,230
BODYCOTE PLC ..ot 2,064 11,199 12,323
BOEING CO/THE ..ottt 144,554 7,802,316 10,686,877
BOISE INC...coooiiiiiiiiiiicc st 8,852 54,884 68,957
BOK FINANCIAL CORP......c.ocoiiiiiiiiiiiiiciiiie e 4,763 221,053 260,870
BOLIDEN AB NPV (POST SPLIT)...c.cociiiiiiiiiiiiiciciciicicccceccccccccienes 82,676 1,102,390 1,530,346
BOMBARDIER INC......cociiiiiiiiiiiiiiiiiiceee e 130,223 782,253 937,778
BONAVISTA ENERGY CORP.......coiiiiiiiiiiiiiiiiicccene 5,211 146,271 154,262
BOOZ ALLEN HAMILTON HOLDING CO.......ccccccoviiiiniiiiiiiiiiiiniccincccieene 41,739 735,112 797,632
BORAL LIMITED NEW NPV ... 15,607 83,325 73,519
BORGWARNER INC.....ccoiiiiiiiiiiiiiiiic s 75,546 3,760,532 6,103,361
BOSKALIS WESTMINSTER GROEP NV.......cccociiiiiiiiiiiiiiccccccccccce 1,519 79,289 71,807
BOSSARD HLDGS AG CHF10(BR)....c.cccuiiiiiiiiiiiiiiiiiciiccccne 91 6,643 16,957
BOSTON PROPERTIES INC......c.ccociiiiiiiiiiiiicccccccce e 36,462 2,665,825 3,870,806
BOSTON SCIENTIFIC CORP........ccccooiiiiiiiiiiiiiiiiicce 284,617 2,196,201 1,966,703
BOUSTEAD SINGAPORE SGDO0.25.......cooiiiiiiiiinieeieieeieeeeseeeeeieee e 2,000 1,787 1,645
BOUYGUES EURI....oooiiiiiiiiiiiiiiiiiiicc s 5,118 247,751 224,947
BP PLC ORD USD .25, ettt 1,767,118 14,264,089 13,011,990
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BRAMBLES LTD NPV....ccoiiiiiiiiiiiiiiiiiii s 92,350 591,107 713,841
BRANDYWINE REALTY TRUST ..ottt 25,264 230,877 292,810
BRASIL TELECOM SA.....ccciiiiiiiiiiniiiiiiii e 6,400 142,055 183,424
BRE PROPERTIES INC......ciiiiiiiiiiiciiieietteecc ettt 13,918 516,718 694,230
BREADTALK GROUP LTD.....coccooiiiiiiiiiiiiiiiiiiiiiccce 8,000 4,014 3,910
BRENNTAG AG....oiiiiiiiiiicieieete ettt 719 83,741 83,562
BREVILLE GROUP LTD.....cccciviiiiiiiiiiiiiiniiiicicc s 1,081 3,437 3,819
BRICK LTD (THE)....coitiiiiiiiieinicicieieiccereeie et 1,378 3,233 3,941
BRIDGESTONE CO Y50.....ccciiiiiiiiiiiiiiciiei e 32,414 683,997 740,914
BRIGGS & STRATTON CORP........ocociiiiiiiiiiicircicieeeeee e 30,682 919,172 609,345
BRIGHAM EXPLORATION CO......ccccoiiiiiiiiiiiiiniiiiiicccecceneicnes 27,109 729,586 811,372
BRILLIANCE CHINA AUTOMATED......ccocccciiiiiiiiiiiiiiinccicceceeeeeee e 240,000 213,329 270,805
BRINKER INTERNATIONAL INC......cccocoiiiiiiiiiiiiiiinccccn 16,039 222,073 392,314
BRISTOL-MYERS SQUIBB CO......c.oociiiiiiiiiiiiiiiicscceeeeec e 385,657 9,079,529 11,168,627
BRISTOW GROUP INC........ccooviiiiiiiiiiiiiicccnc e 18,000 607,336 918,360
BRITISH AMERICAN TOBACCO ORD.......ccoccuiiiiiiiiiiiiiiicicc e 223,102 7,732,003 9,781,871
BRITISH LAND ORD GBPO.25.......cocooiiiiiiiiiiiiiiiicirce s 41,036 340,352 401,217
BRITISH POLYTHENE INDS ORD 25P........ccociiiiiiiiiiiiiiniciiiciicccrceees 4,715 21,096 22,312
BRITISH SKY BRDCSTG ..o 24,550 334,435 333,638
BROADCOM CORP.......ocoiiiiiiiiiiiiiicc e 173,116 5,225,194 5,823,622
BROADRIDGE FINANCIAL SOLUTIONS.......c.coiiiiiiiiiiciiieceeeeeie 23,011 385,928 553,875
BROCADE COMMUNICATIONS SYSTEMS.......cccoiiiiiiiiniiiniicicinccne 88,083 467,172 569,016
BROOKDALE SENIOR LIVING INC......ccococooiiiiiiiiiiiiiiiiiicccccccccecces 18,189 269,812 441,083
BROOKFIELD ASSET MGMT INC......cccceoiiiiiiiiiiiiiiiiccecceeceeae 28,786 769,522 957,147
BROOKFIELD OFFICE PPTYS INC......cccociiiiiiiiiiiiicicccceccccecc s 6,859 123,295 132,404
BROOKFIELD REAL ESTATE SVC INC.....c.ccociiiiiiiiiiiiiiiiiicecccas 1,537 24,256 22,694
BROTHER INDS NPV....oooiiiiiiiiiiiiiciccc i 71,074 830,676 1,042,876
BROWN & BROWN INC......ccooiiiiiiiiiiiiiiiicc e 21,666 430,512 555,950
BROWN SHOE INC NEW COM......ccooiiiiiiinieiiieieinieeeeieieeetee e enenene 37,500 610,890 399,375
BROWN-FORMAN CORP.......ccccooiriiiiiiiiiiiiiiiiniic e 33,985 1,939,644 2,538,340
BRUKER CORP......ccooiiiiieiiiiciiinicere ettt ettt 19,580 365,137 398,649
BT GROUP ORD GBPO.05.......coooiiiiiiiiiiiiiiiiiccccc e 916,595 2,587,976 2,965,168
BUCKEYE TECHNOLOGIES INC......c.ccoiiiiiiiiiinieiinieiceeieieereeeseeeeeeevee e 1,535 24,024 41,414
BUCYRUS INTL INC NEW CL A...c.ooooiiiiiiiiiiiiiiiccnnes 14,106 580,626 1,292,956
BUNGE LIMITED COM......ccuiiiiiiiiiiiicicieeieieiee et 29,122 1,665,093 2,007,962
BUNZL ORD GBPO0.3214857......coiiiiiiiiiiiiiiiiiicicc e 104,153 1,112,992 1,304,257
BUONGIORNA SPA ...ttt 13,809 26,140 28,029
BURBERRY GROUP ORD GBP0.0005.........cccccocoiiiiiiiiiiiiiiiiccccnne 18,870 341,017 439,275
BUREAU VERITAS EURO. 12, 1,170 95,672 98,794
C C LAND HOLDINGS HKDO.1.....c.ccooviiiiiiiiiiiiiiiniiciinccecncncne 330,000 118,106 123,836
CAINC ..t 71,431 1,451,294 1,631,484
CABLEVISION SYSTEMS CORP........cccooiiiiiiiiiiiiiiiiccie 50,411 1,078,429 1,825,382
CABOT CORP ..ottt 12,211 261,897 486,853
CABOT OIL & GAS CORP.......coiiiiiiiiiiciccc s 26,061 978,078 1,728,105
CACIINTL INC CL Ao 18,614 862,145 1,174,171
CADENCE DESIGN SYSTEMS INC.......cccceoiiiiiiiiiiiiiiiiicicicseeeeeeeiccceae 50,192 254,337 530,028
CAE INC...o et 5,533 71,913 74,587
CAHYA MATA SARAWAK BHD MYS$1....coiiiiiiiceiniieeeicieieeeieeienenneeees 65,300 51,349 47,577
CAIRN ENERGY PLC 158,333 1,042,273 1,054,404
CAIXABANK.......cooiiiiiiiiicce 20,410 132,805 142,424
CALAMOS ASSET MANAGEMENT INC.....cccccooiniiiiiiiiiniciicccccccceae 2,816 34,440 40,888
CALAMP CORP.....coouiiiiiiiiiiiiieec e 163,058 567,983 494,066
CALFRAC WELL SERVICES LTD.....cccooiiiiiiiiiiiiniiiiciccseececeseeeneas 200 6,554 6,584
CALLAN FUND ...t 7,330,521 71,440,713 92,116,522
CALPINE CORP.......ocoiiiiiiiiiiiiiiic s 70,994 742,409 1,145,133
CALSONIC KANSEI JPY50......cciiiiiiiiiiiiiiiiiieiciciciccccisi e 12,000 47,699 71,768
CALTEX AUSTRALIA ORDS ..ottt 91,710 1,020,483 1,154,652
CAMBREX CORP......oociiiiiiiiiecteete ettt 1,621 6,980 7,489
CAMDEN PROPERTY TRUST.....ccocoiiiiiiiiiiiiiiicccs 15,385 631,729 978,794
CAMECO CORP......ooiiiiieineeeteee ettt 15,381 463,976 405,443
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CAMERON INTERNATIONAL CORP........ccccoovviiiiiiiiiiiiiiicecccne 72,514 2,761,130 3,646,729
CAMPARI EURO.L0.....ccoiiiiiieiiieiriecteietcreeesee ettt 18,960 147,142 155,864
CAMPBELL BROS NPV....ccooiiiiiiiiiiiiiiiic s 2,259 82,615 110,670
CAMPBELL SOUP CO....cciiiiiiiiiiciieicrieete ettt 77,694 2,571,721 2,684,328
CANADIAN IMPERIAL BK OF COMM.......ccoviiiiiiiiiiiiiiicicccicnes 38,602 2,752,972 3,045,842
CANADIAN NATIONAL RAILWAY CO....oovvuiiiiiiiiiciiiniceiecreeeee e 8,022 468,692 688,898
CANADIAN NATIONAL RAILWAY CO.....ccccoeviiiiiiiiiiiiiiiiiiiinccccecnns 16,722 1,152,480 1,336,582
CANADIAN NATURAL RESOURCES LTD......ccoccciiiiiiiiiiricinieceeeceneceeeenas 83,884 3,546,870 3,514,071
CANADIAN OIL SANDS LTD....ccoiiiiiiiiiiiiiiiiiiniciceccne s 31,792 1,034,931 916,767
CANADIAN PACIFIC RAILWAY LTD..c..ciiiiiiiiiiiiiinccecccceeee e 7,071 414,670 440,848
CANADIAN TIRE CORP LTD......cooiiiiiiiiiiiiiiiiiiiisccc s 25,426 1,503,254 1,662,398
CANADIAN UTILITIES LTD ..ottt 3,433 167,328 199,271
CANADIAN WESTERN BANK ........ccoiiiiiiiiiiinicccccnnne 10,800 308,662 344,669
CANARA BANK INRIO. ...t 72,878 621,195 855,902
CANCOM IT SYSTEM AG NPV....coiiiiiiiiiiiiiicecine 290 3,785 3,860
CANFOR CORPORATION NEW......ooiiiiiiiiiiiiiiiicerceecce s 3,800 24,892 41,540
CANFOR PULP PRODUCTS INC......cccoviiiiiiiiiiiiiiiecccice s 568 10,081 10,288
CANON INC NPV ..o 49,740 2,141,006 2,346,575
CANYON SERVICES GROUP INC.......cccceimiiiiiiiiiiiiiiiiicceecceccecncccees 5,300 43,373 73,149
CAP GEMINI EURS.....c.cooiiiiiiiiiiiiiiiic e 3,186 189,255 186,617
CAPE PLC ...t 16,869 49,487 148,953
CAPITA GROUP PLC......oiiiiiiiiiiiiiii e 13,200 156,034 151,628
CAPITAL & REG PROPS ORD 1P.......cocoiiiiiiiiiiiiiiiicccccccccceevee 129 79 81
CAPITAL ONE FINANCIAL CORP.......ccoccuiiiiiiiiiiiiiccicccce 110,651 3,887,665 5,717,337
CAPITAL SHOPPING CENTRES GRP.......ccccocoiiiiiiiiiiiiiiiicccccces 15,246 93,033 97,784
CAPITALAND SGD ..ottt 138,552 394,984 328,435
CAPITALSOURCE INC....c.cooiiiiiiiiiiiiiiiiccccc e 60,261 305,295 388,683
CAPITAMALL TRUST SGD1 UNITS.....ccociiiiiiiiiiiiiiicciee s 117,252 178,225 178,610
CAPITAMALLS ASIA LTD...oiiiieiieieieecirecreeteteeeeee et 37,074 56,324 44,395
CAPITOL FED FINL INC COM......cccoiiiiiiiiiiiiiiiiiiiiccicceeeseec s 31,188 414,361 366,771
CARBO CERAMICS INC.....cuooiiiiiiiiiiieiiiriccseeei ettt 4,373 657,513 712,580
CARDINAL HEALTH INC......ccccoiiiiiiiiiiiiiiiiinc e 67,788 2,004,949 3,078,931
CAREER EDUCATION CORP.......ccoiiiiiiiiiiniicieciniceeeeieee e 30,902 783,172 653,577
CAREFUSION CORP........ccocviiiiiiiiiiiiiic e 58,722 1,362,842 1,595,477
CARLISLE COS INC....coiiiiiiiiiiiiiirceeete ettt 11,400 333,910 561,222
CARLSBERG 'B' DKK20.......cccoiiiiiiiiiiiiiiiccccsenc e 20,863 2,079,355 2,268,952
CARMAX INC ...ttt e 99,537 2,558,436 3,291,689
CARNIVAL CORP......oooiiiiiiiiiiiciic s 95,434 2,909,135 3,591,181
CARNIVAL PLC ORD USDIL.66........cociiiiiiiiiiiriciciciceeieeeee s 3,938 155,175 152,556
CARPENTER TECHNOLOGY CORP........cccccoviiiiiiiiiiiiiicce 8,200 211,394 472,976
CARPHONE WAREHOUSE GROUP PLC.......cccoiiiiiiiiiiiiiiciciccccceeeeene 56,239 125,041 381,922
CARREFOUR EUR2.5.....ociiiiiiiiiiiiiicicicnc s 79,031 3,578,033 3,244,993
CARR'S MILLING IND ORD GBPO.25.......c.cociiiiiiiiiiiiiiiicicceceeeccrce e 300 3,560 4,058
CASA GRANDE SAA PENITO......ccoiiiiiiiiiiiicccccc e 15,419 35,523 76,369
CASCADE MICROTECH INC....c.cciiiiiiiiiiiiiciiiiceescee s 105,739 747,641 603,770
CASCADES INC...oooiiiiiiiiiiic e 10,100 74,631 66,768
CASEYS GEN STORES INC......ccociiiiiiiiiiiiiiiieciec e 22,500 614,905 990,000
CASINO GUICH-PERR EURIL53. ..o 17,483 1,538,780 1,647,602
CASIO COMPUTER CO Y50.......ciiiiiiiiiiiiiiieiieiceese e 5,105 39,305 35,715
CATALYST HEALTH SOLUTIONS INC.......ccccooiiiiiiiniiiiiicicceeccecicccccae 17,336 935,268 967,696
CATCHER TECHNOLOGY GDR 144A.......ccccooiiiiiiiiiiiiiiiicciencceeeeens 1,099 36,091 36,091
CATERPILLAR INC....coiiiiiiiiiiiicc s 155,615 9,335,625 16,566,773
CATHAY GENERAL BANCORP.......cccceoiiiiiiiiiiiiiicccc e 28,500 490,887 467,115
CATHAY PACIFIC AIRWAYS.....cooiiiiiiiiiiiiiiiiiiseee s 25,429 64,112 58,889
CB RICHARD ELLIS GROUP INC......cocccoiiiiiiiiiiiiiiiiiiiiicceceece e 97,859 1,513,072 2,457,239
CBOE HOLDINGS INC.....cociiiiiiiiiiiiiiicccccccc e 9,819 228,151 241,547
CBS CORP.....oiiiii s 182,221 2,675,177 5,191,476
CEAT LTD INRIO.....cuiiiiiiriceieicinieteeetetee ettt 1,114 3,708 2,647
CEC ENTMT INC COM......coiiiiiiiiiiiiiiiiiiiciiiciiccces e 28,014 889,511 1,123,642
CELANESE CORP ...ttt 34,969 953,711 1,864,197
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CELESIO AGi....oiiiiiiiiiiiiii s 2,283 55,673 45,513
CELESTICA INC ...ttt sttt et 12,800 120,939 112,071
CELGENE CORP.......coooiiiiiiiiiiiiiiiiiic s 102,512 5,688,911 6,183,524
CELLCOM ISRAEL LTD ILS0.01......ciiiiiiiiiiieiiiriceeeieeetee et 2,140 64,414 59,429
CELLTRON INC KRWS500........ccoiiiiiiiiiiiiiiiiiiccc s 10,174 323,474 421,197
CENOVUS ENERGY INC...c.oooiiiiiiiiiiiicctiecrceeeiee et 64,400 2,089,672 2,428,930
CENTENE CORP.......c.coviiiiiiiiiiiiiii s 164 5,600 5,827
CENTERPOINT ENERGY INC.....ccooiiiiiiiiiiiiiiircccere s 86,442 1,158,256 1,672,653
CENTERRA GOLD INC......cooiiiiiiiiiiiiiiiciicc s 12,867 200,481 213,317
CENTRAIS ELETRICAS BRASILEIRAS......c.ccoiiiiiiiiiiinecieeeeeeeeeeeeee 11,938 161,136 161,163
CENTRAL BANK OF INDIA.........cccooiiiiiiiiiiicc s 1,785 6,042 4,957
CENTRAL GARDEN AND PET CO....c.ccciiiiiiiiiiiiiiiciiccircceceeceecees 1,157 12,588 11,744
CENTRAL JAPAN RY Y5000........ccciiiiiiiiniiiiiiiiiececceecac e 62 442,037 485,191
CENTRICA ORD GBPO0.061728395......ccccuiiiiiiiiiiiiiiiciieccceicesccsee e 548,441 2,498,806 2,846,639
CENTRO RETAIL GROUP.......ccooiiiiiiiiiiiiic s 62,781 11,795 22,516
CENTURYLINK INC.....cooiiiiiiiiiiiiiiiic e 122,458 3,454,266 4,950,977
CEPHALON INC.....ooioiiiiiiiiiiiicciec s 14,188 985,068 1,133,621
CEREBOS PACIFIC SGDO0.20........cccciiiiiiiiiiiiniicic e 3,000 12,445 12,366
CERMAQ ASA NOKITO....coooiiiiiiiiiiiiiiiniieeeeececcss e 2,098 39,184 33,726
CERNER CORP.......ooiiiiiiiiiiiiici e 91,838 2,191,777 5,612,220
CETIP SA - BALCAO ORGANIZADO.......ccccooiiiiiiiiiiiiiiieeceeeecccees 75 1,029 1,122
CETIP SA - BALCAO ORGANIZADO D......coviiiiiiiiiiiiiicciciccecccae 10,300 151,540 159,222
CEWE COLOR HLDG AG NPV ..o 399 12,559 18,685
CF INDUSTRIES HOLDINGS INC......coccciiiiiiiiiiiiniiiiiciiceccee e 27,715 2,995,579 3,926,384
CFS RETAIL PROPERTY TRUST UNIT.......cccoiiiiiiiiniiiiiicccccccccces 50,397 94,445 97,928
CGI GROUP INC.....ocoiiiiiiiiiiiiiicii e 20,540 347,921 506,743
CH ENERGY GROUP INC COM......cccoiiiiiiiiiiiiiiciscececcc s 4,753 217,880 253,145
CH OFFSHORE LTD SGDO0.05......c.ccooiiiiiiiiiiiiiiiiccece s 26,000 9,584 9,107
CH ROBINSON WORLDWIDE INC.....ccocccciniiiiiiiiinieiinieieenieicesieeseeeeeeeeesee e 43,942 2,673,415 3,464,387
CHALLENGER LTD.....coociiiiiiiiiiiiiiiciic s 179,121 364,304 937,740
CHAMPION TECHNLGY HKDO.10.....c.ccoriiiiiiiiicinecinieeesieeeeeeeeieeene e 668,000 15,133 13,049
CHANDLER MACLEOD GROUP LTD NPV......cccceoiiiiiiniiiniiiiiiiiicciens 1,406 454 640
CHAODA MODERN AGRI HKDO.10.....c.ccoiuiiiiiinieieinieiieieereeeeeeeeee e 658,000 489,388 285,820
CHARACTER GROUP ORDSP........coiiiiiiiiiiiiiiiiciccs 236 821 576
CHARLES RIVER LABORATORIES INT.....ccoociiiiiiiiiininicinceeeieereeeeeeeens 11,877 378,456 482,800
CHARLES SCHWAB CORP/THE.........ccccccoiiiiiiiiiiiiccceccccceeeas 237,317 3,972,840 3,903,865
CHARLES VOGELE HLDG AG CHF6........ccccoovuiiiiiiiiiiniirccieeeceeeeene 373 14,416 19,846
CHARTER COMMUNICATIONS INC.......ccccooiiiiiiiiiiiiiiiiiiiciceccae 13,393 728,252 726,704
CHARTER INTERNATIONAL ORD GBPO........ccoccoiiiiiiiiiiiiiiniecieccrcceeene 53,563 537,690 681,062
CHATHAM LODGING TRUST.......ccooiviiiiiiiiiiiiiiccecnnes 39,750 771,000 640,373
CHEN HSONG HLDGS ORD HKS$0.10......c.coeueueieieiiiiiiiiiiiiiininenereseeeeeeveveeienene 12,000 7,038 6,153
CHENG LOONG TWDI0.....ooiiiiiiiiiiiiiiiiccicccceic e 517,000 172,124 244,789
CHESAPEAKE ENERGY CORP.......ccocoiiiiiiiiiiiiiiiicceccce e 133,917 2,779,060 3,975,996
CHEUNG KONG INFRASTRUCTURE.........ccccoiviiiiiiiiiiiiiiccccccna 17,745 76,834 92,131
CHEUNG KONG(HLDGS) HK$0.50.......c.ceeueieiieiiiiiiirinienreeeeeeieeieieiceeceeseeas 86,310 1,289,910 1,262,275
CHEVRON CORP ..ottt 548,282 42,539,651 56,385,321
CHIBA BANK Y50 79,780 519,686 495,908
CHICAGO BRIDGE & IRON CO NV....ciiiiiiiiiiiiiiiiiieeeiceccccnsceenees 37,520 1,062,230 1,459,528
CHICO'S FAS INC ......cuiiiiiiiiiiict e 160,586 1,955,931 2,445,725
CHIMERA INVESTMENT CORP........ccccccuimiiiiiiiiiiniiciiceccceccae 190,576 715,383 659,393
CHINA CITIC BANK CORPORATION H.....cccciiiiiiiiiiiiiiiiiiicciicccicee 311,000 221,185 193,844
CHINA CITIC BK COR H CNY ..ot 62,200 0 6,715
CHINA COMMUNICATIONS CONST-H.....ccooeiiiiiiiiiiiiiicccccccccces 91,000 78,264 78,238
CHINA GAOXIAN FIBRE FABRIC.........ccccouiiiiiiiiniiiiiiiiccccccnccenes 73,000 10,676 11,298
CHINA LIFE INS TWDI0.....ociiiiiiiiiiiiiiiciicceeeee e 401,310 320,771 530,917
CHINA MANMADE FIVERS CORP........cccccooeiiiiiiiiiiiiniiiceccs 188,000 98,668 81,815
CHINA MERCHANTS BK 'H' CNY L..c.ooiiiiiiiiiiiiiiciicccae 188,500 483,517 455,428
CHINA MINSHENG BANKING CORP.......cccccecimiiiiiiiineiieceneeereeeeeeeeeaeee 32,000 28,114 29,486
CHINA MINZHONG FOOD CORP LTD.....ccccocviiniiiiiiiiiiiiiiiiicciccccnes 96,000 121,924 117,302
CHINA MOBILE LTD...coctiiiiiiiieieieieteteeteeenee et 194,900 1,940,810 1,803,412
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CHINA MOTOR CO TWS10.....oiiiiiiiiiiiiiiiiineeeeeieeieeceieieette e 75,000 76,236 77,158
CHINA OVERSEAS GRAND OCEANS GR......cccooooiiiiiiiiiniiiiiicccccccccccs 8,000 11,377 10,446
CHINA OVERSEAS LAND & INVEST......ccooiiiiiiiiiiiiiciicccne 278,000 593,986 595,925
CHINA PETROCHEMICAL CORP TWDI0......ccoccoiiiiiiiiiiiniieineceeeeeeeceenenes 395,000 399,118 451,059
CHINA PETROLEUM AND CHEMICAL.........ccccccooviiiiiiiiiiiiic 2,156,000 1,883,961 2,169,507
CHINA RAILWAY GROUP LIMITED........ccccooiiiiiiiiieininicececteeeeeeeeseeeeene 132,000 96,277 61,918
CHINA RESOURCES LAND LTD......ccoooiiiiiiiniiiiiiiiiiniciecces 284,000 595,840 513,892
CHINA SKY CHEMICAL FIBRE.......cccccoiiiiiiiiiiiniiietecereeeeeeeeeee e 125,000 17,248 13,746
CHINA TELECOM CORP H'CNY L.....civiiiiiiiiiiiiiiiiicccnes 2,632,000 1,364,048 1,704,775
CHINA YUCHAILINTL LTD COM.....ccooiiiiiiiiiiiiiiicieiecinceee s 2,579 43,106 54,417
CHINA YURUN FOOD GROUP LTD.......ccccociiiiiiiiiiiiiiiiiiccceeinnes 21,000 70,764 59,104
CHINA ZENITH CHEMLL.......ccciiiiiiiiiiiiiiiictcceceee e 78,000 25,445 7,318
CHINACAST EDUCATION CORP........cocoiiiiiiiiiiiiiiiiciccce 1,446 6,329 7,490
CHIPMOS TECHNOLOGIES BERMUDAL........c.cccoiiiiiiiiiiiiiniicicccrcceeees 6,211 30,442 55,713
CHIPOTLE MEXICAN GRILL INC.......cccoooiiiiiiiiiiiiiicccns 11,219 1,644,256 3,457,584
CHIQUITA BRANDS INTERNATIONAL........ccooiiiiiiiiiiiiiccccceeeene 41,634 554,843 542,075
CHIYODA CORP Y500 14,361 157,391 164,131
CHOICE HOTELS INTERNATIONAL IN.....ccocoiiiiiiiiiiinicieccccccceeae 27,846 957,762 928,943
CHOONGWAE PHARM KRWS5000.........cccccoiuiiimiiiiiiiiiiiiiiiieeeeeeeeeeieniae 24 322 303
CHORI CO LTD JPY50......ciiiiiiiiiiiiiciciiecc e 52,000 92,406 63,744
CHRISTIAN DIOR EUR2.......cocoiiiiiiiiiiiiiiiiiiciceee s 8,898 1,050,578 1,399,733
CHUBB CORP.......cooiiiiiiiiiiicc e 78,381 3,976,777 4,907,434
CHUBU ELECTRIC PWR Y500........cccccciiiiiiiiiiiiiiiiceeeecccccsc s 54,595 1,303,022 1,061,344
CHUBU NIPPON BRDCG Y50......ccoiiiiiiiiiiiiiniciiciceee s 1,300 6,902 7,727
CHUGAI PHARMACEUTL Y50......ccciiiiiiiiiiiiciiiincsesseceeeseccnae 15,814 262,880 257,692
CHUGOKU BANK Y50......ciiiiiiiiiiiiic s 4,730 53,463 58,159
CHUGOKU ELECTRIC POWER CO INC........cccoouiiiiiiiiiiiiicciccces 11,702 214,661 201,699
CHUNGHWA TELECOM CO LTD.....ccccooiiiiiiiiiiiiiiiiiiccinevcceae 8,000 27,324 27,518
CHUO SPRING CO JPY50.......ciiiiiiiiiiiiiiiciecccccccccs e 3,000 8,459 10,958
CHURCH & DWIGHT CO INCi.......ccooiiiiiiiiiiiiiiniicccnes 34,131 1,086,486 1,383,671
CIFINANCIAL INC....ooiiiiiiiiiieceeeeeeeee ettt 4,326 97,886 102,648
CIA DE SANEAMENTO BASICO DO ES.....ccccoouviiiiiiiiiiiiiiiciciccce 20,702 1,171,256 1,235,288
CIA ENERGETICA DE MINAS GERAIS.....c.cooooiiiiiineeceeeceeeeeeeee 4,111 84,912 84,851
CIA SANEAMENTO BASICO DE SAO P......coooiiiiiiiiiiiiiiiiiiiiiccice 11,800 199,097 351,073
CIBER INC COM.....oiuiiiiiiiiiiiiciteenietet ettt 43,443 308,113 241,109
CIECH SA PLNS ..ot 8,608 76,566 73,936
CIENA CORP ...ttt 50,652 911,435 930,984
CIGNA CORP ...ttt 68,174 1,867,132 3,506,189
CIMAREX ENERGY CO.....coouiiiiiiiiiiiiiiiicineicee et 52,402 2,518,348 4,711,988
CIMPOR CIMENTOS DE EURI(REGD)......c.cccceuiiiiiiiiiiiiiiininiciivceieececeene 4,342 29,851 33,170
CINCINNATI FINANCIAL CORP.......cooiiiiiiiiiiiciiicreceeeec e 28,101 821,105 819,987
CINEPLEX INC.....oooiiiiiiiiiiiiiicccicic e 8,400 174,668 232,565
CINTAS CORP....c e 23,523 614,896 776,965
CISCO SYSTEMS INC.....ooviiiiiiiiiiiiiicccccec s 1,525,899 31,871,038 23,819,283
CIT GROUP INC.....oiiiiiiiiiicei e 38,467 1,393,133 1,702,549
CITIGROUP INC.....ooiiiiiiiiiiiiiiciccc e 756,723 38,324,294 31,509,946
CITIZEN HOLDINGS CO Y50......ciiiiiiiiiiiiinicciecrceeeece e 10,497 65,648 62,259
CITRIX SYSTEMS INC......ocooiiiiiiiiiiiiiiiiiiceee s 41,999 1,615,504 3,359,920
CITY DEVELOPMENTS SGDO.50.......cccccoiiiiiiiiiiiiiiiiiiiiiceccecceeeees 30,534 263,298 258,678
CITY NATIONAL CORP/CA.......cocoiiiiiiiiiiiiiiccicccccc s 8,667 408,987 470,185
CJ CHEILIEDANG. ..ottt 129 28,616 28,455
CJ CORP KSWNS000........ccomiimiiiiiiiiiiiiiiesiseeseee s 247 19,719 16,819
CLARCOR INC.....ouiiiiiiiiiiiiiiccii e 24,000 702,838 1,134,720
CLARIANT CHF4.00(REGD)......ccccciiiiiiiiiiiiiiiiiciiinieeeeeccess s 230 1,435 4,390
CLEANUP CORP YS50......ciiiiiiiiiiiiiiciicc e 1,300 7,430 7,984
CLEAR CHANNEL OUTDOOR HOLDINGS.........cccccoiiiiiiiiiiiiiicciiccciccene 7,705 60,691 97,854
CLEARWIRE CORP.......cooiiiiiiiiiiiiiiiicc e 33,631 231,350 127,125
CLIFFS NATURAL RESOURCES INC.......cococoiiiiiiiiiiiiiiiiiicicccccccccccns 30,079 1,385,565 2,780,804
CLOROX CO..cuiiiiiiiiiiiit e 24,841 1,461,914 1,675,277
CLOSE BROS GROUP ORD 25P.......cciiiiiiimiiiiiiiiiciiiiiniisssseee e 78 891 967
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CLP HLDGS HKDS......ociiiiiiiiiiiiiiiii e 75,948 573,774 672,979
CME GROUP INC.....cciiiiiiiiiieieeeeteeee ettt 17,276 4,798,547 5,037,509
CMS ENERGY CORP.......cocoiiiiiiiiiiiiiiiiic s 88,286 1,209,226 1,738,351
CNA FINANCIAL CORP ...ttt 4,959 101,038 144,059
CNH GLOBAL NV..ooiiiiiiiiiiiiici s 4,931 130,518 190,583
CNO FINANCIAL GROUP INC......ooiiiiiiiiiiiiiiiriccieiciceeeeeeieeseee e 677 4,751 5,355
CNOOC LTD HKDO.02......cooiiiiiiiiiiiiiiiciiiic s 192,000 334,210 448,093
CNP ASSURANCES EUR L.....oiiiiiiiiiiiiciecreceic et 4,053 86,298 88,349
COACH INC.....oiiiiiiiiiiicicic e 57,055 1,739,705 3,647,526
COAL INDIA LTD....ooiiiiiiiieieie ettt 25,944 218,840 227,998
COASTAL CONTRACTS BHD MYRO.20.......ccocooiiiiiiiiiiiiiiiiccccecnne 20,700 23,914 23,994
COBALT INTERNATIONAL ENERGY IN.....ccociiiiiiiiiiiiciccicceccceeee 27,149 352,979 370,041
COBHAM ORD GBPO.025......c.coiiiiiiiiiiiiiiciccccc s 24,877 94,378 84,510
COCA COLA FEMSA SAB DE CV SERL.....ccccciiiiiiiiiiiiinicicceececee 16,900 81,726 156,680
COCA-COLA AMATIL NPV...c.oiiiiiiiiiiiiiiiceses e 30,397 323,536 371,641
COCA-COLA CO/THE.....c.ciuiiiiiiiinieirneeee ettt 522,281 26,713,968 35,144,288
COCA-COLA ENTERPRISES INC.......cccoooiiiiiiiiiiiiiiiccccec s 134,606 3,058,799 3,927,803
COCA-COLA FEMSA SAB DE CV....oooiiiiiiiiiiiiicicccccceece e 2,956 199,046 274,938
COCA-COLA HELLENIC BOTTLING CO.......ccccciuiiiiiiiiiiiiiniiiicieieeeeeeiceaes 13,509 353,140 362,733
COCA-COLA WEST COMPANY LTD NPV....ccoooiiiiiiiiiiiiiiniciceiccceeee 1,314 25,969 25,056
COCHLEAR LTD COM.....cociiiiiiiiiiiiiiiiieieiciiciccessese s 5,924 462,427 456,641
COGECO CABLE INCi.....coiiiiiiiiiiicicc s 800 37,735 37,633
COGECO INCi...oiiiiiiiiiiiicc s 300 10,178 13,401
COGNEX CORP COM.....ocoiiiiiiiiiiiiiiiiiciiciei et 36,796 879,262 1,303,682
COGNIZANT TECHNOLOGY SOLUTIONS.........cocoiiiiiiiiiiiiiiccccccccccines 100,042 4,182,182 7,337,080
COHERENT INC.....ooiiiiiiiiiiiiiiiiiic s 17,394 488,262 961,366
COINSTAR INC....ooiiiiiiiiiicc s 111 5,582 6,054
COLGATE-PALMOLIVE CO.....c.ccooiiiiiiiiiiiiiiiiciiiiicce e 113,253 8,010,015 9,899,445
COLONIAL PPTYS TR COM SHS BEN.......ccccoiiiiiiiiiiniinccccccccs 12,887 503,127 262,895
COLOPLAST SER 'B' DKKS.....ccoiiiiiiiiiiiiiiiiiic s 486 71,875 73,780
COLRUYT SA NPV ..ottt 1,630 89,864 81,532
COLT GROUP SA.....ciiiiiiiiiiiiiiiii s 1,914 2,350 4,394
COMCAST CORP ...ttt 639,966 11,430,504 16,216,738
COMERICA INC ..ottt 33,935 1,000,558 1,173,133
COMFORTDELGRO CORP SGDO0.25........cooiiiiiiiinieiinieieiiecesieieeeeeeeeeeeee e 40,520 50,483 48,191
COMMERCE BANCSHARES INC/KANSAS.......cocoiiiiiiiiiieciccieeeees 13,783 518,867 592,669
COMMERCIAL METALS CO....cocuiiiiiiiiiiiiciieiceeeeese ettt 21,544 304,203 309,156
COMMERZBANK AG NPV.....cooiiiiiiiiiiiiinii e 97,636 456,713 420,284
COMMONWEALTH BANK OF AUSTRALIA.......cccooiiiiiiiiciieceecccceeae 82,541 4,192,439 4,621,667
COMMONWEALTH REIT......ccocoiiiiiiiiiiiiiiiccccnns 13,466 294,418 347,961
COMMUNITY HEALTH SYSTEMS INC....ccocoiiiiiiiiiiiiiiiecrceeceecceeeae 17,706 427,994 454,690
COMPAGNIE DE SAINT-GOBAIN........ccooiiiiiiiiiiiiccccne 18,694 1,094,086 1,210,307
COMPAGNIE FINANCIERE........c.cccoiiiiiiiiiiiiiiicncceeeecee e 31,757 1,876,364 2,076,274
COMPAGNIE GENERALE DE.......cccccooviiiiiniiiiiiiic s 5,614 156,507 206,742
COMPAL ELECTRONIC INC TWS10....c.coiiiiiiniiinireieieeeieieicieceeee s 882,319 921,129 1,081,262
COMPASS GROUP ORD GBPO.10.......cccoiiiiiiiiiiiiiiiicieccccenes 135,241 1,122,672 1,304,907
COMPASS MINERALS INTERNATIONAL........ccoociiiiiiiiiinccccccee 6,118 389,838 526,576
COMPTON PETROLEUM CORP........cccccoeiiiiiiiiiiiiiiiiiicccceccec s 93,405 105,411 11,614
COMPUTACENTER ORD GBPO.06.........cocccoiiiiiiiiiiiiiiiiiiccccecce 3,773 11,734 29,075
COMPUTER SCIENCES CORP.......ccceiiiiiiiiiiiiiiiiciie e 43,577 1,916,608 1,654,183
COMPUTERSHARE NPV (DFD 1 POST.....ccccoiiiiiiiiiiiiiiiiicceceee 72,836 717,441 691,667
COMPUWARE CORP........ooiiiiiiiiiiiicicicse e 54,535 442,949 532,262
COMSYS HOLDINGS NPV....oooiiiiiiiiiiiiiiiic e 60,200 620,499 598,571
COMTECH TELECOMMUNICATIONS COR........cccoooiiiiiiiiiiiiiniiicccccccccne 15,750 483,109 441,630
CONAGRA FOODS INC......ooiiiiiiiiiiiiiiciinciiccc s 82,664 1,641,453 2,133,558
CONCHO RESOURCES INC/MIDLAND T......cccccccoviiiiiiiiiiiiciccicneenseenens 42,689 3,160,240 3,920,985
CONMED CORP COM.......ooiiiiiiiiiiiiiiiiiiie e 15,001 389,328 427,228
CONOCOPHILLIPS......oootitieieinetiteteeetee sttt st ne e 364,855 20,153,312 27,433,447
CONSOL ENERGY INC.....ccoiiiiiiiiiiiiiiiiicices s 62,661 2,572,955 3,037,805
CONSOLIDATED EDISON INC.....ccooiiiniiiiiiiiirieeirieieeeteeseeieeseeeee e seenenens 70,754 3,087,100 3,766,943
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CONSOLIDATED GRAPHICS INC......ccccooiiiiiiiiiiiiiiiiiiciccccecce 14,685 673,033 806,941
CONSTELLATION BRANDS INC......ccoouiiiiniiiiiieiiirieenieeeeieceeee e 47,644 807,375 991,948
CONSTELLATION ENERGY GROUP INC.......ccccooeiiiiiiiiiiiiiiiiiccccces 60,293 1,948,049 2,288,722
CONSTRUCCIONES Y AUXILIAR DE......c.cooiiiiiiiiiiieinnccreeeeeieeineeeseeeeens 106 44,171 62,288
CONTACT ENERGY NPV...cooiiiiiiiiiiiiiiiiiini s 13,747 62,106 60,856
CONTINENTAL AG NPVttt 9,982 913,406 1,048,526
CONTINENTAL RESOURCES INC/OK.......ccociiiiininiiiniiiiiieiiciciciccccccceeecaes 10,090 458,917 654,942
CON-WAY INC.iiiii ettt 10,315 315,523 400,325
COOPER COS INC/THE......c.cciiiiiiiiiiiiiiiiceece e 28,159 1,209,402 2,231,319
COOPER INDUSTRIES PLC.......coiiiiiiiiiiiiiciiece et 60,798 3,131,860 3,627,817
COOPER TIRE & RUBBER CO........ccccoiiiiiiiiiiiiiiiiiiiiicccencen 37,700 721,976 746,083
COPA HOLDINGS S A CL Aottt 5,982 247,514 399,239
COPART INC....ooiiiiiiiiiiiiicc e 15,095 586,543 703,427
COPPER MOUNTAIN MINING CORP........cccooiiiiiiiiiiiiiiciiccciccees 7,400 35,876 57,277
CORE LABORATORIES N V..o 9,402 730,466 1,048,699
CORELOGIC INC.....iiiiiiiiiiiiiicicesee e 18,089 315,445 302,267
CORETRONICS CORP TWDI0......coiiiiiiiiiiiiiiiiieeiecccccce s 18,787 23,940 29,662
CORIO NV EUR10 2,746 183,197 181,945
CORN PRODUCTS INTERNATIONAL INC......cocooovviiiiiiiiiiiiiiiciicccccncinas 64,193 1,954,305 3,548,589
CORNERSTONE THERAPEUTICS INC......ccccoiiiiiiiiiiiiciiccccceeeene 969 5,580 8,682
CORNING INC...cooiiiiiiiiiiiiie s 387,232 5,774,750 7,028,261
CORPORATE OFFICE PROPERTIES TR......ccccooiiiiiiiiiiiiiiicccnccecs 34,186 1,244,072 1,063,526
CORPORATION BK INRI0O DEMAT......ccccooiiiiiiiniiiiicccccceeccc s 266 2,017 3,130
CORRECTIONS CORP OF AMERICA........ccccooiiiiiiiiiiiinccccees 20,043 364,308 433,931
CORTICEIRA AMORIM-SOCIEDADE..........ccccoiiiiiiiiiiiiccccnicece 6,547 9,488 9,397
COSCO CORPORATION (SINGAPORE).......ccceoiiniiiiiiiiiiiiniccieiicicceene 21,707 40,600 34,481
COSMO OlL.....oiiiiiiiiiiiiiicie s 23,133 61,673 65,309
COSTAIN GROUP PLC......ccooiiiiiiiiiiiiiiiiiicic e 2,273 8,043 7,955
COSTCO WHOLESALE CORP..........cceiiiiiiiiiiiiiciccecesc s 103,124 6,175,203 8,377,794
COUNTRY GARDEN HLDGS CO LTD.....cocceciviiiiiiiiiiiiiiiiciiciccicciecae 100,000 45,261 43,952
COVANCE INCi..ouiiiiiiiiieeee ettt 21,305 1,138,063 1,264,878
COVANTA HOLDING CORP......cccoctiiiiiiiiiiiiiiiciiiicccc s 22,577 426,057 372,295
COVENTRY HEALTH CARE INC.....ccciciiiiiiiiiiiiciiiecccceeeee et 27,640 508,363 1,008,031
COVIDIEN PLC......oiiiiiiiiiiiiiiicii e 142,224 6,266,311 7,570,584
CPLCORP......coii ettt 2,314 52,600 30,429
CPP GROUP PLC = W/L ..ottt 1,688 7,565 3,753
CR BARD INC ...ttt 18,465 1,576,228 2,028,565
CRANE CO....iiiiiiiiiiii s 9,081 218,835 448,692
CRCAM BRIE PICARDIE (2EME NOM)......cccooiiiiniiiiiiiiiccciscecceeecenenes 900 25,118 24,597
CREATE RESTAURANTS HLDG INC......c.coccooiiiiiiiiiiiiiiiciiccccns 1,700 11,476 8,778
CREDIT AGRICOLE DE TOULOUSE........ccccoiiiiiiiiniinicieiicriceeeeeeeeeeanes 38 3,333 3,328
CREDIT AGRICOLE SA EUR3.......ccooiiiiiiiiiiiiccc s 102,359 1,231,325 1,538,962
CREDIT CORP GROUP NPV .....ooiiiiiiiiiiiiiiircece s 1,321 4,278 6,718
CREDIT SAISON CO NPV ..ot 4,846 72,311 80,827
CREDIT SUISSE GROUP AG CHFO0.04.........ccocoiiiiiiiiiiiicceicicceecne 144,106 6,612,752 5,596,516
CREE INC....cooiiiiiiiiii s 20,410 805,801 685,572
CRESCENT POINT ENERGY CORP.......cococciiiiiiiiiiiiiicrcceceee e 9,500 398,938 438,727
CRH ORD EURO.32.....cciiiiiiiiiiciciccc e 26,264 719,731 583,939
CRH ORD EURO0.32 DUBLIN LIST....c.cciiiiiiiiiiiiiiiiiiincceecc s 100,222 2,289,328 2,218,836
CRITERIA CAIXACORP EURI.....c.ccooiiiiiiiiiiiiiciccccccccce e 22,948 1,620 1,730
CRODA INTL ORD T0P.....c.ooiiiiiiiiiiiiiciiiicceiec s 7,026 196,457 212,852
CROWN CASTLE INTERNATIONAL COR.......cccocoiiiiiiiiiiiiiiiiiiciccccccccccne 59,229 1,648,051 2,415,951
CROWN HOLDINGS INC.....cooiiiiiiiiiiiiiiiiiicciecsece s 70,587 2,172,977 2,740,187
CROWN LIMITED NPV.....ociiiiiiiiiiiiiiiiiiiiceeee s 43,684 350,408 417,639
CSE SYS & ENGR SGDO0.05......ccoiiiiiiiiiiiiiniciicee e 24,000 14,002 24,633
CSL ORD NPV ..ot 20,721 696,785 733,400
CSP INTL IND CLZ SPA EURO.52.....c.ccciiiiiiiiiiiiiiiiirccseecc s 816 2,863 1,410
CSS INDUSTRIES INC....coiiiiiiiiieinicieietetteiee et 1,246 22,654 26,079
CSX CORP.....oiiiiiiii e 278,626 4,516,989 7,305,574
CUBIC CORP COM......ociiiiiiiiiiieerieeteeet ettt 18,479 380,759 942,244
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CULLEN/FROST BANKERS INC....c.cccciiiiiiiiiniiiiceccicicrceeeesseeeeeneaa 33,255 1,552,451 1,890,547
CUMMINS INC.....ooiiiiiiiieineeniee ettt ettt 45,096 2,310,750 4,666,985
CURTISS WRIGHT CORP.......ccoiiiiiiiiiiiiiiiiiiccccc e 33,000 1,007,922 1,068,210
CVS CAREMARK CORP......cooiiiiiiiiniieiieieseeeei ettt 316,077 9,904,903 11,878,174
CYBERAGENT INC......ccooiiiiiiiiiiiiiiicic s 40 138,463 139,128
CYMER INC COM.....oiiiiiiiiiiiiciiecteecree ettt 22,282 723,139 1,103,182
CYPRESS SEMICONDUCTOR CORP.........cccceoviimiiiiiiiiiiiiiiincns 91,771 1,495,166 1,940,039
CYTEC INDUSTRIES INC....cooiiiiiiiiiiiiieiinicceeeeteeeee s 9,177 290,243 524,833
D IETEREN NPV...ooiiiiiiiiiiiiii e 2,307 86,260 157,674
DAEGU DEPARTMENT STORE KRWS000.........cccccoiimiiiiiiinieirieccicieieeeens 3,170 30,456 35,036
DAEHAN CITY GAS CO KRWS000.........cccooiiiiiiiiiiiiiiicieieccns 490 12,904 13,080
DAEHAN FLOUR MILL CO....ccviiiiiiiiiiiiciiicicieeeict e 365 48,503 57,435
DAESANG HOLDINGS CO LTD......cooiiiiiiiiiiiiiiiiiicccieccec e 10,930 32,194 37,264
DAESUNG INDUSTRIAL CO LTD......couiiiiiiiiiiiiiiciiicieiceecscesee e 800 27,671 22,105
DAI NIPPON PRINTING CO Y50......cciiiiiiiiiiiiiiiciccccenccnes 12,072 141,025 134,980
DAICEL CHEML INDS Y50......cciiiiiiiiiiiciiccnceeeee e 51,935 305,776 340,831
DAIDO STEEL CO Y50.....ciiiiiiiiiiiciiecc s 6,083 31,760 40,373
DAIHATSU DIESEL JPY50.....c.ciiiiiiiiiincieiectecece e 1,000 5,668 7,182
DAIHATSU MOTOR CO Y50......cciiiiiiiiiiiiiiiiciniieieeeeee e 7,441 102,351 125,675
DAIICHI KOSHO CO.....oiiiiiiiiiiiiciiicc e 200 2,273 3,224
DAI-ICHI LIFE INSURANCE CO LTD......cocccoiiiiiiiiiiiiiiiiicicicieecceeccccen 702 1,170,804 976,159
DAIICHI SANKYO COMPANY LIMITED........cccocoiiiiiniiiiiiiinccicnces 14,502 272,593 281,744
DAIKIN INDUSTRIES Y50......cciiiiiiiiiiiieeccecccc s 17,774 566,245 624,599
DAIKYO INC Y50, 8,000 13,573 13,472
DAIMLER AG ORD NPV....ooiiiiiiiiiiiiiiicce e 60,120 3,533,867 4,523,863
DAINIPPON SCREEN Y50......ccoiiiiiiiiiiiiiiiiiniciceec e 1,000 9,510 8,445
DAINIPPON SUMITOMO PHARMA CO........cccocoviniiiiiiiiiiiiiiiiicccccccceccaes 5,119 46,563 48,363
DAIRY CREST GROUP ORD 25P.......ccocoiiiiiiiiiiiiiiiiiciiccicces 3,361 21,034 19,965
DAITO TRUST CONSTRUCTION Y50......ccciiiiiiiiiiiiniiiiciccccccccccccaes 1,977 138,964 166,708
DAIWA HOUSE INDUSTRY CO YS50......cccoiiiiiiniiiiiiniiicceccccine 28,731 314,914 359,671
DAIWA INDUSTRIES NPV ...ttt 5,000 46,537 23,836
DAIWA SECS GROUP NPV.....coccoiiiiiiiiiiiiiiiiii 45,306 196,291 198,031
DAKTRONICS INC...ocoiiiiiiieiciceeereeteeee ettt 86,338 973,611 931,587
DANAHER CORP.......ccocoiiiiiiiiiiiiiic s 137,232 4,698,130 7,271,924
DANIELIL & C EURI ..ot 424 13,322 11,723
DANONE. ..ot 35,703 2,277,941 2,663,258
DANSKE BANK AS DKKI0.....coiiiiiiieiiiciieccnieeeee et 67,186 1,481,032 1,243,919
DAPAI INTERNATIONAL HLDS CO......coccoviviiiiiiiiiiiiiiiiiiciicccceens 86,000 15,213 6,305
DARDEN RESTAURANTS INC.....coiiiiiiiiiiiiicciciceee e 25,587 839,806 1,273,209
DARFON ELECTRONICS CORP TWDI0.......ccoiiiiiiiiiiiiiiiiiciicciccceens 37,000 46,058 41,285
DART GROUP ORD GBPO.0125.....c.oiiiiiiiiiiiciiceccereceeeeeee s 6,507 5,988 9,454
DASSAULT SYSTEMES SA EURI......cccoooiiiiiiiiiiiicccnne 1,271 100,185 108,188
DATA 3 LTD NPV 509 6,275 7,215
DATA COMMUNICATIONS SYS CO....coovviiiiiiiiiiiiiiiiciieiccccenenec e 1,900 15,952 18,398
DAVIS & HENDERSON CORP.......ccoccoiiiiiiiiiiiiiirccecc s 496 10,402 10,094
DAVITA INC ..ot s 22,932 1,418,304 1,986,141
DBS HLDGS SGD ...t 47,275 538,060 564,558
DEAN FOODS CO.....ouiiiiiiiiiiiiiicicicccii s 34,150 542,008 419,021
DECKERS OUTDOOR CORP.........ccciiiiiiiiiiiiiiicecccceee e 8,907 742,902 785,063
DEEPAK FERTILISERS &......ccooviiiiiiiiiiiiiiiiiiiiiciccce s 8,640 13,999 32,161
DEERE & CO....ooiiiiiiiiiiiiice ettt 102,728 5,566,561 8,469,924
DELEK GROUP ILST ..o 97 25,117 21,706
DELHAIZE GROUP.......ccoiiiiiiiiiiiiiicic s 11,687 878,253 876,025
DELL INC....oiiiiiiiiiiiccccc i 397,558 5,411,771 6,627,292
DE'LONGHI SPA.......coiiiiiiiiiiiic s 1,782 6,233 20,759
DELPHI FINL GROUP INC CL A COM.......couiiiiiiiiiiiiiciiciiicce e 32,712 875,947 955,518
DELTA AIR LINES INC....c.ccoiiiiiiiiiiiiiiiici s 165,344 1,765,402 1,516,204
DELTA LLOYD NV ..ottt 2,738 64,837 65,063
DELTA-GALIL IND ORD ILST....cciiiiiiiiiiiiiiiiiiiiccceees 2,306 17,673 15,602
DENA BANK INRIO(DEMAT T5)...cooiiiiiiieiiniiinieicieieieinieeseeieeseeeee e 4,111 6,334 8,323

-114 - STATE OF WISCONSIN INVESTMENT BOARD



VARIABLE RETIREMENT INVESTMENT FUND AS OF JUNE 30, 2011

STOCKS
NUMBER OF

NAME SHARES COST FAIR VALUE
DENA CO LTD NPV...ooiiiiiiiiiiiiiiii e 32,761 1,231,235 1,401,551
DENBURY RESOURCES INC......ccooiiiiiiiiieinieicerieereeee e 97,094 1,384,241 1,941,880
DENDREON CORP.........ccooiiiiiiiiiiiiiiiiic e 27,177 796,698 1,071,861
DENKI KAGAKU KOGYO Y50ttt seeenenne 10,350 49,010 49,469
DENSO CORPORATION NPV.....ccoooiiiiiiiiiiiiiiiiicccnne 27,573 872,011 1,018,112
DENTSPLY INTERNATIONAL INC......ccooiiiiiiiiiiiieiiecesiecteeseeieeeeeeeee e 26,181 790,500 996,972
DENTSU INC NPV...oooiiiiiiiiiiiiiiiii s 3,896 99,732 114,333
DEUTSCHE BANK AG ORD NPV REGD.......ccoccoiiiiiiiiiiiiiiiincceeeceneeeeeeeas 116,068 7,484,257 6,857,458
DEUTSCHE BOERSE AG NPV.....cocoiiiiiiiiiiiiiinne 5,312 401,184 403,564
DEUTSCHE LUFTHANSA AG ORD NPV.....ccooiiiiiiiiiiiicccccccceeeene 4,931 106,539 107,417
DEUTSCHE POST AG NPV (REGD)......ccccociiiiiiiiiiiiiiiiiciccccccccececes 98,734 1,800,617 1,896,731
DEUTSCHE TELEKOM AG NPV (REGD).......cccocoiiiiiiiiiiiiiiiinccicecncceene 163,721 2,409,462 2,567,166
DEVELOPERS DIVERSIFIED REALTY .....ccooiiniiiiiiiiiiciccecccne 40,257 449,905 567,624
DEVINE NPV ..ot 11,025 3,062 2,951
DEVON ENERGY CORP........cooiiiiiiiiiiiiiiiicc s 85,865 5,891,087 6,767,021
DEVRO ORD 10P......coiiiiiiiiiiiiiieicecc e 5,055 15,898 21,904
DEVRY INCi....ooiiiiiiiiic s 24,344 1,297,164 1,439,461
DEXIA NPV ..ot 15,119 56,604 47,063
DEXUS PROPERTY GROUP NPV......ccooiiiiiiiiiiiiiiiiiiiicceeececeeccccceas 304,505 246,730 286,883
DIAGEO ORD 28 T101/T108P.......coiiiiiiiiiiiiiiicciieicc e 140,719 2,575,120 2,875,927
DIAMOND HILL INVESTMENT GROUP.........ccccocooiviiiiiiiiiiiiiiicccccccceae 59 4,713 4,796
DIAMOND OFFSHORE DRILLING INC.......ccccociiiiiiiiiiiiiiiccceccees 14,031 1,087,913 987,923
DIAMONDROCK HOSPITALITY CO....cocoouiiiiiiiiiiiiiiiiciiiseeececeeccccs 45,000 387,153 482,850
DICK'S SPORTING GOODS INC......ccococuiiiiiiiiiiiiiiiicceeeiceccee e 17,592 364,156 676,412
DICKSONS CONCEPT INTERNATIONAL........ccccciuiiiiiiiiiiiniiiniecceeecne 20,500 12,677 15,965
DIEBOLD INC.....ociiiiiiiiiiiiiiciccci e 12,153 353,595 376,865
DIGITAL REALTY TRUST INC.......ccoiiiiiiiiiiiiiiiiniieecccceee 17,755 814,885 1,096,904
DIGITALHONGKONG.COM HKDO.10.......cccociviiiiiiiiiiiniiiiiiccces 1,268 319 197
DILLARD'S INC....iiiiiiiieiciiieicereeeestetet ettt 6,490 326,928 338,389
DIME CMNTY BANCORP INC COM.......ccccooiiiiiiiiiiiniiciiciicccccieeae 27,482 411,662 399,588
DIRECT V...t et 221,980 6,399,368 11,281,024
DISCOVER FINANCIAL SERVICES.........ccccooiiiiiiiiiiiniiiccccnes 107,090 1,350,669 2,864,658
DISCOVERY COMMUNICATIONS INC....ccocciiiiinieiiieieiiecereieeeieeeeeeeeee e 51,910 1,957,631 2,126,234
DISH NETWORK CORP.......cocvviiiiiiiiiiiiiiiicic s 73,432 1,374,328 2,252,159
DNB NOR ASA NOKIO....cooiiiiiiiiiieiiieieciriceieeeeict e 26,662 400,747 373,684
DOLBY LABORATORIES INC.......ccccocoiiiiiiiiiiniiiiiiiicc s 65,368 2,544,975 2,775,525
DOLE FOOD CO INC......ciiiiiiiiiiiiiiiirieineeieee ettt 41,250 375,105 557,700
DOLLAR GENERAL CORP........ccccociiiiiiiiiiiiiiiicicns 21,750 623,871 737,108
DOLLAR TREE INC....coiiiiiiiiiciiiicesieceeeieee et 52,906 2,419,661 3,524,598
DOLLARAMA INC.....oooiiiiiiiiiiiiiiiiciiiic e 100 2,870 3,385
DOLLARAMA INC.....ooiiiiiiiiiiiicicteeceee et 5,300 137,079 179,413
DOMINION RESOURCES INC/VA......ccccoiiiiiiiiiiiiiieieeeeecceccce s 117,648 4,386,403 5,678,869
DOMTAR CORP ..ot 8,899 543,942 842,913
DONALDSON CO INC......ccooiiiiiiiiiiiiiiiiicccc s 17,723 757,113 1,075,432
DONGAH TIRE & RUBBER CO LTD......coccooiiiiiiiiiiiiiinicceeceseeeeeees 990 8,251 8,809
DONGBU ENG & CONST KRWS000........cccceiiimiiiiiiiiinieieeieeeeiccceaes 3,390 21,054 20,734
DONGFENG MOTOR GROUP CIE LTD.....cccccoiiiiiiiiiiiiiiiinicceciceecc e 524,000 475,723 989,918
DONGKUK STEEL MILL KSWNS000........cccccoiiiiiiiiiiiiiieieieecccccec s 3,420 134,181 131,335
DONGWON FOOD & BEVE KRWS000.........ccccooiiiiiiiiiiiicnicceeecceeeeae 320 13,420 13,143
DOREL INDUSTRIES INC......cocoiiiiiiiiiiiiiiiiiiiciicneeee s 3,400 107,767 94,908
DOUGLAS EMMETT INC.....cciiiiiiiiiiiiiiiiiccici e 23,236 324,992 462,164
DOVER CORP.......ooiiiiiiiiiiiiiiicccc s 41,291 1,590,147 2,799,530
DOVER DOWNS GAMING & ENTERTAIN........ccccoiiiiiiiiniiiiiiicccne 1,871 6,721 5,987
DOW CHEMICAL CO/THE.......ccccoiiiiiiiiiiiiiiiiiiiciciicnsee s 320,939 8,293,575 11,553,804
DOWNER EDILTD NPV ...ociiiiiiiiiiiiiiiiici s 107,113 356,944 424,298
DPL INC ..o 21,807 521,378 657,699
DR HORTON INC.....ocoiiiiiiiiiiiiiiiiic e 52,064 520,417 599,777
DR PEPPER SNAPPLE GROUP INC.......ccooviiiiiieiniiiiniceneeeeeee e 78,732 2,102,978 3,301,233
DRAGON HILL WULING AUTOMOBILE...........ccccoiiiiniiniiiiiiiccccne 30,000 4,741 3,971
DRAGON MINING NL ORD NPV .....ciiiiiiiiiiiiiinicieieeineeeseeeeeeeee e 3,695 5,615 4,787
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DRAX GROUP ORD GBPO.1155172....cociiiiiiiiiiiiiiiiiiiiciicciscens 134,606 1,117,805 1,088,080
DRB-HICOM BERHAD ORD MYRI....ccooiiiiiiiiiiiiicinecieceeeeeeeeeeeeeeee e 594,916 206,393 447,246
DRDGOLD LIMITED NPV.....cccooiiiiiiiiiiiiiiiiiiiine s 6,171 3,292 2,971
DRDGOLD LTD...ccciitiiiiiiiieiieieteieieireeereete ettt e 39,204 219,146 189,747
DREAMWORKS ANIMATION SKG INC.......cccooeiiiiiiiiiiiiiicccce 13,275 408,081 266,828
DRESSER RAND GROUP INC.....c.oouiuiiiiiiiiiiiiicinieeeeeeeieeeee e 20,468 544,052 1,100,155
DST SYSTEMS INC.....cooiiiiiiiiiiiiiiiiicc e 30,143 1,240,946 1,591,550
DSV DKK1 (POST SUBDIVISION).....c.ccoiiiiiiiiiinieiiicesieieereiceeie e 34,835 680,106 834,886
DSWIINC ... 4,016 198,653 203,250
DTE ENERGY CO...coiiiiiiiiiiiciicet et 34,577 1,358,367 1,729,542
DUERR BETEILIGUNGS AG DEMS.....ccooooiiiiiiiiiiceccc s 383 10,375 15,548
DUKE ENERGY CORP.......cocoiiiiiiiiiiiiiicceceee e 314,132 5,070,305 5,915,106
DUKE REALTY CORP.......cocoiiiiiiiiiiiiiicc s 48,587 546,813 680,704
DUN & BRADSTREET CORP.......c.cccciiiiiiiiiiiiiiicecccceee s 32,061 2,465,593 2,421,888
DUNDEE CORPORATION.......cccoiiiiiiiiiiniiiiiccccc s 3,990 83,463 104,804
DYDO DRINCO INC JPY50......ciiiiiiiiiiiiiiiieiiecerecieeeeesie e 2,000 69,669 73,898
E*TRADE FINANCIAL CORP.......cccceuiiiiiiiiiiiiiiecccea 46,746 644,703 645,095
E.ON AG NPV ..o 146,022 5,324,667 4,146,340
EADS EURO AERO DEF EUR 1....c.ccccoiiiiiiiiiniiiiiicccccccene 8,796 267,084 294,336
EAGLE NICE INTL HL HKDO.01.....cocoiiiiiiiiiiiiiciieccccces 14,000 5,591 3,095
EAST ASIATIC COMPANY LTD DKKT70.......ccccocoiiiiiiiiiiiiiiiecicccnccecniienees 186 5,651 5,116
EAST JAPAN RAILWAY CO Y50000.........ccccoiiiniiiiiiiiiiniceieiecee s 13,864 816,058 789,678
EAST WEST BANCORP INC......cocoiiiiiiiiiiiiiiiciiicccsc s 98,806 2,035,713 1,996,869
EASTMAN CHEMICAL CO.....ccuiiiiiiiiiiiiiiiiiiicic e 30,790 1,816,971 3,142,735
EATON CORP......oviiiiiiiiici s 89,367 2,897,653 4,597,932
EATON VANCE CORP.......coiiiiiiiiiiiiiiiciic e 22,828 613,180 690,090
EBAY INC...oiiiiiiiiiii s 280,352 6,222,666 9,046,959
ECHO ENTERTAINMENT GROUP LTD......cccccooiiiiiiiiiniiiiiiiiiiiccicces 67,548 315,107 297,222
ECHOSTAR CORP ...ttt 7,131 122,889 259,782
ECOLAB INC......ciiiiiiiiiiiiiiiici e 43,212 1,777,804 2,436,293
EDENRED ...ttt ettt 11,681 314,981 356,327
EDF EURO.S....coiiiiiiiiiiii et 30,934 1,494,924 1,215,650
EDION CORP NPV ...ttt 3,400 29,203 31,870
EDISON INTERNATIONAL........ccocoiiiiiiiiiiiiciiccc s 87,320 2,897,638 3,383,650
EDP ENERGIAS PORTUGAL......ccooiiiiiiiiicceercee et 75,312 314,692 267,409
EDP RENOVAVEIS SA EURS......cociiiiiiiiiiiiiccc e 8,570 71,075 56,522
EDUCATION MANAGEMENT CORP.......ccoccooiiiiiiiiiiiiiiniccccecceeeeeaes 7,168 130,878 171,602
EDWARDS LIFESCIENCES CORP.........cccccoiiiiiiiiiiiiiiicccne 40,658 1,749,921 3,544,564
EFG EUROBANK ERGAS EUR2.81.....ccoouiiiiiiiiiiiiiniiincieeieieeeeeecevceee e 8,801 44,821 41,215
EI DU PONT DE NEMOURS & CO.......ccccocviiiiiiiiiiiiiiiicciceces 277,926 10,507,524 15,021,900
EIDAL CO LTD NPV ..ottt 2,000 5,106 7,553
EIFFAGE EUR4(POST SUBDIVISION).......cccoiiiiiiiiiiiiiciiiiiiirneeeeeeeeeenes 870 53,938 57,556
EISAT CO Y50 ittt 5,431 193,925 210,824
EL PASO CORP ...ttt 177,339 2,035,579 3,582,248
EL PASO ELEC CO COM NEW .....ccoiiiiiiiiiiiiiiiiicce e 21,487 407,781 694,030
ELAN CORP ORD EURO.05.......coooiiiiiiiiiiiiiiiicicecccecc e 10,740 82,380 124,540
ELAN CORP PLC ...ttt 4,560 52,077 51,847
ELBIT SYSTEMS ILST....oiiiiiiiiiiiiiicictii s 501 28,329 23,736
ELDORADO GOLD CORP........ccooiiiiiiiiiiiiiiieiinccesee e 21,558 351,394 317,864
ELEC & ELTEK INTERNATIONAL CO......cccocooviiiiiiiiiiiiiiiiiciciccccncees 1,000 1,361 3,800
ELEC POWER DEV NPV....ocooiiiiiiiiiiiiii e 4,598 126,949 123,832
ELECTROLUX AB SER 'B' NPV......cccoiiiiiiiiiiiiiiiiccieeeee s 5,167 131,181 123,565
ELECTRONIC ARTS INC.....ooiiiiiiiiiiiiiiiicsee s 61,925 1,076,276 1,461,430
ELTLILLY & CO ..ot 229,423 8,158,836 8,610,245
ELISA CORPORATION......cocciiiiiiiiiiiiiiiiiccic e 5,550 123,727 119,493
ELPIDA MEMORY INC NPV....ccocoiiiiiiiiiiiiiiiiiicecc s 4,629 67,709 53,879
EMBRAER SA.....ccoiiiiiiiiiiii s 7,400 226,704 227,772
EMC CORP/MASSACHUSETTS.......cocoiiiiiiiiiiiiiiccccccccee s 512,394 8,055,730 14,116,455
EMCOR GROUP INC COM.......ciiiiiiiiiiiiiiiiiiiicice e 44,623 793,279 1,307,900
EMDEON INC....cooiiiiiieiiintceinereeteteteiee ettt 5,434 85,649 71,294
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EMECO HOLDINGS LIMITED NPV.....cccccoiiiiiiiiiiiiiiiiniiiccccens 110,797 64,765 134,040
EMERSON ELECTRIC CO.....oooeuiiiiiiiiiieeieieeieeeces ettt 211,480 9,021,832 11,895,750
EMMI AG CHF10 (REGD).....ocuiiiiiiiiiiiiiiiiiiiiiiinieee e 116 16,761 29,427
EMPEROR ENTERTAINMENT HOTEL.......ccocccioiiiiiiiiiiiiceeceeeeeiene 95,000 7,440 24,296
EMPIRE CO LTD......coiiiiiiiiiiiiiiiciic s 10,004 418,450 579,446
ENAGAS SA EURILS0.....cioiiiiiiieieirceneeeesece et 7,059 159,183 171,018
ENBRIDGE INC.......cociiiiiiiiiiiiiiiiccc s 39,528 1,155,770 1,284,424
ENCANA CORPORATION.....c.couiiiiiiiieiciitcieic ettt 82,505 2,661,958 2,545,849
ENDO PHARMACEUTICALS HOLDINGS.........cccociviiiiiiiiiniiiiciinccns 52,452 1,257,805 2,106,997
ENDURANCE SPECIALTY HLDGS LTD.......cooiiiiiiiiiiiiiiiicincceeeccceeeeae 7,580 260,348 313,281
ENEL EURI....ocoiiiiiiiiiiiiiicc s 808,443 4,971,669 5,279,233
ENEL GREEN POWER SPA EURO0.20.......cccccccoiiiiiiiiiiiiiieiineceeeeecceeie e 68,997 178,714 190,267
ENERGEN CORP.......cooiiiiiiiiiiiiic e 34,771 1,296,771 1,964,562
ENERGIZER HOLDINGS INC.....ccooiiiiiiiiiiiiiiiiiinceeeeeee e 44,283 2,685,176 3,204,318
ENERPLUS CORP.......cociiiiiiiiiiiiiiccccc e 7,008 192,115 221,110
ENERSIS SA ... 47,121 971,335 1,088,495
ENTEURI....cooiiiiiii e 287,818 7,078,091 6,806,048
ENSIGN ENERGY SERVICES INC.....ccocociiiiiiiiiiiiiicccccsee e 5,200 97,259 103,019
ENTERGY CORP.....ocooiiiiiiiiiiiiiiicccc s 47,367 3,713,484 3,234,219
EOG RESOURCES INC......ociiiiiiiiiiiiiiiiccn et 64,194 5,620,837 6,711,483
EPISIL TECHNOLOGIES INC TWDI0.......ccooiiiiiiiiiiiiiiiicicicccceeees 2,029 1,077 1,183
EQT CORP....oti e 27,475 997,479 1,442,987
EQUIFAX INC.....oiiiiiiiiiiciiicccccc s 22,951 654,085 796,859
EQUINIX INC ...t 8,727 666,375 881,602
EQUITY RESIDENTIAL.......ccociiiiiiiiiiiiiiiicccccc s 64,049 2,344,078 3,842,940
ERAMET EURB.05.....ooiiiiiiiiiiiicccie s 108 40,673 35,764
ERGYCAPITAL SPA NPV ..ot 262 402 155
ERICSSON (LML) oot s 288,049 3,341,090 4,163,211
ERIE INDEMNITY CO.....cooiiiiiiieiiieicinieieirieeeeeitteiee et enenens 12,444 599,147 880,040
ERSTE GROUP BANK AG......ccoiiiiiiiiiiniiiiiii e 5,159 247,217 270,394
ESPRIT HLDGS ORD HKDO.10.......cucoiiieiiiiiiiiiiricenieietetce et 26,389 115,872 82,071
ESSAR ENERGY PLC W/L...cocoiiiiiiiiiiiiiiiiinicceeceeeceectt e 12,685 97,620 83,314
ESSENTIAL ENERGY SERVICES LTD.......ccciiiiiiiiiinieieiiceniceeeieceneeeseeeeene 1,937 3,721 4,255
ESSEX PROPERTY TRUST INC......ccoceiiiiiiiiiiiiiiiniiiccccen 6,048 533,817 818,234
ESSILOR INTERNATIONAL EURO.18....c.coociiiiiiiiiciccecceeeeeeaee 4,333 345,789 351,363
ESSO MALAYSIA BERHAD ORD.......ccocooiiiiiiiiiiiiiiiicccne 32,900 33,610 55,460
ESTEE LAUDER COS INC/THE........cccocioiiiiiiiiiciicteicereeeeeeseeee e 46,239 2,466,662 4,863,880
ESTERLINE TECHNOLOGIES CORP........ccccoeoiviiiiiiiiiiiiiiiccns 15,594 504,458 1,191,382
ETHAN ALLEN INTERIORS INC.....ccooiiiiiiiiiiiiiiicieccee e 19,806 644,419 421,670
EULER HERMES SA.......cooiiiiiiiiiiis e 3,107 278,642 262,443
EURASIAN NATURAL RESOURCES........ccocooiiiiiiiiiiicicccrcceeeeec e 21,608 304,947 271,107
EURAZEO RIGHTS 06-JUN-2011......cccceiiiiiiiiiiiiiiiiiccecccne 14 48 51
EURAZEONCE NPV ...ttt 856 62,580 62,525
EURO RESSOURCES SA EURO.OL.....ccooiiiiiiiiiiiiiiciicicccccnns 593 2,944 3,233
EUROPACORP.........coiiiiiiiiiice et 629 3,235 3,630
EUTELSAT COMMUNICATIONS........oooiiiiiiiiiiicecnecc s 2,132 86,854 95,823
EVANS & SUTHERLAND COMPUTER CO........ccccooviiiiiiiiiiiiiniciiicccccnee 234,963 51,692 51,692
EVERCORE PARTNERS INC......cociiiiiiiiiiiiiicciciccnsee e 23,250 685,440 774,690
EVEREST RE GROUP INC COM.......cccoiiiiiiiiiniiciiicceceeeeee e 8,862 701,190 724,469
EXCO RESOURCES INC......cociiiiiiiiiiiiiiccieeicciic s 27,780 380,068 490,317
EXEDY CORPORATION Y50......ciiiiiiiiiiiiiiiinicceecice e 3,300 102,848 112,370
EXELON CORP.......ooviiiiiiiiiiiiii s 135,235 6,821,206 5,793,467
EXOR SPA EUR ...ttt 1,742 50,750 54,428
EXPEDIA INC....c.coiiiiiiiiiiiiicc e 76,917 1,646,744 2,229,824
EXPEDITORS INTERNATIONAL OF WA........cccooiiiiiiniiiiiiccce 46,660 1,781,536 2,388,525
EXPERIAN PLC ORD USDO.10......c.cciiiiiiiiiiiiiiinieeeeececcsc s 165,388 1,586,989 2,106,918
EXPRESS SCRIPTS INC.....c.cciiiiiiiiiiiiiiiiiiiiiicee e 112,655 4,486,889 6,081,117
EXTENDICARE REIT.......ccootiiiiiiinieiiecineteteteetsieiesee et 1,200 11,654 12,956
EXXON MOBIL CORP.......coceuiiiiiiiiiiiiiiiiiicc s 1,347,653 94,373,040 109,672,001
FS NETWORKS INC...ccoiiiiiiiiicieeneeeeeee ettt 34,781 2,120,040 3,834,605

-117 -

STATE OF WISCONSIN INVESTMENT BOARD



VARIABLE RETIREMENT INVESTMENT FUND AS OF JUNE 30, 2011

STOCKS
NUMBER OF

NAME SHARES COST FAIR VALUE
FABER GROUP BERHAD MYRI (POST......ccccoiiiiiiiiiiiiiiciicccceis 1,100 444 761
FACTSET RESEARCH SYSTEMS INC.......ccccoooiiiiiiiiiiinicciinccccccccccne 22,690 1,719,041 2,321,641
FAIRCHILD SEMICONDUCTOR INTERN.......ccoceiiiiiiniiiiiiiicces 91,950 819,412 1,536,485
FAIRFAX FINANCIAL HOLDINGS LTD....c..cociiiiiiiriiiinieiiniceseceeeicee e 538 211,602 215,178
FAIRFAX MEDIA LTD NPV....ccocoiiiiiiiiiiiiiiiiiiccnnes 48,140 64,842 50,508
FAITH INC JPYS50000........cccciiiiiiiiirieenieietetece et e 43 4,615 5,287
FAMILY DOLLAR STORES INC.......cccooeiiiiiiiiiiiiiiiiiicccc s 55,625 2,069,922 2,923,650
FAMILYMART Y50ttt 11,859 421,821 433,185
FANUC CORPORATION.......ccoiiiiiiiiiiiiiiiciiic s 9,230 1,197,202 1,529,190
FARGLORY LAND DEVELOPMENT CO......cccccoiniiiiiiiiiiniiiiniciniceeeieecreeenes 13,000 33,769 32,406
FARO TECHNOLOGIES INC......ccccociiiiiiiiiiiiiiiiiccce s 3,300 117,224 144,540
FAST RETAILING CO LTD Y50......coiiiiiiiiiiniiiiicicieieeeiecece e 3,920 627,289 629,549
FASTENAL CO...oooviiiiiiiiiiiiiccic s 56,101 1,210,859 2,019,075
FAURECIA. ...t 4,617 159,037 197,706
FBL FINANCIAL GROUP INC.......ccooiiiiiiiiiiiiiiiiiincccc s 113 3,423 3,633
FEDERAL REALTY INVESTMENT TRUS........cccciiiiiiiiiiiiccec 11,945 814,525 1,017,475
FEDERAL SIGNAL CORP.......ccociiiiiiiiiiiiiiiiiiiicicicceeise e 181,680 1,134,399 1,191,821
FEDERAL-MOGUL CORP........ccoooiiiiiiiiiiiiiiiieircescce e 3,684 40,996 84,106
FEDERATED INVESTORS INC.....c.ccociiiiiiiiiiiiiiiiicccccccccceeeena 35,939 879,144 856,786
FEDEX CORP......oouiiiiiiiiiic s 83,166 6,577,901 7,888,295
FEI COMPANY ..ottt 24,760 598,453 945,584
FERROVIAL SA EURO.2.....cocciiiiiiiiiiiiiicneeiece e 7,901 104,712 99,844
FIAT INDUSTRIAL.....cocoiiiiiiiiiiiiieccecc s 23,931 344,261 308,798
FIAT SPA EUR3B.5...oiiiiiii e 16,473 152,773 180,797
FIBREK INC ...ttt 2,124 3,295 2,971
FIDELITY NATIONAL FINANCIAL IN.....ccoiiiiiiiiiiiiiiiicccccces 42,839 629,135 674,286
FIDELITY NATIONAL INFORMATION........cccccoouiiimiiiiiiiiciiinsieeceeveenes 48,894 1,684,872 1,505,446
FIELDS CORP NPV....cooiiiiiiiiiiiiiiiiiiiic s 5 8,785 8,290
FIFTH THIRD BANCORRP........c.coiiiiiiiiiiiineeirccteteee et 193,139 2,165,771 2,462,522
FINANCIAL SELECT SECTOR SPDR F.....ccccocoiiiiiiiiiiiiiiiiiiiiiccccce 1,100 18,107 16,863
FINMECCICA SPA EUR 4.40.......cccoiiiiiiiineiieeteeese ettt 82,530 1,045,546 998,530
FINNING INTERNATIONAL INC.....ccocciiiiiiiiiiiiiiiiiccceae 17,747 511,262 525,919
FIRST CITIZENS BANCSHARES INC/....ccooiuiiiiiniiiiiniiiirccreeeeeteese e 1,008 167,175 188,718
FIRST FINANCIAL BANCORP.......cccociiiiiiiiiiiiiiiiiiicccc s 31,500 509,049 525,735
FIRST HORIZON NATIONAL CORP.......cocccoiiiiiiiiiiinicineeeeeeeeeeeeeeee e 49,133 529,136 468,729
FIRST JUKEN CO NPV....oooiiiiiiiiiiiiiiiiii e 700 4,767 4,984
FIRST MAJESTIC SILVER CORP......c.ccciriiiiiiiiiiiiiiceceeceeeee e 200 2,809 3,697
FIRST MIDWEST BANCORP INC DEL........ccccociiiiiiiiiiiiiiiciicccs 62,570 1,174,693 768,985
FIRST NIAGARA FINANCIAL GROUP.......ccocoiiiiiiiiiiicicececceeeeeeee 56,514 748,416 745,985
FIRST QUANTUM MINERALS LTD......ccccooiiiiiiiiiiiiiiicccccnns 16,208 1,442,530 2,361,588
FIRST REPUBLIC BANK/SAN FRANCI......c.ccociiiiiiiiiiiiicicceeececeeae 13,683 450,766 441,687
FIRST RESOURCES LTD SGD1......cooiiiiiiiiiiiiiiiiiiiccceecc e 10,000 11,955 11,323
FIRST SOLAR INC.....coiiiiiiiiiiicicctc e 11,085 1,477,207 1,466,213
FIRSTENERGY CORP.......c.cooiiiiiiiiiiiiiiiiiiicc e 85,396 3,932,306 3,770,233
FIRSTSERVICE CORP.......cocciiiiiiiiiiiiiiccec s 1,830 52,725 63,208
FISERV INC.....ooiiiiiiiiiiiiiicc s 36,644 1,757,517 2,295,014
FISHER & PAYKEL APPLIANCES.......coccooiiiiiiiiiiicictcrccee e 7,484 3,749 3,585
FIVE STAR QUALITY CARE INC......cccocooiiiiiiiiiiiiiiiiiccccccceees 4,068 28,101 23,635
FLEETCOR TECHNOLOGIES INC......ccocccciiiiiiiiiiiiiiiicecccceec s 7,249 193,303 214,860
FLETCHER BUILDING NPV....c.coiiiiiiiiiiiiiiiiiniineceeee s 14,615 106,981 104,048
FLEURY MICHON EUR3B.05......c.coiiiiiiiiiiiiiiiiiicccce e 87 4,492 4,339
FLEXSTEEL INDUSTRIES........cocooiiiiiiiiiiiiiciccccneee s 244 4,010 3,550
FLINT ENERGY SERVICES LTD....cociiiiiiiiiiiiiiiiiiiiccceeccses s 2,100 31,191 30,333
FLIR SYSTEMS INC.....cooiiiiiiiiiiiiiceccc s 120,592 2,422,591 4,065,156
FLOWERS FOODS INC.....c.ociiiiiiiiiiiiiiiiciicc s 61,275 1,009,509 1,350,501
FLOWSERVE CORP.......cococuiiiiiiiiiiiiiiiiic e 17,397 1,477,673 1,911,756
FLUOR CORP......cooiiiiiiiiiiiiinicic s 78,623 4,398,069 5,083,763
FIMOC CORP......coiie ettt 13,383 711,253 1,151,206
FMC TECHNOLOGIES INC......ccccooiiiiiiiiiiiiiiiiiiiiicens e 111,023 3,750,860 4,972,720
FOCUS MEDIA HOLDING LTD.....cocoiniiiiiieiiniciniecirceieeeeeee e 10,687 290,085 332,366
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FOMENTO DE CONSTRUCCIONES Y.....cccoeiiiiniiiiiiiiiiiniiincciecccnee 1,096 35,478 33,409
FONCIERE DES REGIO EURZ2........cocooiiiiiiiinieiiinieeeeeeeteeeee e 743 73,020 78,692
FOOT LOCKER INC......ccoiiiiiiiiiiiiiiiiiiiic s 28,869 315,589 685,927
FORBO HLDGS AG CHFO0.1 (REGD).....coooiiiiiiiiinicinieieieicricceeeseeee e 12 5,735 9,093
FORD MOTOR CO.....ocooiiiiiiiiiiiiiiiiiiici s 1,066,890 10,765,159 14,712,413
FORD OTOMOTIV SANAYT AS ...ttt 11,246 104,737 96,602
FOREST CITY ENTERPRISES INC......ccccoooviiiiiiiiiiiiiiniiccice e 25,631 263,043 478,531
FOREST LABORATORIES INC.....c.ccooiiiiiiiiiiiiiieiieeeeieccrceee e 63,544 1,788,410 2,499,821
FOREST OIL CORP.......cooiiiiiiiiiiiiiiiccc s 21,200 474,009 566,252
FORMFACTOR INC......coiiiiiiiiiiiiciiiieercce et 228,304 2,977,672 2,068,434
FORMOSA CHEMICALS & FIBRE CORP..........cccccoiiiiiiiiiiiciiicccne 75,000 164,711 279,388
FORMOSA TAFEETA CO TWDI0....c.ooiiiiiiiiiiiiiciiicieccreceeeeeee e 106,000 90,803 116,246
FORTESCUE METALS G NPV...ccooiiiiiiiiiiiicec e 26,827 183,406 182,378
FORTINET INC.....ooiiiiiiiiiiiiicciccce et 27,738 717,940 756,970
FORTIS INC....ooiiiiiiiiiicc e 7,277 221,239 243,924
FORTUM OYJ FIM20.......cooiiiiiiiiiiiiiiciiceneee et 17,536 534,331 507,729
FORTUNE BRANDS INC......ccoooiiiiiiiiiiiiciiccic e 28,705 1,245,494 1,830,518
FOSSIL INC....ooiiie e 50,500 2,198,384 5,944,860
FOSTER WHEELER AG COM.......c.cccoiiiiiiiiiiiiiiiiiiiiiiicceeeee s 5,841 189,680 177,450
FOSTERS GROUP ORD NPV ..o 82,735 456,422 456,167
FOUNTAIN SET HLDGS ORD HKS$0.20......ccccceemriiiereiriricieieiicieieneicieeneeeeeenens 38,000 6,400 7,179
FOXCONN INTERNATIONAL HLDGC LT......ccooiiiiiiiiiiiiiiiiicciccccceas 46,539 28,735 20,455
FRANCE TELECOM EURA.......cocoiiiiiiiiiiiiccccccc e 167,591 3,905,427 3,563,328
FRANCO-NEVADA CORP......ccocoiiiiiiiiiiiiiiii e 16,635 600,887 620,516
FRANKLIN RESOURCES INC.......ccccoiiiiiiiiiiiiicccecccccc e 32,558 2,832,312 4,274,540
FRAPORT AG NPV 2,968 230,718 238,610
FRASER & NEAVE SGDO0.2.......cocoiiiiiiiiiiiiiiccccccsssennna 19,714 98,879 92,981
FREDS INC CL Aot 34,500 526,378 497,835
FREEPORT-MCMORAN COPPER & GOLD.......ccocccemiiriiiniriiirieeineineieeeeienenene 256,093 8,705,147 13,547,320
FREESCALE SEMICONDUCTOR HOLDIN.......ccccccooiiiiiiiiniiiniiiiiicncccins 8,085 136,245 148,683
FRESENIUS MEDICAL CARE AG & CO.....c.cceuiiiiiiiiiiiiiiciiccceccece 17,227 927,587 1,287,542
FRESENIUS SE & CO KGAA.......ccoiiiiiiiiiiiiicin s 10,451 832,018 1,090,668
FRESH MARKET INC/THE.......c.cccciiiiiiiiiiiiinicteee et 15,000 528,334 580,200
FRESNILLO PLC ORD USDO.50.......ccccccceiiiiiiiiiiiiiiiiiiiicceccnccnnees 3,859 99,052 86,860
FRISCH'S RESTAURANTS INC....ooiiiiiiiiiiciiicieceeceece et 238 5,180 5,557
FRONTIER COMMUNICATIONS CORP........ccceviiiiiiiiiiiiiiiiciics 203,117 1,656,082 1,639,154
FRONTIER OIL CORP.......coiiiiiiiiiiciiccctseeie et 24,637 411,928 796,021
F-TECH INC JPY50......cciiiiiiiiiiiiiic s 300 4,591 4,424
FUBON GROUP CO LTD TWDI0......ciiiiiiiiiiiiiiiiiiircceieeeiee e 1,307,438 1,024,458 2,009,622
FUGRO NV CVZ EUROQ.05........ccooiiiiiiiiiiiiiiiciic e 2,659 197,204 191,678
FUJI ELECTRIC CO LTD....c.coiiiiiiiiiiiiiiiccieeecesec e 12,060 36,816 37,333
FUJTHEAVY LTD Y50, 22,548 159,934 173,661
FUJIKIKO CO LTD JPY 50t 1,000 3,406 3,900
FUJIMACHINE MFG CO LTD.....cooiiiiiiiiiiiiiiiiciic s 1,600 30,728 34,056
FUJLOIL CO Y50ttt 44,100 628,722 675,479
FUJISOFT INC JPY 50 s 1,400 26,510 20,369
FUJIFILM HOLDINGS CORP NPV .....ociiiiiiiiiiiniiiicicicccecece e 18,185 584,947 562,708
FUJIMORI KOGYO CO JPY S50t 500 6,141 7,101
FUJIETEC Y50 it 1,000 5,291 5,733
FUJITSU BROAD SOLU NPV.....cooiiiiiiiiiiiiiiiiicieeecc s 1,500 14,519 13,707
FUJITSU KIDEN JPY50......cciiiiiiiiiiiiiciciicccciecsee s 700 5,081 5,010
FUJIITSU NPV ..o 195,751 1,202,401 1,110,128
FUKOKU CO LTD JPY50......cciiiiiiiiiiiiiineiecicce e 400 3,506 3,670
FUKUDA DENSHI Y500 900 20,155 26,412
FUKUOKA FINANCIAL GROUP INC......cccccoeiiiiiiiiiiiiiicccccis 148,108 626,853 614,366
FUKUSIMA INDS CORP JPY50......cccciiiiiiimiiiiiiiiiiiiiiiiceieeeseeeecisccceas 500 4,651 5,913
FUKUVI CHEM IND JPYS50......ciiiiiiiiiiiiiiiicincscc e 1,000 4,949 4,705
FULTON FINANCIAL CORP......cootiiiiieiiieieinicirceteteteetee et 149,694 1,488,361 1,603,223
FURUKAWA ELECTRIC CO LTD.....ccccociiiiiiiiiiiiiiiiiiiiiccccs 13,701 53,516 56,663
FURUSATO INDUSTRIES NPV....ooiiiiiiiiiiineeieeetcese et 2,000 14,380 13,794
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FUSO CHEMICAL CO JPY 50, 500 12,051 16,054
FUTABA INDUSTRIAL Y50.....ciiiiiiieinieenieieieieieeseeeee e e 3,500 23,368 25,396
G &K SVCSINC CL Ao 15,006 520,528 508,103
G4S PLC ORD GBPO.25......oiiiiiiciieeeetcree ettt 30,391 136,479 136,518
GAJAH TUNGGAL TBK PT....ociiiiiiiiiiiiiiiiic s 703,500 127,669 256,362
GALAXY ENTERTAINMENT GROUP LTD.....ccoccciniiiiiiiiniiiiincccceeecenenes 73,639 164,606 157,475
GALLEON ENERGY INC......ccocooiiiiiiiiiiiniiiiiiiicc 12,300 48,149 38,489
GALP ENERGIA SGPS EURIL...c.ccociiiiiiiiiiiiiciecncceeeeece e 9,018 173,919 215,080
GAM HOLDING LTD.....coiiiiiiiiiiiiiiiiiiiic e 5,634 99,591 92,339
GAMECARD-JOYCO HOLDINGS INC.....ccoccoiiiiiiiiiiiiiiiicinciricceeecese e 1,100 13,143 12,803
GAMESA CORP TECNO EURO.17.....ccoouiiiiiiiiiiiiiiiiiiiiicecceces 5,087 47,015 41,081
GAMESTOP CORP.......coiiiiiiiiii e 55,319 1,378,854 1,475,358
GANNETT CO INC.....ooiiiiiiiiiiiiiicic e 85,878 1,076,754 1,229,773
GAP INC/THE......ooiiiiiiiiice e 115,794 2,145,511 2,095,871
GARDNER DENVER INC......ccoooiiiiiiiiiiiiiicccc s 17,539 870,095 1,474,153
GARMIN LTD ...ttt 20,022 767,933 661,327
GARTNER INC.....coiiiiiiiiiiiiiiiiicie s 44,021 1,401,432 1,773,606
GAS NAT SDG SA EURI....coiiiiiiiiiiiiiiic e 12,736 237,665 266,731
GATX CORP.....oriiiiitccc e 8,641 247,820 320,754
GAZPROM OAO-SPON ADR......cociiiiiiiiiiciciicie e 220,188 2,612,643 3,210,341
GDF SUEZ EUR ..ot 107,098 4,419,374 3,918,391
GEA GROUP AG NPV ... 31,615 820,986 1,131,487
GEBERIT CHF0.10 (REGD) (POST......cocooiiiiiiiiiiiiiiiiicccceccccce s 2,505 497,474 592,632
GECINA EURT7.50.....c.0ciiiiiiiiiiciiiicc e 597 76,818 83,414
GEELY AUTOMOBILE HLDGS LTD......ccccooiiiiiiiiiiiiiiiiseeccececcccceae 490,000 234,265 191,435
GEMALTO EUR ..o 1,890 93,891 90,359
GEN CORP BHD MYR.....cooiiiiiiiiiiiicccc s 51,500 26,779 28,995
GENERAL CABLE CORP.......ccocoiiiiiiiiiiiiicce s 9,725 241,455 414,091
GENERAL DYNAMICS CORP.....c.ocoiiiiiiiiiiiectreeeeeeteeee et 68,938 4,397,651 5,137,260
GENERAL ELECTRIC CO......ccciiiiiiiiiiiiiiiiicicicscse e 2,447,525 45,479,431 46,160,322
GENERAL GROWTH PROPERTIES........c.ccooiiiiiiiiiecerieeeeeee et 116,013 1,640,961 1,936,257
GENERAL MILLS INC.....ccciiiiiiiiiiiiiiiiiiciicncesc e 177,095 5,951,002 6,591,476
GENERAL MOTORS CO.....ocuiiiiiiiiiiiieiieicteieieeeeees ettt 141,615 4,234,997 4,299,431
GENESCO INC COM.....ocuiiiiiiiiiiiiiiciicc s 16,056 498,308 836,518
GENON ENERGY INC....cooiiiiiiiiiiiiiincineeeet et 143,785 760,078 555,010
GENPACT LTD...couiiiiiiiiiiiiiiiiii s 23,537 324,902 405,778
GEN-PROBE INC.....coooiiiiiiiiiiiiicictceetce et 23,809 1,442,466 1,646,392
GENTEX CORP......cooiiiiiiiiiiiicii s 54,402 1,098,016 1,644,572
GENTING SINGAPORE PLC USDO.10.......ccciiiiiiiiiiiiieiiiceciceccee e 272,227 405,381 427,988
GENUINE PARTS CO.....ccoiviiiiiiiiiiiiiicciicccc s 31,204 1,247,944 1,697,498
GENWORTH FINANCIAL INC......ccooiiiiiiiiiiiiiiicciiceeeceeesee e 94,320 894,142 969,610
GEO CO LTD JPYS50000...... ..ot cnenns 436 513,252 539,871
GEODESIC LTD INRZ.....cociiiiiiiiiiiiiiiiciceieicce e 54,176 112,249 85,198
GEORGIA GULF CORP.........cooiiiiiiiiiiiiiiiciiccc e 93 2,979 2,245
GERRESHEIMER GROUP NPV (BR).....ccccoiiiiiiiiiiiiiiiicicccicccceee 2,620 63,726 125,031
GESTEVISION TELECINCO SA.....cccoiiiiiiiiiiiiiiiicriseeeee s 3,502 38,631 30,419
GET SA EURO0.40 (POST.....cooiiiiiiiiiicicicic e 11,326 117,738 126,606
GETINGE AB SER'B'™NPV......cooiiiiiiiiiiiiiiiiciiciiies e 4,312 111,629 116,034
GIGA-BYTE TECHNOLOGY CO TWDIO0......cccociiiiiiiiiiiiiiiiiiicciscceeiecne 128,000 115,625 143,492
GILDAN ACTIVEWEAR INC.....c.ccooiiiiiiiiiiiiiicccccccee e 25,605 771,824 901,786
GILEAD SCIENCES INC.....ccoiiiiiiiiiiiiiicciee s 267,798 11,324,908 11,089,515
GIVAUDAN AG CHF10.....c.ciiiiiiiiiiiiiicccc s 701 714,299 740,546
GJENSIDIGE FORSIKRING ASA.......ccooiiiiiiiiiiiinieinccee s 5,449 69,614 67,536
GLADSTONE CAPITAL CORP.......cocooviiiiiiiiiiiicicccccrc e 2,280 26,288 21,067
GLAXOSMITHKLINE ORD GBPO.25........ccccoiiiiiiiiiiiiiiiiiccscce 647,429 13,075,358 13,865,795
GLENCORE INTL PLC ORD USDO.01......cocoiiiiiiiiiiiiiiiniieccecccccccccccns 130,397 1,126,313 1,027,888
GLOBAL ENTERPRISES KRWS500........cccociiiiiiiiiiiniiiiiiccecce 6,830 67,946 111,312
GLOBAL LOGISTIC PROPERTIES LTD.......cccviiiieinieiiinecineciereeeeeeeeeeeenen 50,183 82,411 84,211
GLOBAL PAYMENTS INC......ccooiiiiiiiiiiiiiiiiic s 82,366 3,046,783 4,200,666
GLOBAL SOURCE LTD SHS.......cooiiiiiiiiiiiiiiicccccccieses e 2,255 21,692 20,723
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GLORIOUS SUN ENTERPRISE........ccccooiiiiiiiiiiiiiicceae 50,000 18,621 18,892
GO-AHEAD GROUP ORD 10P.......c.cciiiiiiiiiiinicinieieenieeee e 1,066 24,797 27,023
GOLD FIELDS LTD ..ottt 14,842 218,615 216,545
GOLD PEAK INDS HKDO.50.......c.ccciiiiiiiiiniieiieieireeeeeeieeeiee s 48,000 6,302 6,292
GOLDCORP INC......oooiiiiiiiiiiiiiiii s 48,122 2,333,717 2,326,071
GOLDEN AGRI RES USDO0.025.......ccooiiiiiieiiiieiiecirecieeeieeeiee e 143,852 80,361 79,683
GOLDEN STAR RESOURCES LTD.....c.cccoiiiiiiiiiiiiiiiiiiiccicenne 37,993 163,141 83,585
GOLDMAN SACHS GROUP INC/THE........ccccoiiiiiiiiiiiicincceececeeeeee 137,341 18,595,045 18,278,714
GOODMAN FIELDER NPV .....ccccooiiiiiiiiiiiiincccsnc e 640,328 892,370 726,667
GOODMAN LTD...c.iiiiiiiiiciiieieieteie et 188,204 134,181 142,051
GOODRICH CORP.......cooiiiiiiiiiiiici s 29,226 1,574,688 2,791,083
GOODYEAR TIRE & RUBBER CO/THE........ccocsiiiiiiiiiiiiciiieiiienineneseeeeeenae 45,535 462,951 763,622
GOOGLE INC......ooiiiiiiiiiiiiiicc s 60,055 26,549,142 30,410,651
GP BATTERIES INTL SGS$0.80......c.ccciiiiiininiriririeieieieieieieieicieieeese e 13,000 16,515 12,814
GPO SIMEC SA SER'B'NPV ..o 40,400 110,589 101,698
GPT GROUP. ...t s 108,522 313,756 367,140
GRACO INC....oiiiiiiiiic s 54,337 1,899,503 2,752,712
GRAFTECH INTERNATIONAL LTD.....ccociiiiiiiiiiiiiiieiiccneeccecscceienae 37,003 620,671 750,051
GRAND PACIFIC PETROCHEMICAL..........cocooiiiiiiiiiiiiiiiiiicccccccccces 254,000 194,583 157,846
GRANDE CACHE COAL CORP.......cocceoiiiiiiiiiiiiiiicceiee e 4,400 32,682 40,075
GRASIM IND INRIO DEMAT......ocooiiiiiiiiiiiiiiiiiccciceseee e 4,468 206,273 209,480
GREAT EAGLE HLDGS HKO.50.......ccccciiiiiiiiiiiiiiiiiiciiiicceseeceeie e 31,000 65,100 102,985
GREAT PLAINS ENERGY INC.....c.cooiiiiiiiiiiiiiiiiiiciii s 25,370 461,259 525,920
GREAT WEST LIFECO INC.......ccociiiiiiiiiiiiiiiiiiicec s 7,768 211,187 205,086
GREAT WOLF RESORTS INC......cociiiiiiiiiiiiiiiiiiccecccc s 228,380 936,596 694,275
GREATBATCH INC......ccoiiiiiiiiiiiiiiii s 947 24,918 25,399
GREE INC NPV ..ot 10,871 171,339 235,700
GREEN CROSS CORPN KRWS000........cccccooiiiiiiiiiiiiieiecicecneeee 5,190 34,169 75,348
GREEN DOT CORP......ccooiiiiiiiiieiiecereeeteeeet ettt 4,120 149,737 139,998
GREEN MOUNTAIN COFFEE ROASTERS........ccccocoiiiiiiiiiiiiiccie 22,912 682,608 2,045,125
GREENHILL & CO INC.....ooiiiiiiiiiciiecireteteeeeeee et 5,538 396,419 298,055
GREGGS ORD GBPO.02........cociiiiiiiiiiiiiiiiicccce s 2,765 23,075 23,549
GREIF INC...oiiiiiece ettt 7,120 331,166 463,014
GRIFFON CORP COM......coiiiiiiiiiiiiiiiiicc e 19,562 381,683 197,185
GRIFOLS SA EURD.5....coiiiiiiiiiecieereetete ettt 8,102 156,038 162,574
GROUPE BRUXELLES L NPV....cccooiiiiiiiiiiiiiiiinne 2,198 197,873 195,445
GROUPE FOCAL EURO.30......ccociiiiiiiiiiicicieeteee et 1,100 9,858 9,697
GROUPE PARTOUCHE EURZ2.........ccccociiiiiiiiiiiniiiiiinccc e 1,724 7,924 6,774
GROUPE STERIA EURI.....ccooiiiiiiiiiiiiicicecee et 1,395 26,192 41,138
GRUMA SAB DE CV SER 'B' NPV.....ccccooiiiiiiiiiiiiinicciccae 41,200 69,166 85,303
GRUPA LOTOS S A PLNL.OO(CA)...c.oiiiuiiiiiiiiicciiciteicieeeeeec e 6,429 112,885 105,733
GRUPO KUO SAB DE CV SER'B'NPV......cccovviiiiiiiiiiiicce 8,700 11,363 13,881
GS HOME SHOPPING INC KRWS000.........ccccooiiiiiiiiiiiiiciiccieeceeicsecieeees 307 24,366 39,164
GS YUASA CORP NPV ..o 26,572 172,943 176,028
GSIGROUP INC.....iiiiiiiiiiiicic et 18 0 216
GT SOLAR INTERNATIONAL INC......coooiiiiiiiiiiiiiiiiiiiiiiienee e 72,800 767,994 1,179,360
GUBRE FABRIKALARI TRY L....ocuiiiiiiiiiiiiiiicccicccc e 5,014 52,656 44,768
GUESS INC COM....ciiiiiiiiiiiiiicceit st 92,601 2,175,302 3,894,798
GUJARAT ALKALIES INRIO......coiiiiiiiiiiiiiiciicccccicc s 313 702 1,010
GUJARAT NARMADA VA INRIO.....cocoiiiiiiiiiiiiiiiiiiiccicnceeee 59,314 100,666 131,890
GUJARAT STATE FER INRIO.......cccoiiiiiiiiiiiiiiiiircccc e 39,287 152,094 312,960
GULF RESOURCES INC......oooiiiiiiiiiiiiiiiiccicciiseseee s 3,711 9,668 11,504
GUNMA BANK Y50t 10,566 56,959 55,473
GUOCO GROUP USS0.50........ccuemeimieememririeieiensiieeieieesiscieeereeesesesenseesesesenseseessenees 1,000 10,908 12,247
GUOCOLEISURE LIMITED USDO0.20........ccccciiiiiiiiiiiiniiiiniiiiccneeeeennes 34,000 16,873 19,110
GWANGIJU SHINSEGAE KRWS5000.........cccoooiiiiiiiiiiiiiiiiiccieccccceeceseenns 714 78,184 122,717
H&E EQUIPMENT SERVICES INC.......ccoooiiiiiiiiiiiiiiiiciccccccae 39,300 578,928 549,807
H&R BLOCK INC......uiiiiiiiieiiicirieiceeteeeeee sttt 68,553 1,251,201 1,099,590
HLS.CO JPY S50 2,300 44,289 56,503
HACHIJUNI BANK Y50, ...ttt 11,574 65,771 64,634
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HAEMONETICS CORP MASS COM......ccooiiiiiiiiniiiiiiiiniccieciecc e 25,317 1,240,937 1,629,655
HAKUHODO DY HLDGS INC NPV ..ot 502 25,255 26,604
HALLA ENGINEERING & CONSTRUCT ........ccccociviiiiiiiiiiciicccce 2,800 50,660 55,599
HALLIBURTON CO....cocuiiiiiiiiiiietnieieeeee ettt 249,295 6,545,877 12,714,045
HALMA ORD T0P.....c.ooiiiiiiiiiiiiiiiicni s 2,450 14,190 16,296
HAMAMATSU PHOTONICS NPV....oiiiiiiiiicieieceseeeeeeeeee s 1,442 53,660 61,869
HAMMERSON ORD 25P REITS.......cccooiiiiiiiiiiiiiiiicccne 33,655 232,091 260,107
HAMWORTHY ORD GBPO.05......c.cooiiiiiiiiiiiciiecneeeceeeeeeeee e 1,888 8,743 19,702
HAN WHA KSWNS5000........ccciiiiiiiiiiiiiicec s 18,011 710,504 822,401
HANA FINANCIAL HOLDINGS......c.ccoiiiiiiiiiiiiiceeeeeceee s 33,720 1,067,703 1,178,061
HANESBRANDS INC......cooiiiiiiiiiiiiiic e 17,991 335,762 513,643
HANG FUNG GOLD TEC HKDO.10.......cooiiiiiiiiiciiieiieccreceeceeiee e 42,635 7,434 3,561
HANG LUNG GROUP LTD......cooiiiiiiiiiiiiiiiiiciicicsecc s 23,924 154,871 151,576
HANG LUNG PROPERTIES LTD.....cccoioiiiiiiiiiiiiciicrcicceeceeece e 115,137 491,452 472,015
HANG SENG BANK HEKS5......cooviiieiiiiieieiniieeteiecieieteeeeie e esesseseeenens 20,859 318,026 333,208
HANG TEN GROUP HOLDINGS LTD.....ccociiiiiiiiiiiiiiiiiniccieieeieec s 50,000 14,471 14,586
HANILEWHA CO LTD KRWS500.........ccccocoiiiiiiiiiiiiiiiiiiiicceeccecenene 6,360 20,169 77,143
HANKOOK TIRE MANUFACTURING.......cccociiiiiiiiiiiicccecerceeeens 4,720 191,572 201,373
HANKUK PAPER MFG KRWS5000.........ccccconiiiiiiiiiiiiiiciiiciiiceeeseeeneieenne 1,810 37,846 30,007
HANNOVER RUECKVERSICHERUNG AG.......cccccciiiiiiiiiiiiiciinccncecene 1,640 89,549 85,516
HANNSTAR BOARD INTL HOLDINGS........ccccociiiiiiiiininiiiccececcccccee 36,000 7,542 3,701
HANOVER INSURANCE GROUP INC/TH......ccccociviiininininininiiecciciciccccceeees 8,471 360,108 319,441
HANSEN NATURAL CORP.......cociiiiiiiiiiiiiiiccc e 14,051 536,141 1,137,428
HANVIT I & B KRWS5000........cccooiiiiiiiiiiiiiiincecec e 183 4,400 3,822
HANWHA CHEMICAL CORP KSWNS5000.........cccccooieiiiniiiiiiiiieicceccccccaes 18,380 382,606 867,656
HANWHA TIMEWORLD CO LTD......ccccoiiiiiiiiiiiiiiiiiiccicc e 350 6,374 7,458
HAPPINET CORP NPV.....cooiiiiiiiiiiiiiiiiiiiic e 1,400 16,223 16,451
HARGREAVES LANSDOWN ORD......c.ccooviiiiiiiiiininiiiceeceecns 8,875 72,329 86,559
HARLEY-DAVIDSON INC......coooiiiiiiiiiicinieiie ettt seesenens 45,961 1,041,165 1,883,022
HARMAN INTERNATIONAL INDUSTRIES.........cccocoiiiiiiniiiiiiicicce 37,266 2,287,903 1,698,212
HARRIS CORP......cooiiiiiiiietceee ettt et 43,719 1,858,206 1,969,978
HARSCO CORP......cooiiiiiiiiiiiiic e 20,879 614,385 680,655
HARTFORD FINANCIAL SERVICES GR.....c.covouiiiiiiiiicicceceeccneeeeeee 97,745 2,389,459 2,577,536
HARVEY NORMAN HLDGS NPV.....cccooiiiiiiiiiiniiiiiiicccne 11,444 34,408 30,507
HASBRO INC...c.oiiiiiiiieieceetetcte ettt 28,922 1,006,343 1,270,543
HASTIE GROUP LIMITED NPV.....cccccooiiiiiiiiiiiiiiiiiiincns 297 867 45
HAWAIIAN ELECTRIC INDUSTRIES L.....ccooiiiiiiiiiiccccceccecieeeae 17,747 391,804 426,993
HAYS ORD TP 451,607 749,138 746,783
HB FULLER CO.....ouiiiiiiiiiiiiciicicteeee ettt 39,448 676,954 963,320
HCA HOLDINGS INC......oooiiiiiiiiiiiiiiiiciccct e 28,389 915,009 936,837
HCC INSURANCE HOLDINGS INC......ccooiiiiiiiiiiiiiiinciicicececeeeeeeee e 21,165 562,281 666,698
HCP INC ..o 84,393 2,635,023 3,096,379
HEALTH CARE REIT INC......cociiiiiiiiiiiiiiiicecsecceeee e 36,985 1,630,607 1,939,124
HEALTH MANAGEMENT ASSOCIATES L.....ccoooiiiiiiiiniiiiciiccn 47,092 234,158 507,652
HEALTH NET INC.....ociiiiiiiiiici e 16,904 292,798 542,449
HEALTHCARE LOCUMS ORD GBPO.1.......cccoooiiiiiiiiiiiciccceccce 9,272 16,884 16,746
HEALTHCARE SERVICES GROUP INC........cccoooiiiiiiiiiiiiinciccccccee 27,243 345,624 442,699
HEIDELBERGCEMENT AG........ccccoiiiiiiiiiiiiiiiiiiiiiieieeeeeeseieee e 25,652 1,593,003 1,637,358
HEIDRICK & STRUGGLES INTERNATT........ccooiiiiiiiiiiiiiciccccece 13,547 401,253 306,704
HEINEKEN HOLDING EURIL.O.....c.cociiiiiiiiiiiiiiicicccccccccseeenne 8,189 354,118 418,873
HEINEKEN NV EURILO0.......ccoccciiiiiiiiiiiiiiiiincee s 28,844 1,462,882 1,734,254
HEIWA CORP NPV ..o 200 2,982 3,073
HELIX ENERGY SOLUTIONS GROUP L......ccccooiiiiiiiiiiiiiiiiiniiciiccincccine 25,744 354,837 426,321
HELLENIC TELECOM ORGANIZATION.......cccciiiiiiiiniiiiniiicceecceccccccae 9,595 124,728 89,450
HELMERICH & PAYNE INC......cciiiiiiiiiiiiiiciicre s 23,638 881,258 1,562,945
HENDERSON INVESTMENT HKS$0.20........ccccouiiieiiiiieiieieeeeceeneeeeeienenenee 250,000 17,008 22,169
HENDERSON LAND DEVELOPMENT CO......cccccccoiiiiiininiiiiiiiiiiieiciccnes 56,016 402,501 361,022
HENGAN INTL GROUP CO LTD.....cociiiiiiiiiieiinceneeeiecesiee e 88,000 676,666 789,385
HENKEL AG & CO KGAA NPV(BR)....ccccoiiiiiiiiiiiiiiiiiccce 3,658 186,521 209,623
HENNES & MAURITZ AB 'B' NP V..ot 41,826 1,468,749 1,445,670
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HENRY SCHEIN INC.....ccccooiiiiiiiiiiiiiiiiiicsc s 21,650 1,047,785 1,549,924
HERALD HLDGS USDO.0L.....oiiiiieiiieieiicereeeeee et 45,000 6,894 7,171
HERBALIFE LTD USD COM SHS......cccooiiiiiiiiiiiiiicccc s 55,282 1,430,945 3,186,454
HERSHEY CO/THE.........ccooiiiiiiiiieirceee ettt 28,699 1,166,584 1,631,538
HERSING CORP LTD.....c.coiiiiiiiiiiiiiiiiiccccc e 16,000 3,173 3,193
HERTZ GLOBAL HOLDINGS INC......ccciniiiiiiiiiiiiiniereceeecieee e 77,347 914,396 1,228,270
HESKA CORPORATION.......cocoiiiiiiiiiiiicnc e 131,433 3,052,959 1,269,643
HESS CORP.....coni ettt 61,773 3,547,704 4,618,149
HEWLETT-PACKARD CO......ccocouiiiiiiiiiiiiiiii e 564,593 23,798,160 20,551,185
HEXAGON ABi.....oiiiii e 25,094 518,905 619,590
HHGREGG INC.....cooiiiiiiiiiiiiiic e 56,994 1,135,373 763,720
HIAP SENG ENGINEER SGDO.1.....c.ccooiiiiiiiiiiiiiiiiciecrcceeseeee e 54,000 26,971 18,255
HIBIYA ENGINEERING Y50......ccoiiiiiiiiiiiiiiiiecec s 600 5,871 6,033
HIGASHI NIHON HOUSE CO Y50......cciiiiiiiiiiiiiiiiirccreeeeeice s 2,000 4,394 5,448
HIGH FASHION INTERNATIONAL.........cocoiiiiiiiiiiiiicccccn 16,000 5,948 6,477
HIGH LINER FOODS........ciiiiiiiiiiiicitc e 800 10,058 13,271
HIGH RIVER GOLD MINES LTD.....c.cocceiiiiiiiiiiiiiiiiiiinineeeeeeeeeciciens 8,500 7,340 10,305
HILL(WILLIAM) ORD GBPO.10........ccooiiiiiiiiiiiiiicrcceeeeceeec e 8,596 25,420 31,520
HILL-ROM HOLDINGS INC.......cocoiiiiiiiiiiiiiiiiiiiiciiicnisicceeeee s 11,775 271,119 542,121
HILTON FOOD GROUP PLC ORD GBPO........cccccccoiiiiiiiiiiiiiiniciccccecee 6,323 18,665 29,096
HINDALCO INDUSTRIES INRT (POST......cccocooiiiiiiiiiiiiiiiiiicccccceceena 180,791 506,024 730,201
HINDUSTAN PETE INRIO DEMAT......ccooiiiiiiiiiiiiiiicccccceces 26,129 198,453 232,342
HINO MOTORS Y50......ciiiiiiciiccseee s 6,570 30,418 37,991
HI-P INTERNATIONAL LTD.....ccooiiiiiiiiiiiiiiicicccec s 16,000 14,508 13,034
HIROSE ELECTRONICS........c.oiiiiiiiiiiiiiccce e 1,225 129,075 124,684
HIROSHIMA BK Y50......ciiiiiiiiiiiic s 13,646 56,175 59,139
HISAMITSU PHARM CO NPV.....coiiiiiiiiiiiiiiicccs 1,332 52,829 56,490
HITACHI CAPITAL JPY 50t 2,700 34,106 36,341
HITACHI CHEMICAL Y50......ciiiiiniieinieiiirieeeeeeiereete et ene e seenene 26,764 530,031 527,260
HITACHI CONSTRUCTION MACHINERY .......ccccoviiiiiiiniiiiiiice 2,314 56,425 51,403
HITACHI HIGH TECHNOLOGIES CORP.........cccccoooiiiiiiiiiiiiiiiiccccccce 1,331 25,707 28,941
HITACHI METALS Y50......ciiiiiiiiiiii s 26,553 327,860 372,518
HITACHI NPV ..ottt 808,685 3,794,061 4,736,355
HITACHI TRNSPT SYS Y50......ciiiiiiiiiiiiiiiiec e 14,100 220,392 240,412
HI HEINZ CO...cociiiiiice ettt 91,693 3,939,188 4,885,403
HKR INTERNATIONAL HKS$0.25......ccoiiiiiiiiiiiiiiiiiiiiiiicreceeeeeeecicieae 7,200 3,876 4,210
HO BEE INVESTMENT SGDO0.05.......cooiiiiiiiiiiiiieirceeeceeeeeeeeeeevceeae e 46,000 51,001 53,959
HO TUNG CHEMICAL C TWDI0....c.cooiiiiiiiiiiiiiiicecccae 1,355 410 892
HOCHTIEF AG NPV ..ot 912 83,655 76,162
HOCK LIAN SENG HOLDINGS LTD.....ccccooiiiiiiiiiiiiiiiiiccccnns 19,000 4,408 4,334
HOGG ROBINSON GROUP PLC......cciiiiiiiiiiiiiiiiicnciceeceseece e 7,220 3,951 7,853
HOJGAARD HOLDING SER'B'DKK20........ccccooiiiiiiiiiiiiiiiiiniccececee 218 7,458 5,932
HOKKAIDO COCA-COLA BOTTLING CO......ccooiriiiiiiiiiiiiiiiiniiricicceeceeccenes 4,000 19,581 19,316
HOKKAIDO ELE POWER CO INC YS500.......cccccccoiiiiiiiiiiicinicccinns 7,216 129,898 119,463
HOKKAIDO GAS JPY 50t 2,000 4,757 6,464
HOKKAN HOLDINGS LIMITED YS50.......ccccoiiiiiiiiiiiiiiinieieeeeeeneeieenns 4,000 8,299 11,838
HOKUHOKU FINANCIAL GROUP INC.......cccoiiiiiiiiiiiiiiiiiciccccccceceeae 34,193 64,391 67,319
HOKURIKU ELEC PWR CO INC Y500.......ccccoiiiiiiiiiiiiiieeeeeeeeciceaes 6,950 146,436 132,012
HOKURIKU GAS CO Y50......ciiiiiiiiiicnceni e 7,000 18,978 18,722
HOLCIM CHF2 (REGD).....ccoiiiiiiiiiiiiiiiiiiecciccccie s 41,609 3,079,058 3,135,500
HOLD-KEY ELECTRIC TWDI0.......cccoiiiiiiiiiiiiiiniciicicccceceeeeae 10,000 6,825 5,901
HOLLY CORP......oiiiiiiiiii e 20,740 923,162 1,439,356
HOLMEN AB SEKS50 SER'B'.......cociiiiiiiiiiiiicicc s 1,133 40,957 35,408
HOLOGIC INC......ooiiiiiiiiiicicccc s 58,643 935,824 1,182,829
HOME CAPITAL GROUP INC......ccocuiiiiiiiiiiiiiiicicrcce s 9,600 313,990 514,765
HOME DEPOT INC.....coiiiiiiiiiiiiiiiiccci s 385,577 10,931,444 13,965,599
HOME RETAIL GROUP ORD GBPO........cccccoooiiiiiiiiiiiiiiiiicccccne 251,959 889,469 662,179
HON HAI PRECISION-GDR REG S.....c.ccooiiiiiiiiiniiiniieineceeieeteeesee e 105,694 772,708 718,191
HON KWOK LAND INV HKD1....c.ccoiiiiiiiiiiiiiiiiiiiciccccce 28,000 7,201 9,932
HONAM PETROCHEMICAL CORP.......ccocootiiiiiiieiiieieieieceree et 3,140 610,739 1,163,181
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HONDA MOTOR CO NPV...oooiiiiiiiiiiiiiiiiccc e 91,622 3,218,197 3,499,924
H-ONE CO LTD ...ttt 1,300 5,538 10,914
HONEYWELL INTERNATIONAL INC.......cccooeiiiiiiiiiiiiiiciiccccnes 182,843 7,241,811 10,895,614
HONG KONG & CHINA GAS HKDO.25.......coiiiiiiieiiieireceeieieeeeesee e 187,076 404,126 425,061
HONG KONG EXCHANGES & CLEARING........cccccoiiiiiiiiiiiciicne 51,360 1,053,055 1,076,539
HONG KONG FERRY (HLDGS) CO LTD.......ccciniiiiiiiiniciniicirceeeeeeneeeeeeneas 16,000 14,849 14,908
HONG LEONG ASIA SGDO.20......c.ccciiiiiiiiiiiiiiiiiicicccscne s 21,000 40,494 38,832
HONG LEONG BANK MYRIL....coooiiiiiiiiiceceecesee e 58,400 133,515 258,782
HONG LEONG FIN MYRI.....coiiiiiiiiiiiiii s 35,500 85,592 154,956
HONG LEONG INDUSTRIES BERHAD.........ccccoouiiiiiiniiciieiinceceeeecee e 3,599 4,904 4,780
HONG LEONG SING SGD1......coiiiiiiiiiiiiiiiiiiiccccccennns 9,000 18,142 20,381
HONGKONG LAND HLDGS LTD ORD.....c.ccooiiiiiiiiiiiiiiicicccccceeeeee 36,000 268,945 256,320
HOOSIERS CORP NPV....ociiiiiiiiiiiiiccc s 35 17,906 14,280
HOPEWELL HOLDINGS HKD2.50.......cccccciiiiiiniiiiiiiiiicinieeeeeeeeseeeeeeeceeeaenes 15,548 45,649 49,254
HORMEL FOODS CORP.........ccociiiiiiiiiiiiiiiiiiccccc e 28,873 557,964 860,704
HORNBACH BAUMARKT AG NPV....cooiiiiiiiiiiiiiiiicece s 112 6,296 8,403
HORNBECK OFFSHORE SERVICES INC........ccccceoeiiiiiiiiiiiiiiicccieicceenes 11,250 161,336 309,375
HOSPIRA INC ...t 38,395 1,683,273 2,175,461
HOSPITALITY PROPERTIES TRUST.......c.cooooiiiiiiiiiiiiicicicccccccceeenna 23,043 420,750 558,793
HOST HOTELS & RESORTS INC.......ccooiiiiiiiiiiiiiiiicicccsececeee 146,885 1,671,383 2,489,701
HOWARD HUGHES CORP/THE.........cccccocoiiiiiiiiiiiiiicccccccccas 3,971 133,861 258,274
HOYA PENTAX HD CORPORATION.......ccccooiiiiiiiiiiiiiccicccee s 87,291 2,088,043 1,917,462
HSBC HLDGS ORD USDO.50 (UK)......ccooeiiiiiiiiiiiiiiiieecceeccccccs s 1,598,629 16,825,817 15,871,353
HUBBELL INC.....ooooiiiiiiiiiiiiii e 11,221 444,877 728,804
HUDSON CITY BANCORP INC......cococoiiiiiiiiiiiiiiiiciicicceeececcae 90,957 1,336,379 744,938
HUMAN GENOME SCIENCES INC......ccccooiiiiiiiiiiiiiiiicciccecnes 35,336 861,337 867,145
HUMANA INC ..ot 46,653 1,965,861 3,757,433
HUNTINGTON BANCSHARES INC/OH......c.cccccoeuiiiiiiiiiiniiircceeciciccecees 160,798 964,056 1,054,835
HUNTINGTON INGALLS INDUSTRIES.......cocciiiiiiiieiecereeeeee e 12,316 359,773 424,902
HUNTSMAN CORP.....ocoiiiiiiiiiiiiiic s 36,051 270,811 679,561
HUSKY ENERGY INC......cciiiiiiieiiiiiiiecineeeree ettt 10,418 300,357 283,902
HUSQVARNA AB SER B NPV ..o 9,527 75,973 63,246
HUSTEEL CO KRW5000........cccoiiiiiiniieiieieinieenieeiee et nes 1,750 25,994 33,848
HUTCHISON PORT HOLDINGS TRUST......c.ccccoviiiiiiiiiniiiiiiincceces 112,590 106,396 95,139
HUTCHISON WHAMPOA HKS$0.25.....c.coiiiininininininrreeeeeeeiecieeieeee s 145,650 1,412,356 1,572,318
HWA SUNG INDUSTRIAL CO KRWS5000.........ccccocoviiiniiiiiiiniiiiiiicceinenns 170 831 567
HYATT HOTELS CORP.......cocoiiiiiiiiicieeec e 8,238 274,811 336,275
HYDER CONSULTING ORD GBPO.10........cccccoviiiiiiiiiiiiiiiiiiiiiccccene 1,201 7,074 8,561
HYNIX SEMICONDUCTOR INC.....ccooiuiiiiiiiniiiiiciiiciceieccreceeee e 10,010 249,007 234,862
HYOSUNG T&CKSWNS000.........coiiiiiiiiiiiiiiiicceeceecec e 4 37 344
HYSAN DEVELOPMENT HEKS$5.....ccooiiiiiiiiieiciicicicictctrtnen e 17,257 69,947 85,273
HYUNDAI MTR CO.....cooiiiiiiiiiiiiiiiiiicic s 11,180 1,028,250 2,481,770
HYUNDI STEEL CO KRWS000.........ccciiiiiiiiiiiiiicereeesecee e 1,852 204,415 224,637
TAC/INTERACTIVECORP........c.ciiiiiiiiiiiiiiiisicccea 15,111 324,613 576,787
TAMGOLD CORP.......ooiiiiiiiiiiiici e 20,983 404,302 394,396
IBERDROLA RENOVABLES SA EURO.S......c.oooiiiiiiiiiiiicce 33,330 151,337 147,193
IBERDROLA SA EURO0.75 (POST.....ccoiiiiiiiiciiiciccccc s 149,339 1,329,923 1,328,778
IBERIABANK CORP......cocoiiiiiiiiiiiiiciic s 19,500 1,108,228 1,123,980
IBIDEN CO Y500t 4,469 135,752 138,619
I-CABLE COMMUNICATIONS LTD.....c.coiiiiiiiiiiiiiiiiiiiiiiiniccceeveeeenes 52,000 6,584 4,945
ICADE NPV (POST MERGER)........ccciiiiiiiiiiiiiiiiiciccecee s 632 72,888 77,913
ICAP ORD GBPO.10......coiiiiiiiiiciiiiccc s 81,813 592,150 621,270
IDBI BANK LTD INRIO......ciiiiiiiiiiiiiiiiiicicsic e 41,463 158,192 126,469
IDEMITSU KOSAN CO LTD NPV....ocooiiiiiiiiiiiiiicccccccceenes 857 76,337 90,836
IDEX CORP......oiiiiiiiiiic s 54,935 1,406,267 2,518,770
IDEXX LABORATORIES INC.......cocooiiiiiiiiiiiiiiiiiccccccrse e 50,034 1,967,766 3,880,637
IGM FINANCIAL INC....oooiiiiiiiiiiiiiiicie e 3,177 150,361 166,405
THI CORP Y50, ettt 31,448 72,813 80,606
THS INC.oiiiiii s 25,816 1,763,974 2,153,571
IIDA HOME MAX JPY50......coiiiiiinieieieietieeieneeeeeeetee e 7,200 59,267 62,585
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TLIAD NPV ..ot 4,260 463,643 571,499
ILLINOIS TOOL WORKS INC.....c.ccoiiiiiiiiieiiirieenieeteece et 113,641 4,750,171 6,419,580
TILLUMINA INC...cooiiiiiiiiiiiiicici s 52,364 2,792,640 3,935,155
ILSHIN SPINNING KRWS5000..........ccccioiiiiiiiiieiiniiicineieieecsee e seeenenne 339 35,856 35,880
ILUKA RESOURCES LIMITED.........cccocooiiiiiiiiiiiiiiiiiiicccccnne 38,943 354,131 699,598
IMAGINATION TECHNOLOGIES GROUP........cccooiiiiiiiiiiniciceicceeeeene 15,103 92,401 91,436
IMAGINEER CO LTD JPYS50.....cciiiiiiiiiiiiiiiicnicccccns 500 10,020 3,046
IMERYS EURZ.....oiiiiiiiiiiicec ettt 728 55,106 51,292
IMI ORD GBPO.25......ciiiiiiiiiiiiii s 11,970 209,031 202,358
IMMOBILIERE DE BELGIQUE NPV......ccciiiiiiiiiiiiiiiiiecriceseeeeeeeeeeeae 106 4,486 4,571
IMMOEAST AG NPV(EXCHANGE RATE........ccccocoiiiiiiiiiiiiiicceee 7,528 1 1
IMMOFINANZ AG NPV ...t 25,647 106,752 109,322
IMMOFINANZ AG NPV 8,085 1 1
IMMUCOR INC....coiiiiiiiiiiiic e s 61,500 1,406,567 1,255,830
IMPAX LABORATORIES INC.......coccooiiiiiiiiiiiiiiiiieceic e 193 3,854 4,205
IMPERIAL HOLDING ZARO.04......c.ccoiiiiiiiiiiiiiiicrccecc e 28,709 339,974 513,493
IMPERIAL OIL LTD.....cooiiiiiiiiiiiiiiiiiicecectcsc s 11,565 530,554 538,286
IMPERIAL TOBACCO GROUP ORD 10P.......cccccoiniiiiiiiiiniiiniiciiciciecceecns 178,218 5,492,354 5,925,547
INABATA & CO Y50t 4,600 21,136 28,422
INCITEC PIVOT NP V... 35,093 150,615 145,022
INDESIT COMPANY EURO.90........ccocooiiiiiiiiiiiiiiiiiicccceceeeeeee 2,011 23,266 19,972
INDIAN BANK INRIO. ...ttt 67,772 287,345 322,695
INDIRA SISTEMAS SA EURO.20........ccoiiimiiiiiiiiiiiiiiiieeeeeceecccccees 2,118 44,070 43,697
INDOFOOD AGRI RESOURCES LTD......coccociiuiiiniiiiiiiiiiciieciceecseecas 6,000 9,929 7,771
INDOSAT IDRI0O. ... 1,800 831 1,070
INDUS-HLDG AG DEMS......ccoiiiiiiiiiiiiiiccece e 115 3,697 4,002
INDUSTRIA DE DISENO TEXTIL SA......cccccooiiiiiiiiiiiiiscccceccccccccens 17,295 1,259,152 1,575,723
INDUSTRIAL & COMMERCIAL BANK O......cccociiiiiiiiiiiiiiiiiiiciiccins 3,405,000 2,257,819 2,586,159
INDUSTRIAL ALLIANCE INS & FINL.....ccoccooieiiiiiieiieiieicereeeseieeceeieeeee e 10,587 435,407 439,891
INDUSTRIAL BK OF KOREA KRWS000.........ccccccoiiiiiiiiiiiiiiiiiccncecns 4,760 87,216 83,149
INDUSTRIAS BACHOCO SAB DE CV....c.coiiiiiiiiiiiiiiisccccccccns 2,145 51,750 51,695
INDUSTRIAS CH SAB DE CV SER B.......ccooiiiiiiiiiiiiiiiccce 30,300 117,287 112,809
INDUSTRIVARDEN AB SER C NPV ..ottt 5,339 81,709 88,588
INES CORP Y50.....oiiiiiiiiiiiiciiic s 3,600 14,435 23,982
INFINEON TECHNOLOGIES ORD NPV .....ccooiiiiiiiiiiiiniieineiceccieeeseee e 44,095 355,768 495,594
INFOCOM CORP NPV.....cviiiiiiiiiiiiiiiiiiniiicc e 25 20,433 27,860
INFORMA PLC GBPO.10......coiiiiiiiiiiiiieinieieeeereceeeeiee et 62,205 430,649 431,525
INFORMATICA CORP.......ccooviiiiiiiiiiiiiiiicc e 41,611 1,638,088 2,431,331
INFORMATION SERVICES INTL......ccooiiiiiiiiiiiiicenceecesceeeeeeeeeeee e 2,100 12,034 12,871
ING GROEP N.V. CVA EUROQ.24.......cccooviiiiiiiiiiiiiiciccccns 416,868 4,281,398 5,130,718
INGERSOLL-RAND PUBLIC LIMITED.......ccocccciiiiiiiiiiiniiiiieciceeececce 81,737 3,161,034 3,711,677
INGRAM MICRO INC......coooiiiiiiiiiiiiiiiiiicc e 30,050 457,480 545,107
INMARSAT ORD EURO.000007.........ccccoeiiiiiiniiiniieiieiciiiceieeceeeieeeeee e 18,088 190,441 161,459
INMET MINING CORP........cociiiiiiiiiiiiic 1,126 78,054 80,970
INNOTEK LTD SGDO.1.....ocuiiiiiiiiiiiiiiincciieeece et 15,000 7,123 5,315
INPEX CORPORATION......cocooiiiiiiiiiiiiiccicicecc e 344 2,265,297 2,521,644
INSURANCE AUSTRALIA GROUP PLC.......ccocoiiiiiiiiiiiiiiicinccecncceeae 56,766 201,957 206,631
INTACT FINANCIAL CORP.......cooiiiiiiiiiiiiiiiiiinc s 1,200 58,985 68,399
INTACT FINANCIAL CORP......cociiiiiiiiiiiiiiiiicciccee e 9,848 529,187 565,308
INTEGRYS ENERGY GROUP INC.......ccceiuiiiiiiiiiiiiiiiiccceceecccees 15,976 689,003 828,196
INTEL CORP.....cooiiiiiiiiii s 1,289,625 24,581,594 28,578,090
INTERACTIVE BROKERS GROUP INC........cccooviiiiiiiiiiiiiiiccciccccecas 6,810 110,843 106,577
INTERCONTINENTAL HOTELS GROUP.........ccccooiiiiiiiiiiiiiiiciicccccceae 78,281 1,168,645 1,602,372
INTERCONTINENTALEXCHANGE INC........cccooiiiiiiiiiiiiiiiiicccccces 14,118 1,354,207 1,760,656
INTERNATIONAL BUSINESS MACHINE.........ccccccoiiiiiiiiiiiiccce 326,618 36,702,121 56,031,318
INTERNATIONAL CONSOLIDATED AIR......cccocoiiiiiiiiiniiiiiiiicccccccccccces 19,991 73,412 81,126
INTERNATIONAL FLAVORS & FRAGRA........c.ccocoiiiiiiiiiiicc 25,881 1,079,091 1,662,595
INTERNATIONAL GAME TECHNOLOGY ......coooiniiiinieiininieiriecineeeeeeeeeeesenes 55,912 823,135 982,933
INTERNATIONAL PAPER CO.....cocoviiiiiiiiiiiiiiiiiiiiiiccc s 108,261 2,135,649 3,228,343
INTERNATIONAL POWER ORD PLC.....ccoocuiiiiiiiiiiiiieiriceeeeeeiee e 201,602 1,047,583 1,041,220
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INTERNATIONAL RECTIFIER CORP........ccccoeiiiiiiiiiiiiiicce 12,986 219,430 363,218
INTERPUBLIC GROUP OF COS INC/T......cccocooviiiiiiiiiiiiiiicciccccccceene 91,173 558,175 1,139,663
INTERSERVE PLC ORD GBPO.10.......cccccioiiiiiiiiiiiiiiiiiccce 11,123 41,917 57,590
INTERSIL CORP ...ttt 23,449 286,233 301,320
INTERTEK GROUP PLC ORD GBPO.01......ccccoceiiiiiiiiiiiiiiiiiiiccccae 17,837 450,446 564,996
INTESA SANPAOLO EURO.52......oiiiiiiiiiiciecrccee e 272,184 759,978 724,533
INTESA SANPAOLO EURO.52......c.coiiiiiiiiiiiiiiiiiiccicccnne 288,844 792,526 623,564
INTREPID POTASH INC.....cociiiiiiiiiiiicrcce et 12,157 324,897 395,103
INTRUM JUSTITIA NV ORD NPV....ccoooiiiiiiiiiiiiiiiiiie 1,064 15,798 15,682
INTUIT INC ..ottt 56,358 1,770,177 2,922,726
INTUITIVE SURGICAL INC.....c.cooiiiiiiiiiiiiiiiiiccce e 8,017 1,788,206 2,983,206
INVENSYS ORD GBPO.10.......coiiiiiiiiiiiiiiiiceiccececeeeieseee e 221,753 1,083,384 1,146,007
INVENTEC CORP TWDI0......coiiiiiiiiiiiiiiiiiccccceccc e 1,114,785 564,550 582,164
INVESCO LTD SHS.....ooiiiiiiiiieee et 111,479 2,042,415 2,608,609
INVESTEC LIMITED ZARO.0002..........cccooiiiiiiiiiiiiiiiiiicceeccccecnnes 18,172 129,339 149,552
INVESTEC ORD GBPO.0002..........ccocoiiiiiiiiiiiiiieiiincceeceeicceee e 13,186 100,958 106,800
INVESTOR AB SEK 6.25 'B'......ccooiiiiiiiiiiiiiccccc e 12,435 275,484 285,747
IPG PHOTONICS CORP......coooiiiiiiiiiiciiiiicc et 6,336 422,280 460,691
TIRON MOUNTAIN INC.....ooiiiiiiiiiiiiecccse e 62,329 1,715,964 2,124,796
IRONWOOD PHARMACEUTICALS INC.......cccociiiiiiiiiiniciieicccreceeiees 24,750 321,337 389,070
ISETAN MITSUKOSHI HOLDINGS LTD.......ccoviiiiiiiiiiiiiiiiiiiniiiecceceeennes 8,077 73,007 78,510
ISHARES MSCI EAFE INDEX FUND........ccoiiiiiiiiiiiiccneccce e 872 55,588 52,442
ISHARES RUSSELL 2000 INDEX FUN......ccccooiiiiiiiiiniiiiieccccccccces 702,100 55,100,059 58,133,880
ISHARES S&P GLOBAL ENERGY SECT.......cccoiiiiiiiiiiiiiiiicciccce 2,134 80,622 89,095
ISHARES S&P GLOBAL FINANCIALS........ccooiiiiiiiiiieccccccccces 2,057 91,489 94,437
ISHARES S&P GLOBAL TELECOMMUNILL.......c.ccocoviiiiiiiiiiiiiicccce 1,298 66,812 78,646
ISHARES S&P GLOBAL UTILITIES S......cocooiiiiiiiiiiiiiiiccccceccccceees 1,650 68,430 75,785
ISHARES S&P SMALLCAP 600 INDEX........cccccciiiiiiiiiiiiiiiicccece 61,355 2,915,016 4,498,549
ISRAEL CHEMICALS LTD ..ottt 9,571 167,253 151,898
ISRAEL CORP ORD SHK.....ccciiiiiiiiiiiiiiiiiiiiicc s 49 59,906 53,284
ISRAEL DISCOUNT BANK ILS0. 1. .ottt 27,040 56,508 53,086
ISUZU MOTORS LTD Y50......cciiiiiiiiiiiiiiiiccsec s 71,731 321,930 364,785
IT HOLDINGS CORPORATION NPV ..ottt 1,500 18,010 13,243
ITC HOLDINGS CORP.......ocoiiiiiiiiiiiiiiiiic e 20,405 1,098,833 1,464,467
ITHACA ENERGY INC ..ottt 2,500 6,448 5,388
ITOCHU CORP Y50......cciiiiiiiiiiiiiiciii s 281,776 2,143,428 2,906,382
ITOCHU FUEL CORP Y50.....c.ccciiiiiiiieiniieineice et 8,300 59,304 46,248
ITOCHU TECHNO SOLUTIONS CORP........cccoovviiiiiiiiiiiiiiiiiicccce 622 20,598 21,927
ITRON INC...oiiiiiiice ettt 7,581 452,522 365,101
ITT CORP.....oiiiii e 75,601 3,709,077 4,455,167
ITT EDUCATIONAL SERVICES INC.....c.ccoiiiiiiiiiiiiiiciccceeccseeeeeee 5,334 497,901 417,332
ITV ORD GBPO.10.......ociiiiiiiiiiiiiiiccccc s 79,609 95,704 91,383
IVANHOE MINES LTD.....coiiiiiiiiiiiiicieect et 5,628 149,046 142,114
IYO BANK LTD/THE.......ccciiiiiiiiiiiiiciiiiiiiiiieree e 6,617 54,226 60,549
JFRONT RETAILING CO LTD NPV...cooiiiiiiiiiiiiiccccceececeeeae 10,398 42,736 45,578
J&J SNACK FOODS CORP.......cooiiiiiiiiiiiciciecccc s 8,348 323,879 416,148
J.K. LAKSHMI CEMENT LIMITED........ccociiiiiiiiiiiiiiincccec s 876 1,139 862
JABIL CIRCUIT INC.....cocviiiiiiiiiiiiiiiiiiiiccee s 35,967 401,864 726,533
JACCS CO LTD .ot 2,000 3,987 5,770
JACK IN THE BOX INC COM.......ccoiiiiiiiiiiiiiiiiiiiceieicicccssessese s 53,707 1,091,768 1,223,445
JACOBS ENGINEERING GROUP INC.......ccocooiiiiiiiiiiiiniciiiciccccecces 27,721 1,304,449 1,198,933
JAMES HARDIE INDUSTRIES - CDL.....c.cciiiiiiiiiiiiniiiiceecccccccees 9,403 59,022 58,992
JAMMU & KASHMIR BA INRIO.......cccoiiiiiiiiiiiiinciicccccceene 4,475 81,164 84,104
JANUS CAPITAL GROUP INC......coiiiiiiiiiiiiiiiccccccee e 34,680 378,008 327,379
JAPAN PETROLEUM EX NPV....ccociiiiiiiiiiiiiiiiiiicicceeene 1,107 49,969 51,608
JAPAN PRIME REALTY JAPAN PRIME.........cccccoiiiiiiiiiniiiiiccccccccce 19 48,189 50,111
JAPAN REAL ESTATE INVST CO JPY ..o 13 122,893 127,328
JAPAN RETAIL FUND JAPAN RETAIL.....ccocooiiiiiiinieiiinecircereeeeeeee e 190 253,031 291,258
JAPAN STEEL WORKS Y50.....cccciiiiiiiiiiiiiiiincececseceeenns 6,797 52,742 46,205
JAPAN TOBACCO INC Y50000........cccooimeineiiirieenneieeneereeereeeseeeseeneesenesees 726 2,574,719 2,782,281
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JAPFA COMFEED INDONES-TBK PT.......ccccooviiiiiiiiniiiiiicccces 148,000 29,366 85,861
JARDEN CORP ..ottt 17,088 373,366 589,707
JARDINE CYCLE & CARRIAGE LTD......ccccccoviiiiiiiiiiiiiiiiniiiiiccicciececns 14,492 302,383 507,621
JARDINE MATHESON HLDGS ORD.....c.ccooiuiimiiiiiieiiieieerieeesieeeeieeeeeeeeeenenes 1,848 79,342 105,964
JB HUNT TRANSPORT SERVICES INC.......cccccooviiiiiiiniiiiiiiniccces 19,722 638,339 928,709
JBF INDUSTRIES INRIO.....ccoiiiiiiiiiiinicieiieicineceieei et 1,259 2,444 4,603
JCDECAUX SA NPV ..ot 1,432 47,363 45,894
JCPENNEY CO INC....oiiiiiiiiiiciiiecectreieee ettt 30,777 784,666 1,063,038
JDA SOFTWARE GROUP INC.......ccoiiiiiiiiiiiiiiiiiccc s 19,072 282,830 589,134
JDS UNIPHASE CORP......ooiiiiiiiiiiiinceect et 76,462 867,901 1,273,857
JEFFERIES GROUP INC.......c.ccciiiiiiiiiiiiiiiiic s 74,181 1,457,074 1,513,292
JEIL PHARMACEUTICAL.......ccoiiiiiiiiiiiiiiicceee et 2,200 17,906 22,255
JENSEN GROUP NB NPV .....ooiiiiiiiiiiiiiiiiic e 1,032 13,369 14,544
JERONIMO MARTINS EURI....ccocoiiiiiiiiiiiiiiccerecccce e 4,742 75,676 91,028
JFE HOLDINGS INC NPV .....oiiiiiiiiiiiiiiiiccc e 64,309 2,275,130 1,755,040
JFE SHOILJ HOLDINGS INC NPV 33,000 164,301 160,178
JG SUMMIT HLDGS INC ORD SER Bi......cocoiiiiiiiiiiiiiiiiiiiiciiicceeeceecne 88,200 39,337 53,936
JGC CORP Y50, 30,030 578,674 816,194
JIANGLING MOTORS 'B'CNY L...cciiiiiiiiiiiiiiiiccciisnee s 25,900 42,514 66,237
JK TYRE & INDUSTRIES LTD INRIO......c.ccooiiiiiiiiiiiiiiiiciccccccce 16,378 60,632 35,099
JKX OIL & GAS ORD 10P......cooiiiiiiiiiiiiiiiiiceec e 3,555 16,967 15,125
IM SMUCKER CO/THE......ccccooiiiiiiiiiiiniiccieeieietcettte ettt 23,910 1,247,850 1,827,680
IMS CO LTD JPY 50, 3,000 8,383 10,067
JOHN WILEY & SONS INC.....ocoiiiiiiiiiiiiiiiiiicrcc s 20,580 886,550 1,070,366
JOHNSON & JOHNSON.......ooiiiiiiiiiiiiiiicce s 675,392 41,280,422 44,927,076
JOHNSON CONTROLS INC......ccoiiiiiiiiiiiiiiiiiiicctecccee e 164,860 4,394,590 6,868,068
JOHNSON MATTHEY ORD GBP1.......ccocoiiiiiiiiiiiiiccccccccccs 4,625 141,499 145,980
JOHNSON SVC GROUP ORD 10P........ccocciiiiiiiiiiiiiiiiiiicccececces 19,947 9,911 10,888
JOHNSTON PRESS ORD GBPO.10........cccoimiiiiiiiiiiiiiiiiiiiccecccceccene 59,796 39,091 5,088
JONES GROUP INCi.....ooiiiiiiiiiiiiiiiiiic e 29,800 559,553 323,330
JONES LANG LASALLE INC.....coiiiiiiiiiecieieiecenee ettt 8,003 392,603 754,683
JOY GLOBAL INC....ocoiiiiiiiiiiiiiiiccc e 23,384 1,033,743 2,227,092
JOYO BANK Y50ttt 17,785 69,656 74,214
JPMORGAN CHASE & CO......oviiiiiiiiiiiiiiiic s 1,063,622 41,183,165 43,544,685
JS GROUP CORPORATION.......ooiiiiiiiiiiiicieieieieicer ettt 16,733 415,797 428,478
JSR CORP JPYS0....ociiiiiiiiiiiiiiiiicicc e 17,756 333,640 341,225
JTEKT CORP ...ttt 12,997 139,311 189,741
JULIUS BAER GRUPPE AGi.....ccccooiiiiiiiiiiiiiiiiiicicc e 19,736 776,281 814,051
JUNIPER NETWORKS INC....c.ooiiiiiiiiiiiiiiiicceceeeicesce e 164,006 3,910,891 5,166,189
JUPITER TELECOMUNICATIONS NPV.....cccooiiiiiiiiiiiiiiiceicee 255 244,797 284,175
JUSTSYSTEM JPY S50, 3,700 8,234 8,613
JVC KENWOOD CORP NPV .....ccooiiiiiiiiiiiiiiiiicnicc e 4,300 14,355 21,244
JX HOLDINGS INC...c.iiiiiiiiiiciiiiiciceceiet et 209,290 1,137,330 1,396,822
K&S AG NPV ..o 3,707 288,080 284,853
KRS CORP JPY S50, 1,400 15,043 14,874
K1 VENTURES SGDO.10......cccociiiiiiiiiiiiiiiiiiriieiececeecccsssee s 9,000 927 1,026
KABEL DEUTSCHLAND HOLDING AG......ccccooniiiiiiiiiiiiceiseceicceeceeees 6,215 355,080 382,059
KAJIMA CORP Y50 18,224 50,595 51,901
KAKAKU.COM INC.....oiiiiiiiiiiiiiicicicc s 21 101,337 146,917
KAMET Y50, s 5,000 23,827 20,864
KAMIGUMI CO Y50, 11,365 90,180 105,685
KANAMOTO CO Y50 3,000 21,187 22,103
KANEKA CORP NPV....oiiiiiiiiiiiii s 6,030 40,946 39,349
KANEMATSU CORP Y50......cciiiiiiiiiiiecccccs e 75,000 102,301 73,366
KANG YONG ELECTRIC PC -NVDR......ccociiiiiiiiiiiiiciccens 3,000 17,724 20,895
KANSAI ELEC POWER NPV ..o 50,028 1,146,903 991,144
KANSAT PAINT CO Y50.....ciiiiiiiiiiiiccse e 4,698 38,282 42,524
KANSAS CITY SOUTHERN......ccociiiiiiiteiireenecttetee et 49,712 1,310,946 2,949,413
KANTO AUTO WORKS LTD....cocuiiiiiiiiiiiiiiiiiiicceee s 1,000 9,078 9,101
KANTONE HLDGS HKDO.10......cueoiieiieiiiieeirecneeieeeeee et 270,000 6,187 3,262
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KAO CORP NPV ..ot 148,231 3,567,964 3,872,801
KAPSTONE PAPER AND PACKAGING C.....oooeuviiiiiniiininciniceieieieeeeeeeeeeene 542 6,624 8,981
KAR AUCTION SERVICES INC......ccocooiiiiiiiiiiiiiiicneeec s 5,369 79,658 101,528
KASATKOGYO CO JPYS50......ciiiiiiiiciniceteieeeee et 2,000 6,759 13,101
KASIKORNBANK PCL......ociiiiiiiiiiiiiii s 19,600 34,913 79,740
KASIKORNBANK PLC.....cooiiiiiiiiiiiiicceeetect ettt 75,300 211,057 301,445
KATHMANDU HOLDINGS LTD......ccoiiiiiiiiiiiiiiiiiiiccce e 4,889 8,023 9,134
KATO SANGYO CO Y50.....iiiiiiiieieieineesee ettt 600 8,169 11,033
KAWADA TECHNOLOGIE NPV.....cccocoiiiiiiiiiiiiiiiiiccccan 1,000 18,772 15,354
KAWASAKI HEAVY INDUSTRIES Y50.....ccciiiiiiiiiiinceseeceeeeiecene 30,593 128,430 120,842
KAWASAKI KINKATJPYS50......cciiiiiiiiiiiiicc s 4,000 15,751 12,680
KAWASAKI KISEN KAISHA Y50t 15,665 51,985 54,312
KAWASUMI LABORATORIES INC Y50.......ccoiiiiiiiiiiiiiccnecccne 1,000 6,035 6,426
KAZAKHMYS ORD GBPO.20........cccciiiiiiiiiiiiiccceeiee e 29,008 508,605 642,678
KBC GROUPE NPV....ooiiiiiiiiiiicc e 26,954 1,176,404 1,059,048
KBRIINC . ...t 33,880 669,971 1,276,937
KDDI CORP Y5000..... ... 233 1,498,112 1,664,698
KECK SENG INVESTMENTS (HONG.......ccccocciiiiiiiiiiniiieccecee e 10,000 4,218 4,665
KEIKYU CORP.....oooiiiiiiiiiiitecccc e 10,101 68,103 72,543
KEIO CORP Y50, 12,462 67,691 68,359
KEISEI ELECTRIC RAILWAY CO Y50......ciiiiiiiiiiiiiiiiiiinceeeceeeennes 5,943 32,365 34,955
KEIYU COLTD JPY 50t 1,000 4,319 4,631
KELLOGG CO....ouiiiiiiiiiiciiciciccccte s 53,467 2,616,945 2,957,794
KENNAMETAL INC.....ccooiiiiiiiiiiiiiicce s 33,247 1,072,755 1,403,356
KEPPEL CORP NPV.....oiiiiiiiiiiiiiiiicc s 87,762 528,609 792,117
KEPPEL LD STK SGS80.50.......c.cciiiiiiiiiiiecieicieieicicirettee e 19,804 66,935 58,399
KERRY GROUP 'A' ORD EURO.125.......cocuiiiiiiiiiiiiiiiiiiisce s 3,022 119,821 124,937
KERRY PROPERTIES LTD ORD HKD......cccccccoiiiiiiiiiniiiiiiiccccces 19,607 97,693 94,492
KESA ELECTRICALS ORD GBPO.30........cooeiiiniiinieiiieeeeeeeneeeeeeeesee e 71,641 171,685 158,377
KESKO OYJ EUR2 SER'B'......cccoiiiiiiiiiiiiiiiiiiiiiccce e 1,437 65,993 66,837
KEYCORP......ooiiiieeeteeee ettt ettt 182,514 1,391,700 1,520,342
KEYENCE CORP NPV .....cooiiiiiiiiiiiiiiiiniiic e 7,910 1,713,141 2,227,259
KEYERA CORP......coiiiiiiiieinceee ettt 10,544 264,011 477,326
KGHM POLSKA MIEDZ PLN 10 BRu...cocooiiiiiiiiiiiiiiiccccns 23,103 798,545 1,657,848
KIA MOTORS CORP......cooiiiiiiiiiiciiecteettrees ettt 28,072 709,695 1,901,004
KIAN JOO CAN FACTORY BERHAD.........cccccooiiiiiiiiiiiiiice 76,500 43,745 53,711
KIKKOMAN SHOYU CO Y50.....iiiiiiiiiniccneeeeieiee e 3,396 31,305 35,533
KIMBERLY-CLARK CORP........ccciiiiiiiiiiiiiiiic e 100,973 5,918,106 6,720,763
KIMCO REALTY CORP......ocuiiiiiiiiiiiccee ettt 85,511 1,265,774 1,593,925
KINDEN CORPORATION Y50......ccoiiiiiiiiiiiiiiinceecence s 2,861 25,307 24,338
KINDER MORGAN HOLDCO LLC.....coociiiiiiiiiiiiiiinciciceeeeree s 39,034 1,116,142 1,121,447
KINDER MORGAN MANAGEMENT LLC.......cccccceoiiiiiiiiiiiiiiiiiiccinns 1,463 72,034 95,958
KINDRED HEALTHCARE INC.....ccocciiiiiiiiiiiiiiiicnccceeeee e 285 4,494 6,119
KINETIC CONCEPTS INC.....coooiiiiiiiiiiiiiiicccc s 11,924 372,816 687,180
KING YUAN ELECTRONICS CO TWDI0.....c.ccooiiiiiiiiiiiiiiiciiicciccncccieae 555,000 221,245 285,968
KINGBOARD CHEM HLDG HKS$0.10.......ccoceuereiiieieririieienieeieieeeieneeseeeeienenns 171,500 406,102 793,446
KINGBOARD COPPER USDO.10.......cocoiiiiiiiiiiiiiiciiicinccceceiec s 34,521 6,022 9,702
KINGFISHER ORD GBPO.157142857.....c.cooiiiiiiiiiiiciciiiseeecececcs 50,933 220,398 218,490
KINGMAKER FOOTWEAR HLDGS ORD.......c.ccccooiiiiiiiiiniiiiiicccccccceae 34,000 6,963 7,210
KINNEVIK INVESTMENT AB SEKO.1.....c.cocoiiiiiiiiiiiniiiiiicccccccccccae 7,103 161,543 158,156
KINROSS GOLD CORP.......ccoouiiiiiiiiiiiiciccicc s 90,738 1,586,547 1,431,914
KINROSS GOLD CORPORATION........coouiiiiiiiiiiiiiiciicccci e 492 2,344 1,249
KINTETSU CORP Y50......ciiiiiiiiiicicrcse e 35,024 104,397 111,889
KIRBY CORP......ooiiiiiiiiic s 34,434 943,679 1,951,375
KIRIN HOLDINGSCO LTD YS50......ciiiiiiiiiiiiiiiiiinccnecc s 134,848 1,925,935 1,868,436
KISCO CORP KRWS000.........cccoiimiiiiiiiiiiiiiniiisieeeeiesecsisccss s 740 21,917 21,486
KISWIRE LTD KRWI1000.........c.ccccoiiiiiiiiiiiiiiiiiiiiiciicc s 2,820 89,505 126,915
KKB ENGINEERING MYRI....ccooiiiiiiiiiiiiciecteiceeee e 6,800 4,304 4,414
KLA-TENCOR CORP......ccoooiiiiiiiiiiiiiiiiciic s 49,961 1,406,655 2,022,421
KLEPIERRE EURILA....cocuiiiiiiiiiiieicieecreeee ettt 6,362 245,934 262,560
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KLOECKNER & CO SE NPV (REGD).....cccocuiuiiiiiiiiiiiiiiiiiniieiriseeeeeeiceeeeeaene 9,595 286,501 288,729
KNIGHT TRANSN INC COM.....oiiiiiiiiiiieiiiriceeeeeiteeeeeee et 72,000 1,100,748 1,223,280
KOBAYASHI PHARMACEUTICALS........ccoooiiiiiiiiiiiiiiiccc e 3,900 151,994 195,097
KOBE STEEL......ocoiiiiiiiciieeerie ettt ettt 53,695 129,569 121,007
KOHL'S CORP......oooviiiiiiiiiiiic e 100,469 4,821,894 5,024,455
KOHNAN SHOJLTPY50......coiiiieiiiriciieeireeieeeieieseee et 1,700 27,957 29,112
KOITO MANUFACTURING CO Y50......ccooiiiiiiiiiiiiiniicccicne 2,076 31,303 36,014
KOJIMA CO JPY S50ttt e 3,600 23,674 23,269
KOLON CORP......ocviiiiiiiiiiciic e 6,200 140,814 166,665
KOMATSU SEIREN CO Y50ttt 1,000 4,075 4,346
KOMATSU Y50....iiiiiiiiiic s 62,005 1,581,122 1,917,119
KOMERCNI BANKA ORD CZKS00........cccciiiiiiiiiiiiricieeeeeeec e 2,020 416,730 492,279
KONAMI CO JPYS50......coiiiiiiiiiicccc s 2,007 36,206 47,118
KONE CORPORATION NPV ORD Bi.....c.cciiiiiiiiiiiiiiiiciscccecceeeeees 3,352 200,874 210,579
KONICA MINOLTA HLDGS INC Y50.....cciiiiiiiiniiiiiiiiicieecieeccenens 149,020 1,523,255 1,234,453
KONINKLIJKE AHOLD NV EURO.30.......ccccooiiiiiiiiiiiiiiinccseeececcseeceieaas 64,923 874,944 872,196
KONINKLIJKE DSM NV EURLS.....coiiiiiiiiiiiiiicceccca 21,931 1,030,604 1,423,060
KONINKLIJKE KPN NV EURO.24......cocoiiiiiiiiiiiiiiicccsecceeae 205,046 3,053,831 2,981,778
KONINKLIJKE PHILIPS ELECTRONIC.........cccoviiiiiiiiiiiiiiiiciieeeeeee 144,544 4,305,118 3,711,434
KONINKLIJKE VOPAK NV EURO.5.....coooiiiiiiiiiiiiiiniiccceeees 1,512 73,766 74,074
KOREA FLANGE IND CO KRW5000........c.ccoioiiiiiiiiiiiiiieieeeeccccceeins 2,200 40,524 44,303
KOREA IRON & STEEL KRWS5000..........cccooiiiiiiiiiiiiiiccicncccccce 1,418 87,130 51,997
KORN/FERRY INTERNATIONAL.........cocociiiiiiiiiiiiiiiiccccncccceeena 33,300 520,436 732,267
KOSMOS ENERGY LTD.....ccoiiiiiiiiiiiiiiicincciec s 6,132 106,276 104,121
KP CHEMICAL CORP......cocooviiiiiiiiiiiiiice s 16,430 245,052 377,799
KPX HOLDINGS CORP......ccocuiiiiiiiiiiiiiiiictre e 106 5,200 5,302
KRAFT FOODS INC.....cooiiiiiiiiiiiiiiiiee e 402,146 11,587,146 14,167,604
KRATOS DEFENSE & SECURITY SOLU......ccccciiiiiiiiniiiiniiiiiciinccnceine 180,959 4,125,700 2,200,461
KRBL LTD...cuiiiiieieiieiirtciee ettt ettt 119,608 62,286 76,122
KROGER CO/THE.......coiiiiiiiiiiiiiiiiiiters ettt 119,549 2,837,315 2,964,815
KRONOS WORLDWIDE INC.....ccociiiiiiiinieiiinieiieieeneeeeeieieeeeeiesee e 4,057 113,864 127,593
KRUNGTHAI BANK PUBLIC CO LTD.....ccccooiiiiiiiiiniiiiiiiiicicciececine 1,365,700 286,914 835,644
K'S HOLDINGS CORP Y50......cciiiiiiiieieiceeeeceeiercee e 600 16,483 25,817
KUBOTA CORPORATION YS50......ccoiiiiiiiiiiiiiiiiiiccccnnes 157,010 1,400,707 1,378,406
KUEHNE & NAGEL AG CHFI(REGD).......ccooiiiiiiniiiciiiciricceeeccece e 2,213 268,207 335,367
KUMAGAI-GUMIL......ooiiiiiiiiiiiiiicic s 6,000 3,660 6,092
KUMBA IRON ORE LTD NPV...ociiiiiiiiiiiiiciieicrcceeteee s 4,528 311,026 323,285
KUMPULAN FIMA BHD......c.coiiiiiiiiiiiiiiiicc e 51,400 26,191 28,087
KURARAY CO Y50, 49,990 701,685 727,319
KURITA WATER INDUSTRIES NPV....c.cooiiiiiiiiiiniiiiiiccine 9,063 253,786 268,434
KYOCERA CORP Y50.......ciiiiiiiiiiciiiniceeieeiee et 10,739 1,024,231 1,083,740
KYORIN HOLDINGS INC.....cccoiiiiiiiiiiiiiiiiiiiicccsc e 43,000 653,471 850,842
KYOWA EXECO CORP Y50......ccoiiiiiiiiiiciicceeeeeeeeee s 64,900 522,734 654,143
KYOWA HAKKO KIRIN CO LTD......ccccooiiiiiiiiiiiiiiicicccccnns 5,589 52,528 52,942
KYOWA LEATHER JPYS50......ciiiiiiiiiiiiiiiccncec e 1,300 5,543 4,668
KYUNG DONG CITY GAS CO KRWS5000........cccceviimiiiiiiiiiiiiiiiiineseeenenens 891 34,023 42,979
KYUSHU ELECTRIC POWER CO INC.......ccocoiiiiiiiiiiiiiiiiincecnscceeeees 15,902 307,661 284,921
L G CORP KRWS000........ccciiiiiiiiiiiiiiiiiieceeiccce e 21,361 1,094,623 1,606,602
L-3 COMMUNICATIONS HOLDINGS IN.....coccciiiiiiiiiiiiiiiicicceeeccees 28,776 2,234,430 2,516,461
LA MANCHA RESOURCES INC......c.ccouiiiiiiiiiiiiiiiiiiiiiieiiise e 1,400 3,116 3,365
LABORATORY CORP OF AMERICA HOL........ccccccoiiiiiiiiiiiiiiiicnc 31,658 2,520,402 3,064,178
LADBROKES ORD GBP (CONS)......ccoooiiiiiiiiiiiiiiiiiccccccccieneersee e 8,735 21,453 21,372
LAFARGE SA EURA.00.......cccoiiiiiiiiiiiiiicccce e 4,316 284,289 274,988
LAGARDERE S.C.A. EURG.I(REG).......ccccooiiiiiiiiiiiiiiiiicccccccccecccas 2,542 106,764 107,378
LAI SUN DEVELOPMENT CO......cciiiiiiiiiiiiiiiiiniiiiiiiicncceceeceenne 252,000 3,076 7,060
LAM RESEARCH CORP........ccocoiiiiiiiiiiiiiiccccccccc s 34,631 1,282,022 1,533,461
LAMAR ADVERTISING CO.....cccciiiiiiiiiiiiiiiiiiiiiiniinec e 10,834 234,925 296,527
LAND SECS GP ORD GBPO.10 REITS.....ccocoeiiiiiiiiinieiiecereeeeeeeeee e 36,320 411,834 497,092
LANDSTAR SYSTEM INC.....cccociiiiiiiiiiiiiiciiciicc s 43,038 1,441,944 2,000,406
LANXESS AG NPV ..ottt ettt 21,051 1,263,102 1,727,477
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LAS VEGAS SANDS CORP......c.ccooiiiiiiiiiiiiiiii s 110,100 2,980,761 4,647,321
LASALLE HOTEL PROPERTIES......ccociiiiiiiiiieiciecneeeeeeeeee e 26,250 637,423 691,425
LASSONDE INDUSTRIES INC......coccociiiiiiiiiiiiiiiiicincncc e 100 5,791 7,719
LAURENTIAN BANK OF CANADA . ......c.cciiiiiitieeeeeeeeeee et 8,400 285,982 387,840
LAVENDON GROUP ORD IP.....c.ccooiiiiiiiiiiiiiiiiiniiiiiccccnenns 2,202 6,226 3,703
LAWSON INC NPV ..ottt 12,243 588,398 638,983
LAZARD LTD SHS -A- ..ot 45,263 1,650,312 1,679,257
LDC EURO.80.......coiiiiiiiiiiicieieie ettt 179 20,376 20,710
LEAR CORP......oviiiiiiiicic s 19,600 728,158 1,048,208
LEGAL & GENERAL GROUP ORD 2.5P......ccciiiiiiiiiiiiiiniciniceeiceeeeceeeeeens 580,173 901,849 1,100,961
LEGG MASON INC.....cooiiiiiiiiiiiiic s 48,034 1,367,929 1,573,594
LEGGETT & PLATT INC....oiiiiiiiiiiiicecce e 26,653 477,585 649,800
LEGRAND SA EURA4......coiiiiiiiiiiiicicii e 49,563 1,573,131 2,087,142
LEIFHEIT AG NPV ..ot 92 2,244 2,721
LEIGHTON HOLDINGS LTD ORD.......ccccoiiiiiiiiiiiiiiiiicecccns 3,253 85,794 72,614
LEND LEASE GROUP NPV 14,665 127,030 140,832
LENDER PROCESSING SERVICES INC.......ccocoiiiiiiiiiiiiiiiiiicccccccccecees 16,121 491,644 337,090
LENNAR CORP......cooiiiiiiiiiiiic e 50,257 797,593 912,165
LENNOX INTERNATIONAL INC.......ccociiiiiiiiiiniiiicccccccnas 31,759 892,337 1,367,860
LEROY SEAFOOD GROU NOKI.00........cccccoiiiiiiiniiiiiiiiccreeeeeieece s 272 7,411 6,438
LEUCADIA NATIONAL CORP......c.cciiiiiiiiiiiiiiiiicicceceecas 37,975 858,215 1,294,948
LEVEL 3 COMMUNICATIONS INC.....cccocoiiiiiiiniiiiiiiiiccncccesecese s 317,397 357,049 774,449
LEXMARK INTERNATIONAL INC.......cccocoiiiiiiiiiiiiiicceccecccccs 31,810 1,047,795 930,761
LG DISPLAY CO LTD....ooiiiiiiiiiiiciiiiccee e 33,420 792,276 924,986
LG ELECTRONICS INC......coiiiiiiiiiiiiiiiiiiinice s 881 82,231 68,407
LI & FUNG HKDO.025......ociiiiiiiiiiiiiiiccccc et 121,654 310,629 242,331
LIBERTY GLOBAL INC......coooiiiiiiiiiiiiciiccccc s 56,749 1,432,388 2,555,975
LIBERTY MEDIA CORP - CAPITAL.......cccooiviiiiiiiiiiiiiiciccccce s 13,286 285,988 1,139,275
LIBERTY MEDIA CORP - INTERACTT......ccociiiiieiciiecrceeeeeeeeieeeneeeae 111,973 872,063 1,877,787
LIBERTY MEDIA CORP - STARZ.......cccoviiiiiiiiiiiiiiiiiciciccc e 9,717 371,654 731,107
LIBERTY PROPERTY TRUST ......cociiiiiiiiiiieinieeteteesteesee e 22,113 619,589 720,442
LIFE TECHNOLOGIES CORP........ccccceiiiiiiiiiiiniiiiiiicccc s 41,482 1,626,738 2,159,968
LIFEPOINT HOSPITALS INC....ocoiiiiiiiiiieiinicereeeteeetee sttt 31,083 1,097,542 1,214,724
LIFESTYLE INTERNAT HKDO.01L.....cooviiiiiiiiiiiiiiiiincccccis 98,165 278,175 286,374
LIFETIME BRANDS INC......ccoiiiiiiiiiiiieietinieicree ettt 421 5,643 4,943
LINCARE HOLDINGS INC......cccoiiiiiiiiiiiiiiiiiiicc s 34,251 870,713 1,002,527
LINCOLN EDUCATIONAL SERVICES C......ccooviiiiiiiiiinicinccneceeeeeeeeene 2,541 39,148 43,578
LINCOLN ELECTRIC HOLDINGS INC.......ccccecoviniiiiiiiiiiiiniciecccnees 21,309 559,852 763,928
LINCOLN NATIONAL CORP.......cooiiiiiiiiiiiiircceeeece e 72,589 1,730,570 2,068,061
LINDE AG NPV ..o 14,917 2,041,983 2,614,754
LINDT & SPRUENGLI CHF100 REGD.......ccccociuiiiiiiiiiiiiicciccecceeicne 2 70,270 72,791
LINDT SPRUENGLI PTG CERT CHF10......cccccccviiiiiiiiiiiiiiccciccee 19 60,041 59,121
LINEAR TECHNOLOGY CORP.......cocceuiiiiiiiiiiiiiinicceeeeceeeee e 42,399 1,127,233 1,400,015
LINEDATA SERVICES EURI.....cccoiiiiiiiiiiiiicicccec e 995 14,739 17,340
LINGSEN PRECISION INDUSTRIES.......ccoccoiiiiiiiiiiiiiiinccreceecseeeseeeeens 125,000 67,702 96,176
LINK REAL ESTATE INVT ..o 115,841 325,599 395,255
LINKEDIN CORP - Ao 1,677 117,231 151,081
LION DIVERSIFIED MYRO.50........cccciiiiiiiiiiiiiiiiciiiincieeeeeeecicaes 121,800 20,875 20,572
LION FOREST INDUSTRIES BERHAD........ccocccoiiiiiiiiiiiiiicicccnccees 15,300 7,271 8,107
LION IND CORP MYRI(AFTER........ccociiiiiiiiiiiiiiicccccccna 28,200 23,599 17,558
LIPPO LTD HKDO.10......cciiiiiiiiiiiiiiiiiiiicieeieeeeece e 25,000 9,033 10,795
LIPPO-MAPLETREE INDONESIA..........cccoiiiiiiiiiiiiiiiiinee e 11,000 4,878 5,421
LITE-ON TECHNOLOGY CORP TWDI0.......ccccooiiiiiiiiiiiiiiiiiicciiccncecne 615,220 815,206 809,627
LKQ CORP....ocotiiiiii s 90,235 1,424,223 2,354,231
LLOYDS BANKING GROUP PLC.......ccciiiiiiiiiiiiiiiiincccecseecens 5,787,053 5,463,974 4,552,504
LMI AEROSPACE INC.....c.coiiiiiiiiiiiiiiiieecc e 317 6,101 7,744
LNC PROMESSES EURI....c.ociiiiiiiiiiiniciiicc e 1,700 20,160 20,827
LOBLAW COMPANIES LTD.....ccooiiiiieinieieirieienieieteeeeeeseeeeeieeeeesee e esaeseeenenes 2,416 99,102 97,506
LOCKHEED MARTIN CORP.......c.ccccooiiiiiiiiiiiiiiiiiiccecene 100,016 7,790,003 8,098,296
LOEWS CORP ...ttt ettt 60,942 1,977,766 2,565,049
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LOGICA ORD GBPO.10.......coiiiiiiiiiiiiiiiiiiiicccccc e 38,020 69,667 81,793
LONDON STOCK EXCHANGE GROUP.........cccooiiiiiiiiiiiiiiiiiciicccccccicens 10,055 140,338 171,275
LONG BON INTERNATIONAL CO LTD.....ccccooiviiiiiiiiiiiiiiiiiiniiciccinns 116,000 39,985 48,462
LONMIN ORD USDI...c.oiiiiiiiiiieiiieieieieeeenee ettt 3,484 92,762 81,272
LONZA GROUP AG CHFI(REGISTERED..........ccccccoeviiiiiiiiiiiiiiiiicices 1,079 88,069 84,321
LOPEZ HOLDINGS CORP PHP1.......cocoiiiiiiiiiiiiiicicccccceeceeeeeeeees 461,200 44,488 61,089
L'OREAL EURO.2.....ociiiiiiiiiiiiiiiccci e 21,880 2,585,458 2,841,087
LORILLARD INC....ooiiiiiiiiiiieiciiceteeeteeee et 28,319 1,900,565 3,083,090
LOTTOMATICA SPA EURI.....coiiiiiiiiiiiiiiciiccc s 23,041 449,742 446,972
LOW & BONAR ORD GBPO.05.......cociiiiiiiiiiiiiieiiicceecicesee e 6,413 5,266 6,757
LOWE'S COS INC ..ottt 264,221 5,971,665 6,158,992
LPL INVT HLDGS INC.....coiiiiiiiiiiiiiiiiicicicecesec e 6,272 208,348 214,565
LSTCORP.....cooiiiiiiiiiictc s 113,213 534,615 806,077
LTD BRANDS INC....oiiiiiiiiiiciec e 99,642 2,024,350 3,831,235
LTX-CREDENCE CORP.......ccccooiiiiiiiiiiiiiiiiii s 397,630 4,059,618 3,554,812
LUBRIZOL CORP......oociiiiiiiiiciiic et 14,182 930,055 1,904,217
LUEN THAT HLDGS ORD USDO.01.....c.ciiiiiiiiiiiiiciicicecccccccccccaes 57,000 5,964 5,567
LUKOIL OAO......oiiiiiiiiiiiicie e 4,583 287,579 292,166
LUKOIL OAO-SPON ADR.......ocoiiiiiiiiiiiiiiiee s 27,110 1,728,689 1,724,196
LUMENA RESOURCES CORP........cccooiiiiiiiiiiiiiiiiicceeeee e 406,000 191,136 163,313
LUNDBECK (H) A/S DKKS......cooiiiiiiiiiiiiiiiiicie s 28,800 771,257 757,423
LUNDIN MINING CORP.......c.cciiiiiiiiiiiiiiiiice s 178,900 632,346 1,371,734
LUNDIN PETROLEUM A ORD......coccuiiiiiiiiiiiiiiiicceccs s 20,370 268,081 277,624
LUPUS CAPITAL ORD GBPO.05......c.cooiiiiiiiiiiiiiciceceeeeene 1,466 2,166 2,660
LUTHAI TEXTILE B' CNY L. 157,100 155911 142,942
LUXOTTICA GROUP EURO.06.........cccuiiiiiiiiiiiiiiinicciecccccee e 2,510 79,617 80,497
LVMH MOET HENNESSY EURO.30......cccccceiiiiiiiiiiiiecccccccccaes 16,172 2,194,866 2,909,770
LYNAS CORP LTD....cociiiiiiiiiiiiiiiiiiicic e 36,388 91,838 77,135
LYONDELLBASELL INDU-CL A-W/L.....ccoiiiiiiiiiiinieinieieenieieeneeeeeeeeeeee e 67,912 2,559,096 2,615,970
M&F WORLDWIDE CORP........ccccciiiiiiiiiiiiiiiiiicccce e 1,259 30,093 32,533
MET BANK CORP.......ooiiiiieicetseeee ettt 24,053 2,035,651 2,115,461
M6 METROPOLE TV SA EUROA4......cccoiiiiiiiiiiiiicc 51,658 1,265,867 1,194,971
MABUCHI MOTOR Y50.....c.cciiiiiiieiinieiieiee et 1,399 70,068 70,158
MACARTHUR COAL LTD NPV....ccocoiiiiiiiiiiiiiiiiccc s 3,549 44,666 41,605
MACDONALD DETTWILER & ASSOC........cccoiiiiiiniiinieieieeeeeieeeeieeeeeeae 400 23,120 22,646
MACERICH CO/THE.......oiiiiiiiiiiiiiiiiciiiiieee e 27,240 930,930 1,457,340
MACK-CALI REALTY CORP......coooiiiiiiiiiriiniectecseee e 16,201 463,340 533,661
MACMAHON HLDGS NPV.....coiiiiiiiiiiiiiiiiiics e 148,087 44,411 88,783
MACQUARIE GROUP LIMITED NPV.....occciiiiiiiiiiniiiincirceeeeeeeee e 33,942 1,209,389 1,135,572
MACRONIX INTERNATIONAL........cocoiiiiiiiiiiiiiccc e 323,415 146,900 198,169
MACY'S INCL.o et 154,623 2,743,013 4,521,177
MADISON SQUARE GARDEN CO/THE........cccccooeiiiiiiiiiiiiiiinicccceeeeees 11,237 167,585 309,355
MAEDA ROAD CONSTRUCTION YS50......cccciiiiiiiiiiiiiiiiicesieecseceeeeieane 57,000 480,003 550,520
MAEZAWA KAISEI INDUSTRIES CO......ccccooviiiiiiiiiiiiiiiiiiicccas 600 5,389 5,706
MAGNA INTL INC....coiiiiiiiiiiiiccc et 4,718 215,470 254,941
MAINFREIGHT LTD NPV 1,593 11,297 13,354
MAJOR DRILLING GROUP INTL INC......ccccooiiiiiiiiiiniiiiicicccecciccnecie e 15,561 202,525 202,353
MAKHTESHIM AGAM INDS ILST ..ot 4,946 26,318 27,619
MAKITA CORP Y50t 15,056 549,320 695,380
MALAYAN BANKING BERHAD MYRIL.......cocooiiiiiiiiiiiiiiiciiicces 23,300 50,248 68,986
MALAYSIAN NATL REIMYRI....cooiiiiiiiiiiiiiiciicccccccces 8,300 7,871 10,061
MALAYSIAN PACIFIC INDS BHD.......ccccoouiiiiiiiiiiiiiiiiiniiciceseeeeecine 1,350 2,293 2,012
MAN GROUP. ... 51,308 205,777 195,223
MAN SE ORD NPV ... 10,720 1,150,464 1,429,278
MANITOBA TELECOM SERVICES INC.......cccccoouiiiiiniiiiiiiiiniciiciiiccseecns 1,400 50,154 47,392
MANITOWOC CO INC/THE........c.cooiiiiiiiiiiiiiiiiccicc e 101,087 1,433,118 1,702,305
MANPOWERGROUP........cocoviiiiiiiiiiiiiic e 36,325 1,675,993 1,948,836
MANULIFE FINANCIAL CORP.......coociiiiiiiciiecireeeteeeese et 162,620 2,891,016 2,877,992
MAP GROUP. ... 7,996 24,969 28,592
MAPEFRE SA EURO.L0......cciiiiiiiiiiiecieieeece ettt nenens 20,556 74,548 76,296
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MAPLE LEAF FOODS INC......ccciiiiiiiiiiiiiiiiniciiiccn e 1,300 15,889 16,016
MARATHON OIL CORP.....c.oooiiiiiiiiieiiiecieicere et 172,232 5,217,831 9,073,182
MARFIN POPULAR BANK PUBLIC CO.......cccceoviiiniiiniiiiiiiiiiiicccieeee 1 12 1
MARKEL CORP ...ttt 1,807 597,396 717,036
MARKETECH INTL CORP TWDI0......cccooiiiiiiiiiiiiiniciiieccceae 28,000 19,962 24,224
MARKS & SPENCER GROUP ORD........ccccoviiiiiiiiiiniiinicieinieieiee e 136,444 846,609 791,661
MAROC TELECOM MADBS.........cccoiiiiiiiiiiiiiiiiiiciiicccec e 2,156 41,177 39,665
MARRIOTT INTERNATIONAL INC/DE......c.cccoiiiiiiiiiiiiniiiinecieceieeeseeeeenae 52,056 1,264,817 1,847,467
MARSH & MCLENNAN COS INC......cccoooiiiiiiiiiiiiiiiicccns 115,349 2,731,137 3,597,735
MARSHALL & ILSLEY CORP.....c.ocociiiiiiiiiiiciicccceeeeee e 101,833 825,979 811,609
MARTIN MARIETTA MATERIALS INC.......cccccooiiiiiiiiiniiiiiiciccccs 8,491 774,233 679,025
MARUBENI CORP Y50.....c.cciiiiiiiinicieiieiincesie et 371,359 2,020,954 2,446,298
MARUDAI FOOD CO Y50......ciiiiiiiiiiiiiiciiccciec e 6,000 18,291 18,351
MARUI GROUP CO LTD Y50t 4,803 30,479 36,159
MARUICHI STEEL TUBE Y50.......ccociiiiiiiiiiiiiiicccccn e 1,012 24,180 24,937
MARUZEN CO LTD JPY50.......ciiiiiiiciiiieiince et 2,000 10,673 13,001
MARVELL TECHNOLOGY GROUP LTD......ccccoviiiiiiiiiiiiiiiiiicicccccccecnes 94,724 1,236,359 1,398,600
MASCO CORP......oiiiiiici e 100,720 1,254,611 1,211,662
MASTERCARD INC....cocoiiiiiiiiiiiiiiiiiiiiccee e 28,400 5,855,068 8,558,056
MATAHARI PUTRA PRIMA TBK ..o 221,500 36,447 31,254
MATRIX SERVICE CO......ooviiiiiiiiiiiiiiiiiiiiciiee e 16,500 175,647 220,770
MATSUDA SANGYO JPY 50 38 976 571
MATSUYA FOODS CO JPYS50.....cciiiiiiiiiiiiiieiciciiicccnicseeee e 300 5,650 5,606
MATTEL INC...ooooiiiiiiiiiiii e 87,355 1,694,850 2,401,389
MAXIM INTEGRATED PRODUCTS INC......c.ccociiiiiiiniiiiiiicccccccccccce 80,723 1,638,057 2,063,280
MAXIMUS INC...oooiiiiiiiiiiiii e 5,250 388,564 434,333
MAZDA MOTOR CORP NPV.....ccooiiiiiiiiiiiiiiiiiicccccc s 87,605 222,022 228,884
MB FINANCIAL INC....ocooiiiiiiiiiiiiiiici s 54,750 1,160,390 1,053,390
MBIA INC...ooiiiiiieiecte ettt ettt ee 27,675 180,138 240,496
MCBRIDE ORD GBPO.10........cociiiiiiiiiiiiiiiiiiceccsc s 13,348 42,103 29,626
MCCORMICK & CO INC/MD.......cocuiiiiiiiiiiiiiiiisisiese s 47,576 1,793,686 2,358,342
MCDERMOTT INTERNATIONAL INC......cccccooviiiiiiiiiiiiiiincceceee 70,976 946,113 1,406,035
MCDONALDS CO JAPAN JPY50.....cciiiiiiiiieinieieteeereee et 1,431 35,231 36,289
MCDONALD'S CORP.......cooiiiiiiiiiiiiici e 273,284 17,511,541 23,043,307
MCGRAW-HILL COS INC/THE........cccecioiiiiiiiiiiniciniicreeeeeeieee e 107,868 3,518,199 4,520,748
MCT COLTD NPV..ooiiiiiiiiiiiiiiiicii s 19 5,571 3,223
MCKESSON CORP.......cooiiiiiitiiieiirceetee et 56,278 3,062,840 4,707,655
MDU RESOURCES GROUP INC........cccccooiiiiiiiiiiiiiiicicecan 38,547 839,633 867,308
MEAD JOHNSON NUTRITION CO....coouiuiiiiiiiiiciiiiciicictsieicerecie s 43,137 2,010,825 2,913,904
MEADWESTVACO CORP........ccooviiiiiiiiiiiiiiciiccccc e 31,651 576,080 1,054,295
MECOM GROUP PLC.....ccooiiiiiiiiiiiiiiice e 2,338 6,765 8,098
MEDCO HEALTH SOLUTIONS INC.......cccoooiiiiiiiiiiiicincieces 84,654 4,365,136 4,784,644
MEDIASET EUROQ.52.....cciiiiiiiiiiiccc et 512,800 3,288,647 2,410,372
MEDICIS PHARMACEUTICAL CORP........ccccooiiiiiiiiiiicne 17,000 510,747 648,890
MEDIOBANCA SPA EURUD.5....c.ooiiiiiiiiiiiiiciciccce e 14,095 147,675 142,743
MEDIPAL HOLDINGS CORP........cccooiiiiiiiiiiiiiicccaes 3,157 25,953 27,833
MEDIQ NV EURD.25......ciiiiiiiiiiiiincsce e 2,735 46,725 52,699
MEDNAX INC.....oiiiiiiiiiiicii et 35,067 2,020,295 2,531,487
MEDTRONIC INC.....ociiiiiiiiiiiiiiiciic s 274,439 10,495,589 10,574,135
MEG ENERGY CORP........cocoiiiiiiiiiiiiiiiiiiie s 4,825 239,659 251,574
MEGA FINANCIAL HOLDING CO LTD....ccoccoiiiiiiiiiiiiiiicciccccees 237,000 165,913 207,102
MEIBAN GROUP SGDO.10........cocuiiiiiiiiiiiiiiiiiiiiiiiciiisiicceeeneeeeeieiccsceees 7,000 2,525 1,654
MEIT HOLDINGS CO NPV.....ciiiiiiiiiiiiiiiiicce e 1,477 59,406 61,907
MEINL AIRPORTS INTL EURIO.......cocoiiiiiiiiiiiiiiiciiciicicsce e 3,373 5,430 1,369
MELCO INTERNATIONAL.......cocociiiiiiiiiiiccc e 107,000 103,155 107,945
MELLANOX TECHNOLOGIES LTD SHS.......cccocoiiiiiiiniiiiiiiicecceccccceee 4,103 84,265 122,310
MEMC ELECTRONIC MATERIALS INC......cccccoeiiiiiiiiiiiiiiiiccceee 42,864 645,647 365,630
MERCER INTERNATIONAL INC.....ccooiiriiiiinieiinicenieicenieteeeeeeseeieesee e 601 8,117 6,058
MERCK & CO INC......oooiiiiiiiiiiiiiiiriice s 811,392 25,758,366 28,634,024
MERCK KGAA NPV ..ottt ettt 7,988 828,773 867,910
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MERCURIES & ASSOC TWDI0.....c.ooiiiiiiiiiiiiiiiiiiiccccne 155,100 73,268 148,493
MERCURY COMPUTER SYSTEMS INC.......cccoeuiiiiiiiiiiiiiiisceecene 31,800 583,208 594,024
MERCURY GENERAL CORP........ccccceoiiiiiiiiiiiiiiiiiccea 4,995 210,559 197,253
MERIDIAN BIOSCIENCE INC......c.cciiiiiiiiiiiieiieicteietreieeeeeeeeee e 16,419 346,130 395,862
MESOBLAST LTD NPV 17,500 163,511 162,062
METCASH LIMITED NPV ..ottt 129,276 506,287 574,372
METHODE ELECTRS INC COM......ccccooiiiiiiiiiiiiiiiiice e 19,724 232,282 228,996
METLIFE INC....ooiiiiiiiiiiiceee ettt 241,273 9,730,525 10,584,647
METRO AG ORD NPV...ooiiiiiiiiiiiiiiiii e 31,226 2,028,583 1,891,959
METRO INC ...ttt s 24,321 877,711 1,209,372
METROPCS COMMUNICATIONS INC......ccccoovviiiiiiiiiiiiicicciecve s 89,324 1,057,774 1,537,266
METSO OYJ EURLT0.....cociiiiiiiiiiiciincce e 6,128 265,988 348,013
METTLER-TOLEDO INTERNATIONAL L.....cccocoiiiiiiiiiiicice 16,206 1,811,413 2,733,466
MGI COUTIER EURBS.O0..........coiiiiiiiiiiiiiiiiiccnieeceeice e 80 4,679 5,219
MGM RESORTS INTERNATIONAL..........ccoovviiiiiiiiiiicccccce 65,713 741,197 868,069
MICHELIN CIE GLE DES ETABL........ccooiiiiiiiiiiiicicceeece s 8,203 742,621 802,072
MICROCHIP TECHNOLOGY INC......c.cooiiiiiiiiiiiiiiiiiiiciiiciinseeee e 83,494 2,366,194 3,165,258
MICRON TECHNOLOGY INC.....cociiiiiiiiiiiiiiiiiciecicieccc e 507,141 3,632,929 3,793,415
MICROS SYSTEMS INC.....cocoiiiiiiiiiiiiiiiiiciccce s 18,202 580,706 904,821
MICROSEMI CORP.......cooiiiiiiiiiiiiiiic e 57,271 921,003 1,174,056
MICROSOFT CORP.......ooiiiiiiiiiicicicc e 2,225,136 55,798,167 57,853,536
MIDLAND HOLDINGS LTD HKDO.1....c.ccociiiiiiiiiiiiiiiccicicecccccae 26,000 21,427 15,203
MILLICOM INTL CELL SDR EACH.......cccococoiiiiiiiiiiiiiiiccccccccces 2,980 261,296 311,693
MIMASU SEMICONDUCTOR INDUSTRY .......cccooniiiiiiiiiiiiiniiiiciiciccsceins 8,100 90,460 94,981
MINEBEA CO Y50.....cciiiiiiiicci s 7,309 36,806 38,645
MINERALS TECHNOLOGIES INC......ccccociiiiiiiiiiiiiiicincceecceene 129 8,671 8,551
MIRACA HOLDING INC JPY50......ccciiiiiiiiiiiiiiiiiiiciecinicceseeeeene e 20,682 624,009 833,580
MIRVAC GROUP STAPLED SHS......ccccooiiiiiiiiiiiiiiiccicccene 93,263 120,687 124,809
MISUMI GROUP INC Y50......ciiiiiiinieieinieieireeeeeeeseteeeeseesae e 5,100 128,759 131,163
MITANI CORP JPY 50 2,000 14,624 28,430
MITCHAM INDUSTRIES INC.....ccooiiiiiiiiiiiniceneetetceeteiceeeese e 218 3,370 3,771
MITEL NETWORKS CORP........ccocoviiiiiiiiiiiiiiiicccc e 15,000 210,000 65,700
MITSUBISHI CHEMICAL HOLDINGS.......cooiiirieinieieieieieiseeseeeeeeeee e 37,707 232,849 265,200
MITSUBISHI CORP NPV ..o 234,281 5,761,491 5,801,907
MITSUBISHI ELECTRIC CORP Y50......ccoccciiiiiiiiiiniciieieciriceseeeeeeee e 366,635 3,285,606 4,222,023
MITSUBISHI ESTATE CO NPV...cooiiiiiiiiiiiiiiae 142,844 2,460,447 2,486,858
MITSUBISHI GAS & CHEML CO Y50.......ccoiiiiiiieircenieceece e 62,673 455,753 455,536
MITSUBISHI HEAVY IND NPV.....ccooiiiiiiiiiiiiiiices 274,419 1,213,856 1,281,030
MITSUBISHI LOGISTICS CORP JPY 5.t 2,459 26,806 27,434
MITSUBISHI MATERIAL CORP Y50.......cccoiiiiiiiiiiiiiiiciiccccceeae 69,079 220,548 215,551
MITSUBISHI MOTOR CORP Y50.......ccoiiiiiiiiiiiiieiiecieiceseiceseceeeeeeeene s 83,526 96,398 101,356
MITSUBISHI STEEL JPY50.......ccociiiiiiiiiiiiiiiciicecee e 7,000 17,757 23,836
MITSUBISHI TANABE PHARM CORP........ccccooiiiiiiiiiiiiiicceecncceeeceee 45,838 640,451 763,399
MITSUBISHI UFJ FINANCIAL GROUP........cccooiiiiiiiiiiiiiccce 1,602,532 7,896,901 7,738,825
MITSUBISHI UFJ LEASE & FINANCE.........ccccooiiiiiiiiiiiciccccecce 5,094 182,719 195,535
MITSUIL & CO Y50......ciiiiiiiiiicicc s 192,424 2,597,689 3,297,608
MITSUI CHEMICALS JPY 50 17,615 59,489 63,690
MITSUI ENG & SHPG Y50.......cciiiiiiiiiiiiicccecce s 15,218 37,860 32,976
MITSUI FUDOSAN CO Y50t 68,719 1,235,906 1,172,546
MITSUI MINING & SMELT CO Y50......ccciiiiiiiiiiiiiiieecececcccccc s 151,000 587,982 504,829
MITSUI O.S. K. LINES JPY50......ccciiiiiiiiiiiiiiirccecsiecesece s 166,423 986,383 888,166
MIZUHO FINL GP NPV ..ot 1,352,772 2,384,013 2,211,069
MIZUHO SECURITIES CO LTD.....ccoociiiiiiiiiiiciciicneeceeceeees 15,540 38,458 37,137
MIZUHO TRUST & BANKING CO LTD......c.ccccovuiimiiiiiiiiiiiniiiiniieeeeneeeenne 41,041 34,716 36,081
MKS INSTRUMENTS INC....cocoiiiiiiiiiiiiiicicccce e 37,050 738,263 978,861
MOBISTAR NPV ..ot 1,169 83,459 88,778
MODERN TIMES GRP (MTG) SER B......cccociiiiiiiiiiiiiiicccc 1,024 77,712 67,785
MOHAWK INDUSTRIES INC.....ccooiiiiiiiiiieiiiiiriciereeeetetce e 10,560 469,383 633,494
MOLEX INC...c.oiiiiiiiiiiiiiiiiic s 25,234 429,514 650,280
MOLINA HEALTHCARE INC.....ccooiiiiiiiiiiinicereeeeetceeteceeeeee e 934 25,039 25,330
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MOLSON COORS BREWING CO......cccoviiiiiiiiiiiiiiiniiiiiicicscene s 25,000 1,129,091 1,118,500
MOLYCORP INC....ooiiiiiiiiieiciieetretcee ettt 13,040 726,158 796,222
MONDI PLC ORD EURO.20........ccccoiiiiiiiiiiiiiiiiiiicceecn s 11,483 73,113 114,392
MONOLITHIC POWER SYSTEMS INC......ccooiiiiiiiiiinieieinieicerieeeeeeeeeee e 51,975 1,001,574 801,455
MONSANTO CO..oiiiiiiiiiiii e 148,487 10,554,102 10,771,247
MONSTER WORLDWIDE INC.....ccoccciiiiiiiiiiiiiiinieciieeeeice et 24,138 322,836 353,863
MONTPELIER RE HOLDINGS LTD CDT......ccccooiiiiiiiiiiiiiiiiiiciicciccicns 33,800 501,930 608,400
MOODY'S CORP ..ottt e 38,276 934,433 1,467,885
MOOG INC...ooiiiiiiiiiic e 15,000 632,274 652,800
MORGAN CRUCIBLE CO. ORD 25P.......cccccoiiiiiiiniiiniieinieiiisiecseeeseeeeeeeane 189,811 678,462 938,270
MORGAN STANLEY ..ot 419,388 11,413,223 9,650,118
MORI SEIKT Y50, 7,600 100,594 99,752
MORNINGSTAR INC.....cooiiiiiiiiiiiiiiiic e 4,552 194,268 276,671
MORRISON (W) SUPMKT ORD 10P........ccccooiiiiiiiiiiiiiiiicccccceeieeae 637,023 2,773,910 3,044,603
MORY INDUSTRIES JPY50.......cciiiiiiiiiiiiiiiiiiiiecsncc s 1,000 3,646 3,913
MOSAIC CO/THE 83,382 5,122,910 5,647,463
MOTOROLA MOBILITY HOLDINGS INC.......cccocoooniiiiiiiiiiiiiiicicccccccene 52,610 1,121,478 1,159,524
MOTOROLA SOLUTIONS INC.....cociiiiiiiiiiiiiiiiicciicise e 56,021 1,356,936 2,579,207
MOUNT GIBSON IRON LTD NPV....c.coiiiiiiiiiiiiiiiiiiiiiiiiniseeeeeeeeeeeeiens 8,813 16,340 17,361
M-REAL OYJ ORD'B'EURL.70.......cccciiiiiiiiiiiiiiiiiiicicic e 6,094 9,029 25,976
MS&AD INSURANCE GROUP HOLDINGS........cccooiiiiiiiiiiiiniiicicccccccecene 116,152 3,175,213 2,698,132
MSC INDUSTRIAL DIRECT CO.....coocuiiiiiiiiiiiiiiiiciiicciccce e 8,221 340,217 545,135
MSCI EMF (EMERGING MKTS FREE)........ccccccooiiiiiiiiiiiiiicccccccccccne 1,529,994 51,569,545 70,430,954
MSCIINC ... 22,395 627,533 843,844
MTILTD NPV ..ot 5 6,182 8,389
MTN GROUP LTD ZAR 0.0001......ccciiiiiiiiiiiiiiniiiiiiiecicceeceeeeie e 33,780 555,987 717,059
MTR CORP HKDI......oiiiiiiiiiiiiccccc s 64,093 234,550 227,337
MTU AERO ENGINES INVEST NPV.....ccccoiiiiiiiiiiiiiiiiciceeens 6,628 433,392 529,297
MUELLER INDS INC COM.......coiniiiiniiiiieieiiieeeseeeeseeeteee e 16,004 482,897 606,712
MUENCHENER RUECKVERSICHERUNGS.........ccccoiiiiiiiniiiiiiiccine 23,236 3,598,972 3,552,475
MUHAK CO KRW200........ccciiieiiiieinieieiriceieeiteeeee ettt ee 2,760 23,129 31,280
MULTIMEDIA GAMES HLDG CO INC......cccocoviniiiiiiiiiiiiiiicccns 2,064 10,602 9,391
MULTIPOLAR TBK PT ..ottt 1,224,500 35,325 29,986
MURATA MANUFACTURING CO NPV.....cccoooiiiiiiiiiiniiiicccccne 12,414 719,798 822,374
MURPHY OIL CORP......coiiiiiiiiiiiiiicieeetiee et 59,808 3,380,084 3,926,993
MYLAN INC/PA. ..ottt 122,530 2,273,742 3,022,815
MYRIAD GENETICS INC....ooiiiiiiiiiiiiiniccreieeece et 31,081 757,288 705,850
N.G.K. SPARK PLUG CO NPV.....ccocoiiiiiiiiiiiiiiiniccns 103,460 1,415,775 1,418,155
NLLC. CORP Y50.....iiiiiiiiiicieccce et 1,861 8,118 8,019
NABORS INDUSTRIES LTD SHS......ccoooiiiiiiiiniiiiicceccne 58,464 978,479 1,440,553
NABTESCO CORP NPV ...t 7,252 137,134 174,026
NAKANO CORP Y50t 2,500 7,267 5,510
NALCO HOLDING CO...coueiiiiiiiiiciiiiiciiiicreie et 28,677 546,202 797,507
NAM TAI ELECTRONICS INC......cocoiiiiiiiiiiiiiiiiciicecc e 1,672 15,421 9,229
NAMCO BANDAI HOLDINGS INC NPV.....ccooiiiiiiiiiiiiiicicccceecceceeae 4,309 45,060 51,542
NAMURA SHIPBUILDING CO Y50......cccciiiiiiiiiiiiiiiicinieccecececeeeias 6,300 34,580 27,693
NAMYANG DAIRY PROD KRWS5000.........cccccooiriiiiiiiiiiniiciccnccccee 201 89,988 147,411
NASDAQ OMX GROUP INC/THE........ccooiiiiiiiiiiiiiiiiiiciiciiicneeeeeees 23,776 551,085 601,533
NATIONAL BANK OF CANADA . .......cooiiiiiiicicicccc e 62,087 3,397,804 5,032,064
NATIONAL BK OF GREECE........ccccccooiiiiiiiiiiiiicceeescee s 57,730 830,986 412,640
NATIONAL FINANCIAL PARTNERS CO.....ccocociiiiiiiiiiiiiiiiiiieiccccne 24,600 361,454 283,884
NATIONAL FUEL GAS CO....coviiiiiiiiiiiiciciiccccccnie s 15,417 675,099 1,122,358
NATIONAL GRID PLC NEW ORD......cccooiiiiiiiiiiiiiiciccicceeeeecas 256,693 2,196,494 2,524,160
NATIONAL INSTRUMENTS CORP.......cccoooviiiiiiiiiiiiicicccccccn 22,928 485,985 680,732
NATIONAL OILWELL VARCO INC.......cccccooiiiiiiiiiiiiiiiiicicicccce 86,156 3,017,255 6,738,261
NATIONAL SEMICONDUCTOR CORP.........ccccouiiiiiiiiiiiiiiiiicceccce 46,906 636,962 1,154,357
NATIONWIDE HEALTH PROPERTIES L.......ccccoooiiiiiiiiiiiiiiinicicccne 23,554 741,930 975,371
NATIXIS EURLO....oiiiiiiiiieicieiecereceeteetetee sttt 22,389 122,847 112,314
NATL AUSTRALIA BK NPV ..o 295,150 7,346,820 8,095,602
NATURAL GAS SERVICES GROUP INC........cccocoviiiiiiiiiiiiiiiiccicccccicneens 14,250 214,614 230,280
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NATURE'S SUNSHINE PRODUCTS INC......ccccocoviiiiiiiiiiiiiiniciinccccins 778 10,595 15,155
NAVISTAR INTERNATIONAL CORP.....cocociiiiiiiiiiiccreecseeeseeeeeeeene 13,491 628,413 761,702
NCC SER B SEKS8.....ooiiiiiiiiiiiiii s 260 5,119 5,929
NCR CORP.....cice ettt 40,131 598,949 758,075
NCSOFT CORPORATION KRWS500........ccccoiniiiiiiiiiniiiiiiiiicieeccseecns 992 220,689 270,381
NEC CORP NPV ..ottt 102,321 259,167 231,857
NEC FIELDING. LTD NPV....ccooiiiiiiiiiiiiiiiiiiic s 600 6,937 7,207
NEC SYS INT & CONS Y50ttt 3,100 37,206 43,107
NEENAH PAPER INC.....c.ccooiiiiiiiiiiiiiiiicic e 1,404 19,776 29,877
NEKTAR THERAPEUTICS. ..ottt 22,000 235,936 159,940
NEO MATERIAL TECHNOLOGIES INC.......c.ccoiiiiiiiiiiiiiiiiniccccns 491 2,124 4,721
NEOPOST FREF4.......oiiiiiiiiicc ettt 1,244 98,702 106,846
NEOWIZ CORPORATION KRWS500........cccooiiiiiiiiiiiiicicnccccecnes 4,857 54,226 69,376
NEPTUNE ORIENT LNS SGS1...ocociiiiiiiiiiiiiiiiiirrrsseeveeeeieeieee e 23,489 36,545 29,275
NESTE OIL OYJ EUR3B.A.....cooiiiiiiiiiiiiiicic e 4,986 92,274 78,145
NESTLE SA CHFO.1 (REGD).....cciiiiiiiiiiiiiiiiiccniccce s 324,155 16,682,535 20,115,319
NETAPP INC....ooiiiiiiiic e 114,562 3,496,915 6,046,582
NETFLIX INC ..o 19,478 2,771,591 5,116,676
NETGEM NPV ..o 6,230 32,373 32,969
NETIA SA PLNT ..ot 86,325 124,581 181,121
NETSPEND HOLDINGS INC......cocociiiiiiiiiiiiiiiiiiiiiiseeeecee s 7,500 82,500 75,000
NETWORK EQUIP TECHNOLOGIES.........ccccooiiiiiiiiiiiiiiicinceeesscc e 14,505 112,367 31,911
NEUSTAR INC.....ooiiiiiiiiiiiiiiic e 38,432 917,284 1,006,918
NEW ASIA CONST TWDI0......cuiiiiiiiiiiiiiiiicceee e 22,000 10,131 10,034
NEW HOPE CORP NPV.....cooiiiiiiiiiiiiiiicccccs s 1,133 5,754 6,332
NEW JERSEY RES CORP.......c.ccooiiiiiiiiiiiiiiiic e 22,574 666,080 1,007,026
NEW ORIENTAL EDUCATION & TECHN........ccccceiiiiiiiiiiiiciiiccece 930 107,843 103,900
NEW WAVE GROUP AB SEK3 SER 'B'.......cccooiniiiiiiiiiiiiiicicccns 1,145 5,991 8,238
NEW WORLD DEVELOPMENT CO HKS$1.....c.cocociiiiiiiiiiiicirncceereccienene 134,454 257,487 203,204
NEW YORK COMMUNITY BANCORP INC.......cccccooviiiiiiiiiiiiiiiinccces 83,924 1,191,385 1,258,021
NEWCREST MINING LTD ORD NPV .....ccciiiiiiiiiiiinctneceeceeeeeeeeeeeenenes 43,984 1,685,590 1,775,736
NEWELL RUBBERMALID INC.......cccocoiiiiiiiiiiiiiiiiiiii e 95,737 1,403,081 1,510,730
NEWFIELD EXPLORATION CO......couiuiiiiiiniciiinieieieiecrieeeeee e 68,555 2,395,641 4,663,111
NEWMARKET CORP.......ccoviiiiiiiiiiiiii e 5,300 517,174 904,763
NEWMONT MINING CORP......cocoriiiiiiiiiiiinicinieeteese et 107,295 5,021,879 5,790,711
NEWOCEAN GREEN ENE HKDO.10.......cccccooiiiiiiiiiiiiiiiiiccccecne 22,000 2,717 4,976
NEWS CORP.....cooeiiice et 551,437 6,024,936 9,760,435
NEXEN CORPORATION KRWS000.........cccoiiiiiiiiiiiiiiiicciececnne 360 14,997 26,705
NEXEN INC....oiiiiiiiiie ettt 25,512 610,265 574,687
NEXT GROUP ORD GBPO.10.......ccccooiiiiiiiiiiiiiiiiiiiccc e 63,494 2,034,147 2,370,022
NEXT MEDIA HKDI.....oiiiiiiiiiiiiiiiincceie et 88,000 12,159 9,726
NEXTERA ENERGY INC......ccocooiiiiiiiiiiiiiiicc e 85,748 4,309,141 4,927,080
NEXUS ENERGY NPV ..ot 24,664 12,110 8,714
NGK INSULATORS Y50.....c.ciiiiiiiiiiiiiciccnceecs e 25,144 426,370 464,523
NHK SPRING CO Y50 s 3,140 28,153 31,843
NICE SYSTEMS SHKL.....ooiiiiiiiiiiiiiiiiircc e 1,299 47,450 46,768
NICHIREI Y50 146,000 590,699 620,084
NICHIREKI CO Y50t 6,000 22,282 28,455
NIDEC CORP NPV ... 5,743 486,048 529,073
NIELSEN HOLDINGS N.V...oiiiiiiiiiiiiiiiiiiee s 15,014 410,374 467,836
NIEN HSING TEXTILE TWDI0......coiiiiiiiiiiiiiiiciiiccceccee e 17,243 10,775 13,837
NIFTY CORP NPV...ooiiiiiiiiiiiiiics s 10 8,044 12,989
NIHON UNISYS Y50 7,500 58,958 44,577
NITHOLDINGS INC......ooiiiiiiiiiiiiicicicccs s 34,746 980,032 1,472,535
NIIT TECHNOLOGIES INRIO. ..ot 22,312 73,092 89,717
NIKE INC....oooiiiiiiiiicc s 67,586 4,055,918 6,081,388
NIKO RESOURCES LTD.....coiiiiiiiiiiiiiiiiiiiiic s 1,800 162,323 112,297
NIKON CORP NPV ..ottt sttt 13,058 260,128 305,430
NINTENDO CO....oviiiiiiiiiiiiii s 2,134 530,134 398,209
NIPPO CORP NPV ..ottt 13,000 100,294 104,631
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NIPPON ANTENNA CO JPY 50, 700 5,419 5,218
NIPPON BUILDING FUND INC....c.ciiiiiiiiiiiieiiieeeeeeeree et 33 281,396 321,174
NIPPON DENSETSU KOGYO CO LTD......ccccoviviiiiiiiiiiiiiiiiccineciccec e 2,000 17,702 21,174
NIPPON ELECTRIC GLASS Y50......ciiiiiinieeieeeeeiee e 87,737 1,081,561 1,114,638
NIPPON EXPRESS CO Y50.....ciiiiiiiiiiiiiciiccec s 18,311 70,644 73,688
NIPPON LIGHT METAL CO LTD......ccoiiiiiiiiiiieiinieeneceeceeeeeeeee e 12,000 22,570 24,517
NIPPON MEAT PACKERS Y50......ccoiiiiiiiiiiiiniiiiicecicnne 3,687 47,990 52,502
NIPPON PAPER GRP INC JPYS50000.........ccccoemciiieiiniiieiieicinicereeeeeeiee s 2,129 43,507 46,977
NIPPON ROAD CO Y50.....iiiiiiiiiiiiiiic s 2,000 2,791 5,993
NIPPON SHEET GLASS CO Y50......cciiiiiiicieecrecee e 19,439 56,772 59,935
NIPPON SHINYAKU CO YS50....ciiiiiiiiiiiiiicc s 487 5,642 6,175
NIPPON SHOKUBAIL CO LTD...c.ccoiiiiiiiiiiiiiciincceecieeese e 21,000 226,398 254,309
NIPPON STEEL CORP NPV .....ccoooiiiiiiiiiiiiiiiiiccc s 110,002 333,148 354,142
NIPPON STEEL TRADING CO NPV.....ccooiiiiiiiiiiiiiiiiiniccsieeece e 9,000 30,398 25,186
NIPPON SYNTHETIC CHEM INDUSTRY .....c.cccooiiiiiiiiiiiicccccci 1,000 6,315 7,095
NIPPON TEL & TEL CORP Y50000.........ccccooioiriiiiiiiiiiiniciiieiiceeecccceeeees 75,829 3,347,343 3,629,013
NIPPON YUSEN KK Y50......ciiiiiiiiiiiiicccceccica e 32,977 119,693 121,683
NIS GROUP CO LTD....uiiiiiiiiiiciiiiiicrcicie et 53,789 45,997 4,662
NISHIMATSU CONSTRUCTION CO Y50......ccoiiiiiiiiiiiiininieeieseeieeeeineans 23,000 21,218 33,606
NISHI-NIPPON CITY BANK LTD NPV.....cooiiiiiiiiiiiiiiciccccieeae 18,488 51,330 54,255
NISOURCE INC.....ocoiiiiiiiiiiiiiicicccc e 57,144 783,220 1,157,166
NISSAN MOTOR CO Y50......ciiiiiiiiiiiiiiieiiceese et 352,119 3,057,487 3,671,176
NISSHIN FUDOSAN CO LTD JPY50......ccociiiiiiiiiiiiiiiiiiiiciciccccccceeceseeneeenne 2,500 13,111 15,942
NISSHIN SEIFUN GROUP INC.......cociiiiiiiiiiiiiiiiicicccccsecee e 4,064 48,280 50,423
NISSHIN STEEL CO Y50.....cciiiiiiiiiiiiiiiiciicci i 14,997 28,658 28,412
NISSIN FOODS HOLDINGS CO LTD.....ccciiiiiiiiiiiiiiiiiciicccccceces 1,262 43,940 45,739
NISSIN SUGAR MFEG JPY S50 7,379 17,560 16,995
NITORI HOLDINGS CO LTD.....cocuiiiiiiiiiiiiiiiciicce e 3,297 274,692 311,492
NITTAN VALUE CO LTD...ouiiieiiieieiieicireeneeeeeeee ettt 2,400 10,248 9,480
NITTCO FC CO JPYS50......ciiiiiiiiiiiiiiciicciicsc e 600 3,684 3,395
NITTETSU MINING CO Y50....c.coiiiiiieiniieinieieereeeeeieee et eeenene 7,000 36,057 31,550
NITTO DENKO CORP NPV.....cociiiiiiiiiiiiiiiiniiincc e 19,953 889,721 1,004,321
NITTO FUJI FLOUR MILLING JPY50.......ccciiiiiiinieiiinieeeneeeeieieieieeeeee e 1,000 3,627 3,442
NKSJHOLDINGS INC.....cooiiiiiiiiiiiiiiiiiii s 40,824 252,786 267,408
NOBLE CORPORATION BAAR.......ccciiiiiiiieictieieese et 4,400 179,080 173,404
NOBLE ENERGY INC.....cocooiiiiiiiiiiiiiiiiic e 37,532 2,289,805 3,363,993
NOBLE GROUP HKDO.25......cooiiiiiiiiiieiiciricieeeeteeeee st 81,953 143,334 131,515
NOJIMA CORP JPY 50 1,156 9,281 10,449
NOK CORPORATION Y50.......ciiiiiiiiiiiriecnieieteeiee e 2,233 36,874 37,963
NOKIA (AB) OY EURD.06........c.coccmiiiiiiiiiiiiiiiiiiniieeieeeee s 101,925 966,133 660,559
NOKIAN RENKAAT OYJ (NOKIA TYRE. ..o 7,693 322,504 385,918
NOLATO AB SER'B'SEKS......coooiiiiiiiiiiic e 463 3,556 4,751
NOMURA HOLDING NPV ...t 121,827 761,841 597,369
NOMURA REAL ESTATE NOMURA...........cccooviiiiiiiiicccce 8 51,682 52,699
NOMURA RESEARCH INSTITUTE NPV.....ccociiiiiiiiiiiiiiiicccscceeens 14,171 309,382 307,951
NOMURA RL ESTINC NPV.....cooiiiiiiiiiiiii s 2,586 35,909 42,748
NONG SHIM HLDGS CO KRWS5000.........ccoocciiiiiiiiiiciiiiciccceecccecceee e 992 52,178 57,514
NORANDA ALUMINUM HOLDING CORP.........cccccceiiiiiiiiiiiiiiinicicnceee 325 5,244 4,921
NORBERT DENTRESSANGLE EURI.6.......ccoocoiiiiiiiiiiiiiiccccccceeee 31 2,545 3,663
NORBORD INC.....oooiiiiiiiiiiiiicicc s 919 10,035 11,532
NORDEA BANK AB EUR0.39632.......ccocciiiiiiiiiiiiiicccccceces 153,857 1,623,728 1,658,034
NORDSON CORP......ooiiiiiiiiiiiiiii e 14,002 719,606 768,010
NORDSTROM INC......ciiiiiiiiiiiiiiciii e 30,417 762,249 1,427,774
NORFOLK SOUTHERN CORP........ccccocoiiiiiiiiiiiiiccccccccene 76,296 3,842,063 5,716,859
NORITZ CORP Y50 3,500 49,004 64,011
NORSK HYDRO ASA NOK3.66660..........cccccoiiiiiiiiiiiiiiiiireiceecnccscncsssnnes 20,059 174,060 154,439
NORSKE SKOGSINDUSTRIER NOKIO0......cccccoiiiiiiiiiiniiiiiiiniciccccne 9,941 27,754 16,582
NORTHEAST UTILITIES.....c.oooeiiiiiieineeteeeeeeesee ettt 36,065 898,514 1,268,406
NORTHERN TRUST CORP........ccooociiiiiiiiiiiiiii s 41,677 2,208,860 1,915,475
NORTHGATE........oiiiiecte ettt ettt 1,201 5,027 6,322
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NORTHGATE MINERALS CORP........ccocoviiiiiiiiiiiiiiiccce 1,600 4,992 4,145
NORTHROP GRUMMAN CORP.......cocoviiiiiiiiiiiriceeeeeeeee e 80,197 3,924,082 5,561,662
NOVA MEASURING INSTMTNT COM.......cccviiiiiiiiiiiiiiciiciniciicceecenes 1,381 13,982 13,976
NOVABASE SGPS SA EURO.5.....ocoiiiiiiicicietreeeeeeee et 1,696 10,828 6,762
NOVARTIS AGi.....oiiiiiiiiiiiiiiiiiicii s 3,858 213,887 235,762
NOVARTIS AG CHFO0.50 (REGD).......ccovuiuiiiiiiiriciiiicicicceeeiceseeeee e 277,995 15,026,748 17,003,257
NOVELLUS SYSTEMS INC......cccciiiiiiiiiiiiiiiiiiiiicicc e 16,712 317,154 603,972
NOVO-NORDISK AS DKK ...ttt 23,497 2,112,639 2,948,201
NOVOZYMES A/S SER 'B' DKKI0......ccccciiiiiiiiiniiieecceiecrccceeseenenans 993 158,757 161,556
NRG ENERGY INC ...ttt 49,306 1,125,041 1,211,941
NSK LTD ORD.....ooiiiiiiiiiiiiiic s 35,501 282,323 351,230
INSTAR ettt 21,147 754,796 972,339
NTN CORP Y50......ciiiiiiiiii e 10,321 46,491 58,276
NTT DATA CORP JPYS5000........cocciiiiiiiiiiiiiciiinceeiieee e 27 80,671 88,964
NTT DOCOMO INC......oouiiiiiiiiiiiiiiiicn e 1,921 2,980,479 3,401,474
NTT URBAN DEVELOPMENT CORP NPV......ccccooiiiiiiiiiiiiiiiciccccciccns 32 25,717 27,261
NUANCE COMMUNICATIONS INC......ccooiiiiiiiiiiiiiiiiicicccrcceceseeeeeeea 44,420 595,851 953,697
NUCOR CORP......cooiiiiiiiiic s 58,860 2,639,428 2,426,209
NUFLARE TECHNOLOGY INC NPV.....cococooiiiiiiiiiiiiiccccccccccenas 5 5,517 15,199
NV ENERGY INC.....coiiiiiiiiiiiiiiicc s 43,909 478,328 674,003
NVIDIA CORP ..o 269,264 4,072,223 4,290,722
NVRIINC ... 1,103 645,218 800,204
NWS HOLDINGS LTD HKD1......ccociiiiiiiiiiiiiiiiiciiiceecc s 28,573 43,783 38,263
NXP SEMICONDUCTORS NV....coiiiiiiiiiiiiiiiiiiicece e 7,840 239,149 209,563
NYSE EURONEXT .....cocoiiiiiiiiiiiiiiiii s 78,766 2,275,497 2,699,311
OBAYASHI CORP Y50.....ciiiiiiiiiiiiicicicc s 13,991 60,534 60,635
OBAYASHI ROAD CORP JPYS50......ccociiiiiiiiiiiiiiiiiiciciciccccccc s 2,000 4,639 4,879
OCCIDENTAL PETROLEUM CORP........ccccccooviiiiiiiiiiiiiiiiicccces 199,107 14,166,443 20,715,092
OCEANEERING INTERNATIONAL INC.....cccooiiiiiiiiiicenncieieeneceeeeeeneeeae 104,843 1,705,517 4,246,142
ODAKYU ELECTRIC RAILWAY CO Y50......ccccooiiiiiiiniiiniiiiiiiincicecceene 13,496 107,521 106,618
OGE ENERGY CORP.....c.ooiiiiiiiiiinicceeeeeere ettt 18,248 584,374 918,239
OHASHI TECHNICA INC TOKYO.....ccccooiiiiiiiiiiiiiiiniiiiiicecccens 600 4,277 4,651
OHSHO FOOD SERVICE CORP Y50......ccccioiiiiiiiiinieeneeeneee e 1,200 33,574 28,232
OIL & NATURAL GAS INROS......ccociiiiiiiiiiiiiicc s 161,900 814,933 993,257
OIL SEARCH LTD ORD PGK 0.10......c.ccoiiiiiiriiiiiiiiinicireieeeieieesece e 68,181 349,125 485,414
OIL STATES INTERNATIONAL INC......cccccoviiiiiiiiiiiiiiiiiiiccceccne 10,353 371,848 827,308
OJIPAPER CO JPY50......c it 18,346 83,987 87,459
OLAM INTERNATIONAL LIMITED ORD.......cccoeceoiviiiiiiiiiiiiiiiciiccccne 28,746 67,603 63,693
OLD MUTUAL ORD GBPO.10.......ccoiiiiiiiiiiiiiiciieceeeeeeeree e 531,439 1,105,783 1,138,167
OLD REPUBLIC INTERNATIONAL COR........cccoceuiiiiiiiiiiiiiiicccecns 49,771 581,009 584,809
OLYMPUS CORP Y50ttt 6,175 175,304 206,521
OMEGA PROTEIN CORP.........ccoiiiiiiiiiiiiiiiccc s 4,301 55,164 59,354
OMNICARE INC.....ocoiiiiiiiiiiiiicie et 21,627 545,356 689,685
OMNICOM GROUP INC.....c.ciiiiiiiiiiiiiiiiiiiccc e 92,628 3,476,139 4,460,964
OMRON CORP Y50, 26,342 685,614 726,721
OMV AG NPV .o 37,881 1,616,843 1,654,518
ON SEMICONDUCTOR CORP.......ccocoeiiiiiiiiiiiiiiiiicccec e 203,096 1,765,109 2,126,415
ONEOK INC....ooiiiiiiiiiiieice s 34,072 1,635,351 2,521,669
ONESTEEL LTD....coiiiiiiiiiiiiii s 442,320 1,137,958 876,063
ONEX CORP....cocotiiiiiiii e 2,678 87,123 103,696
ONO PHARMACEUTICAL CO YS50......coiiiiiiiiiiiiiiiieccceeceeciee e 1,821 89,075 96,958
ONOKEN CO LTD JPY50.......ciiiiiiiiiiiiiiieccccecccesees e 600 4,617 5,386
OPAP SA EURO.3 (CR)...cuiiiiiiiiiiiiiiccce s 4,805 104,765 74,890
OPEN TEXT CORP......ocooiiiiiiiiiiiiiici s 9,356 478,888 598,971
OPEN TEXT CORPORATION.......coouiiiiiiiiiiiiiicicncieccce s 1,227 77,492 78,609
OPTOS ORD GBPO0.02........ocooiiiiiiiiiiiiiiii s 977 2,751 2,557
ORACLE CORP......ocoiiiiiiiiiiiii e 851,753 18,041,973 28,031,191
ORACLE CORP JAPAN JPY50......ccoiiieinieiiinieieieeeneeeeneteeeeee e 820 33,476 35,537
ORBOTECH LTD ISRAEL COM.......cccoiiiiiiiiiiiiniiiiiiiicsscceens 3,231 44,495 41,195
ORCO PROPERTY GRPE NPV .....coiiiiiiiiiiiicinieictnieicneeesee et eeeeene 243 3,315 2,819
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ORDINA NV EURO.10....c.cciiiiiiiiiiiiiiiicec e 8,006 43,620 38,607
O'REILLY AUTOMOTIVE INC......ccoiiiiiiiiiinieiciniicireceseeeeeetee et 70,257 2,221,438 4,602,536
ORICA LIMITED.......ccoiiiiiiiiiiiiiiiiiiic s 14,611 356,278 421,410
ORIENT OVERSEAS INT USDO.10......ccoiiiiiiiiiireinieieeiecesiee e 4,710 51,438 30,326
ORIENTAL BANK OF COMMERCE..........ccccooeoiiiiiiiniiiiiiiiiccccinins 16,232 122,758 119,718
ORIENTAL LAND CO JPYS50......cciiiiiiieiircenieeeeetce e 1,076 88,599 90,866
ORIGIN ENERGY LTD NPV...ccooiiiiiiiiiiiiiiiiica 41,425 686,044 700,280
ORION CORP SER B NPV ..ottt 2,016 47,636 51,940
ORIX CORP Y50 12,209 1,144,331 1,177,664
ORKLA ASA NOKI.25 (POST....ccociiiiiiiieiiiciecereeceeeeeee s 16,627 160,328 158,974
OSAKA GAS CO Y50 76,635 272,303 289,421
OSHKOSH CORP.......ooiiiiiiiiiiii e 69,471 2,213,660 2,010,491
OSIM INTERNATIONAL SGDO0.05.......coocuiiiiiiiiiiiiiiiiccecececc s 19,000 14,478 23,061
OSISKO MINING CORP......ocoouiiiiiiiiiiiiicicrcc et 23,094 342,752 358,698
OTSUKA HOLDINGS CO LTD......ocooiiiiiiiiiiiiiiiiciccesccc 5,407 139,658 142,607
OTSUKA SHOKATJPY S50, 337 20,130 20,843
OUTOKUMPU OY ORD A FIMIO......c.ccoovviimiiiiiiiiiiiicccceecc e 2,758 46,883 36,528
OUTREMER TELECOM EURO.13.....c.ccciiiiiiiiiiiiiicecceceeese e 290 4,073 5,003
OVERSEA-CHINESE BKG CORP........ccccoviiiiiiiiiiiiiiiiicciicrcee e 281,329 1,890,257 2,145,031
OWENS & MINOR INC......c.cooiiiiiiiiiiiiiciiiic e 34,072 647,428 1,175,143
OWENS CORNING......cooiiiiiiiiiiiiece s 23,244 556,397 868,163
OWENS-ILLINOIS INC....ocoiiiiiiiiiiiiiiinceie e 44,283 1,242,025 1,142,944
OZ MINERALS LTD AUDOA........ooiiiiiiiiiiiiicccccccces s 6,977 103,076 98,598
PACCAR INC ...t 81,183 3,043,974 4,147,639
PACE PLC ORDSP......ooiiiiiiiiiiici e 21,766 65,400 37,216
PACIFIC BIOSCIENCES OF CALIFOR........ccccoiiiiiiiiiiiiiiiiinccscce 11,000 176,000 128,700
PACIFIC CENTURY PREMIUM.......ccccoiiiiiiiiiiiiiiiiicecccc s 38,000 7,466 7,179
PACIFIC INDUSTRIAL JPY50.....cciiiiiiiiiiiiiiiiciiccccecceecnnes 1,000 3,925 4,631
PACIFIC RUBIALES ENERGY CORP.........cccconiiiiiiiiiieincceeeeeeee e 9,916 250,080 265,598
PACIFIC TEXTILES HLDGS......cocoiiiiiiiiiiiiiiiiiccccsecas 9,000 5,155 6,014
PACKAGING CORP OF AMERICA......c.ciiiiiiiiieeieeerecee et 23,130 462,209 647,409
PALABORA MINING CO ORD Rl....cccceoiiiiiiiiiiniiiiiiiiiceciiececns 471 7,123 8,824
PALADIN ENERGY LTD......cciiiiiiiiiiieieiiicireeeeeeietetee et 25,782 97,671 69,558
PALL CORP......oviiiiiiiiiiiiiciic e 27,946 995,726 1,571,404
PAN AMERICAN SILVER CORP.......c.cccciriiiiiiiiiniiniecteceeeeeeeese e 2,406 90,632 74,466
PAN PACIFIC PETROL NPV.....cocciiiiiiiiiiiiiiiiiiicnne 6,880 1,459 1,031
PANAHOME CORP.......ooooiiiiiiiiiiicieeecee et 2,000 12,219 12,902
PANASONIC CORP......oociiiiiiiiiiiic s 135,589 1,690,947 1,645,335
PANDORA A/S...oiee ettt 1,260 50,401 39,579
PANERA BREAD CO......ooooviiiiiiiiiiiiiiiiiiiii e 31,498 1,829,452 3,958,039
PANORAMIC RESOURCES LTD NPV.....ccoiiiiiiiiiinicciciieeeeeecceeee e 2,245 5,965 4,206
PARAGON GROUP OF COMPANIES.........ccccooiiiiniiiiiiiiiccceccec e 2,215 4,439 7,055
PARGESA HLDGS SA CHEF20(BR)......cuooiiiiiiiiiiiiiinicciccsiceecc e 735 66,399 68,001
PARK 24 CO JPYS50.....oiiiiiiiiiiiiieicccc s 12,300 134,528 127,325
PARKER HANNIFIN CORP.......cccoiiiiiiiiiiiiiiciiciceecc e 44,152 2,569,078 3,962,200
PARMALAT SP AEURI ..ot 26,185 86,229 98,479
PARROT EURO.1I524 . ..o 165 1,479 6,686
PARTNER COMMUNICAT ILS0.01.....cooiiiiiiiiiiiiiiiieccceccecccccaes 3,333 61,423 50,252
PARTNERRE HLDGS LTD BERMUDA........cccccoiiiiiiiiiiiiiicccececas 16,820 1,254,514 1,158,057
PATRIZIA IMMOBILIEN AG NPV.....ocooiiiiiiiiiiiiiiicccnsees 1,940 9,508 14,570
PATTERSON COS INC....coociiiiiiiiiiiiiciciciecc e 23,640 594,264 771,520
PATTERSON-UTI ENERGY INC......cccocioiiiiiiiiiiiiicccccccccea 28,839 390,049 911,601
PAYCHEX INC.....oiiiiiiiiiiiciiicic e 123,202 3,660,512 3,784,765
PBA HOLDINGS MYRO.50........cocciiiiiiiiiiiiccicciiceeeceecscceas 87,200 28,115 28,303
PCCW LIMITED HKDO.25......cociiiiiiiiiiiiiiiiiicneccse e 156,723 53,263 67,473
PC-TEL INC COM.....cccciiiiiiiiiiiiiiciiccicnc s 15,844 140,611 102,669
PDL BIOPHARMA INC......ccocoiiiiiiiiiiiiiiiiiiccce e 562 2,765 3,299
PEABODY ENERGY CORP.......c.ccoviiiiiiiicineeeeeteetees et 67,661 2,690,116 3,985,910
PEARSON ORD GBPO.25.......ociiiiiiiiiiiiiiiiciice e 56,161 771,195 1,060,325
PEC LTD ..ottt 43,000 41,157 35,728
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PEGAS NONWOVENS S.A. EURL.24.....ccccoiiiiiiiiiniiiccceae 7,000 171,056 196,452
PEGATRON CORP.......ocuiiiiiiiciiecercete ettt 223,491 306,783 231,478
PENGROWTH ENERGY CORP........cccoviiiiiiiiiniiiiccne 12,787 169,799 160,980
PENN NATIONAL GAMING INC.....ccooiiiiiiiiiiiiniciieeieeeeeceeee e 12,649 315,235 510,261
PENN WEST PETROLEUM LTD......cccccceciiiiiiiiiiiiiiiiiiiiicieve s 17,794 398,918 410,602
PENSON WORLDWIDE INC.......ccooiiiiiiiiiiiinicieinieiireceeeeeeseeee e 289,920 2,023,482 1,035,014
PENTA OCEAN CONSTRUCTION Y50......cccccoiiviiiiiiiiiiiiiiiiicneceeccne 3,000 3,999 7,169
PENTAIR INC ...ttt 18,338 526,894 740,122
PEOPLE'S UNITED FINANCIAL INC.......cccocooiiiiiiiiiiiiiiiicccecns 100,635 1,571,361 1,352,534
PEPCO HOLDINGS INC.....coiiiiiiiiiiiiiciicicieieerce et 46,098 776,610 904,904
PEPSICO INC/NC ...ttt 433,455 26,088,783 30,528,236
PERKINELMER INC.......coiiiiiiiiiiiiiiiiciciceece et 21,042 373,567 566,240
PERNOD-RICARD EURIL55.....coiiiiiiiiiiiiicicccnccnne 14,927 1,304,514 1,471,001
PERRIGO CO...cciiiiiiiiiciiiicece et 17,330 758,856 1,522,787
PERSIMMON ORD 10P.......cocoooiiiiiiiiiiiiiiiiiiiiiicciec e 38,857 290,080 300,873
PETKIM TRY L. 101,028 100,403 152,413
PETROBAKKEN ENERGY LTD.....c.ccooiiiiiiiiiiiiiiiiiiciccccicecc s 3,279 76,722 44,984
PETROBRAS ARGENTINA SA. ..o 1,703 32,358 32,987
PETROCHINA CO H'CNY L.ttt 1,514,000 2,167,122 2,214,210
PETROFAC LTD ORD SHS 0.02 USD......ccoioiiiiiiiiiiiiinicicieececceececcas 10,107 212,567 245,666
PETROHAWK ENERGY CORP.......ccocoviiiiiiiiiiiiiiicccccee 61,810 1,200,733 1,524,853
PETROLEO BRASILEIRO SA.....ccociiiiiiiiiiiiiciiciincc s 84,394 3,150,793 2,857,581
PETROLEUM DEVELOPMENT CORP.........cccccoiiiiiiiiiiiiiiiiiicccccccccce 2,625 31,500 78,514
PETROMINERALES LTD......coiiiiiiiiiiiiiiiiiiinecee s 2,734 100,621 80,198
PETSMART INC.....ooiiiiiiiiiiiccc s 34,062 898,240 1,545,393
PEUGEOT SA EURI....coiiiiiiiiiiiiiic s 3,274 128,550 146,534
PFIZER INC.....ooiiiiiiiiicccc e 1,969,688 34,989,082 40,575,573
PG&E CORP.......ocoiiiiiiiiiiic s 115,945 4,865,966 4,873,168
PHARMACEUTICAL PROD DEV INC......ccooeiiiiiiiieiiieicenieeeeeeeeeeeeaeeeeeenenes 80,846 1,869,413 2,169,907
PHARMASSET INC....cooiiiiiiiiiiiiiin s 8,627 923,975 967,949
PHILIP MORRIS INTERNATIONAL IN.....ccooiiiiiiiniiinieineeeeeceeeesee e 430,073 20,266,257 28,715,974
PHILLIPS-VAN HEUSEN CORP........cccooeiiiiiiiiiiiiiiiiiiccc 11,141 452,994 729,401
PHOTO-ME INTL ORD GBPO.005.......c.ccooiiiiiiiieiieieiniceeeeeeeeee e 5,985 3,774 6,318
PHOTRONICS INC.....ocooiiiiiiiiiiiiiiiiiinc s 22,363 333,309 189,415
PIA CORPORATION NPV ..ottt 500 4,994 5,058
PICC PROPERTY & CA H'CNY L....cooiiiiiiiiiiiiiiiicicccne 208,000 264,110 353,917
PICO FAR EAST HLDGS HKDO.05......ccocueiiiiiiiiiiniinicceieceiee e 20,000 2,326 4,138
PIEDMONT NAT GAS INC.....coiiiiiiiiiiiiiiiiicc e 34,936 798,120 1,057,163
PIEDMONT OFFICE REALTY TRUST L....cioiiiiiiiiiiicrceeeeeeceeeeens 32,183 641,378 656,211
PINECREST ENERGY INC.....ccocooiiiiiiiiiiiiiiiiicccc e 43,500 81,786 109,528
PINGUIN NPV ..ottt 225 3,103 3,099
PINNACLE ENTERTAINMENT INC......c.ccccooiiiiiiiiiiiiiiicicccccecne 67,500 576,888 1,005,750
PINNACLE WEST CAPITAL CORP......ccocciiiiiiiiiiiiiirccceecceceeces 22,294 766,568 993,867
PIOLAX CO JPY 50....cciiiiiiiiiiiiiiiiccccc s 200 3,333 4,770
PIONEER CORP Y50......coiiiiiiiiiiiiiiiiicse et 37,500 153,725 166,698
PIONEER NATURAL RESOURCES CO......ccccooviiiiiiiiiiiiiiiiciccccccnes 27,904 1,237,013 2,499,361
PIRELLI & C SPA ...t 8,217 81,293 88,755
PITNEY BOWES INC.....cciiiiiiiiiiiiiiiiccc s 34,070 820,441 783,269
PLAINS EXPLORATION & PRODUCTIO........ccccoiiiiiiiiciiiiciiiiciecciceeicne 28,739 736,160 1,095,531
PLANAR SYSTEMS INC......ccooiiiiiiiiiiiiiiiciccis s 89,583 481,434 256,207
PLASTIC OMNIUM SA......coiiiiiiiiiiiiiinieiee s 135 1,778 4,394
PLEXUS CORP......ooviiiiiiiiiicccc s 11,250 321,255 391,613
PLUM CREEK TIMBER CO INC.......ccccceoiiiiiiiiiiiniiiiicrccececccine 44,573 1,654,277 1,806,989
PMC - SIERRA INC.....cocoiiiiiiiiiiiiiiiii s 43,502 354,212 329,310
PMP COMMUNICATIONS AUD 0.50.......cccociiiiiiniiiiiiiiiiicieieicceeins 4,003 2,709 2,657
PNC FINANCIAL SERVICES GROUP L.....cccccccoiiiiiiiiiiiiiiiiiiicccccccce 162,090 8,655,098 9,662,185
POCKET CARD CO LTD NPV...cooiiiiiiiiiiiiiiiiicicne s 1,700 4,832 5,241
POHJOLA BANK PLC SER'A'.....oiiiiiiiiiieeincereeeteeetee et 3,761 51,102 48,640
POLARIS INDUSTRIES INC.....ccciiiiiiiiiiiiiiiiiiicc e 23,558 1,528,818 2,618,943
POLARIS INDUSTRIES INC.....oooeiiiiiiiicineeietecinieesee et 45,490 121,242 183,069
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POLO RALPH LAUREN CORP........ccoceuiiiiiiiiiiiiiiiccccc s 12,374 883,345 1,640,916
POLSKI KONCERN NAFTOWY ORLEN.......ccccooiiiiiiiiinieinieenieeeieeee e 71,318 1,040,800 1,344,373
POLYCOM INCi.....coiiiiiiiiiiiiiiiiiiinn e 24,340 978,010 1,565,062
POLYPORE INTERNATIONAL INC.....ccooiiiiiiiiiiiiiiriceeeeeeee e 8,974 573,569 608,796
POOL CORP.....oiiiiiiiiii s 31,234 839,483 931,086
POONGSAN HLDGS CORP KSWNS5000........c.ccociieinieinieieiriereseeeeeieeeeseeneneas 3,170 49,038 93,825
POPULAR HLDGS SGDO.10........ccoiiiiiiiiiiiiiiiiiicccecce e 123,000 15,245 16,532
POPULAR INC ...ttt 438,611 1,443,418 1,210,566
PORTUGAL TELECOM SGPS SA......ccocviiiiiiiiiiniiicicae 26,410 312,728 261,792
POSTNL NV .ot 27,296 788,318 231,594
POTASH CORP OF SASKATCHEWAN........cccoooiiiiiiiiiiiiicccc s 48,679 2,310,906 2,778,198
POU CHEN TWS10....ciuiiiiiiiiniinnreieeeieteeeieeieie ettt 1,056,155 799,232 974,398
POWER ASSETS HOLDINGS LIMITED..........cccccooiiiiiiiiiiiiiiiicicccciins 54,737 339,328 414,331
POWER CORP CANADA......ccooiiiiiiiiicircicee et 9,527 272,563 265,445
POWER FINANCIAL CORP........cccociiiiiiiiiiiiiiccce 6,757 210,953 208,220
POWER INTEGRATIONS INC....coouiiiiiiiiiiiiiciiciecccccsce e 16,433 444,333 631,520
POWERCHIP SEMICONDUCTOR CORP.........ccoviiiiiiiiiiiiiiciiicccee 2,145,000 447,462 267,346
PPG INDUSTRIES INC.....coiiiiiiiiiiiiiiccci e 38,468 2,320,623 3,492,510
PPL CORP.....tiiiii s 148,975 4,227,759 4,145,974
PPR EURALO0. ...ttt 11,201 1,675,379 1,994,244
PRAXATR INC.....oiiiiiiiiiiiiiccicci s 57,001 4,069,353 6,178,338
PRECISION CASTPARTS CORP.......ccocuiiiiiiiiiiiciiiiciciceeeee 27,124 2,335,276 4,465,967
PRECISION DRILLING CORPORATION.......c.ccvuiiimiiiiiiiiiiiciiciiceeie 21,100 297,679 302,803
PREMIER FOODS ORD GBPO.01L......c.ccooiiiiiiiiiiiiiiiiicccccees 54,116 28,212 16,525
PRICELINE.COM INC.....c.coiiiiiiiiiiiiiiiiiiiecc e 13,241 2,740,678 6,778,465
PRINCIPAL FINANCIAL GROUP INC......ccccoiiiiiiiiiiiniiiiiciicccceene 61,715 1,473,563 1,877,370
PRINCO CORP TWDI0......ocoiiiiiiiiiiiiiiiiiecsccs s 115,000 35,086 25,824
PROASSURANCE CORP........coceiiiiiiiiiiiiiicc s 9,750 493,840 682,500
PROCTER & GAMBLE CO/THE........ccccooiiiiiiinieiinciececeeec e 694,933 41,828,678 44,176,891
PROGRESS ENERGY INC.....ccooiiiiiiiiiiiiiiiiic s 60,140 2,427,193 2,887,321
PROGRESS ENERGY RESOURCES CORP..........ccccccoviiiiiiiiiiicccccicne 7,148 94,566 101,691
PROGRESS SOFTWARE CORP........ccccooviiiiiiiiiiiiiiiicc e 43,938 832,163 1,060,224
PROGRESSIVE CORP/THE.......ccoccciiiiiiiiiiiiiieceeceeeee e 125,713 2,116,745 2,687,744
PROLOGIS INC.....cooiiiiiiiiiiiiiiiii s 89,335 2,269,521 3,201,766
PROSPERITY BANCSHARES INC.....c.ciiiiiiiiiiiiiiciriceeecereesee e 8,250 343,292 361,515
PROTECTIVE LIFE CORP........ccccooociiiiiiiiiiiiiiiic s 16,016 250,146 370,450
PROTON HLDGS BERHAD........ccociiiiiiiiiicieceneieeieeee e 78,300 103,223 85,833
PROVIDENCE SERVICE CORP/THE........ccccccoviiiiiiiiiiiiiiiiiiiiicieeeees 1,695 25,316 21,442
PRUDENTIAL FINANCIAL INC......ccooiiiiiiiiiiiciieictecccee e 139,003 6,672,561 8,839,201
PRUDENTIAL PLC GBPO.0S.....c.ccooiiiiiiiiiiiiiicccci e 655,693 6,434,650 7,579,313
PRYSMIAN CAB & SYS NPV ..o 22,957 406,175 461,652
PSC CORPORATION SGDO0.05.......cooiiiiiiiiiiiiiicieiccecc e 23,000 5,454 4,497
PTT PUBLIC COMPANY THBI10 (NON......occiiiiiiiiiiiiciciicircceeeeceecieeae 14,400 162,516 157,006
PUBLIC POWER CORP EURA4.60 (CR)....c.cocoeuiuiiiiiiiiiiiiiiiiiicieieececccccccceee 4,754 82,601 68,099
PUBLIC SERVICE ENTERPRISE GROU........ccccoociiiiiiiiiiicicicccccae 130,800 4,090,144 4,269,312
PUBLIC STORAGE ..o s 42,850 3,598,941 4,885,329
PUBLICIS GROUPE SA EUR ...t 9,943 444,569 554,290
PUBLIGROUPE AG CHF1 REGD.......ccccociiiiiiiiiiiiiiiicccecccccc s 151 20,240 27,438
PULSE ELECTRONICS CORPORATION........cccoiiiiiiiiiiiiiiiicciececceeene 14,578 280,173 64,435
PULTE GROUP INC......cooiiiiiiiiiiiiiccccre s 63,710 702,165 488,019
PUNJAH NATIONAL BA INRIO.....coiiiiiiiiiiiiiiiciiccc e 29,191 299,399 711,287
PZENA INVESTMENT MANAGEMENT IN.......cccoiiiiiiiiiiiiiiccccciccine 2,468 16,988 14,018
QAF SGDO0.40.......cooiiiiiiii s 30,000 12,858 15,518
QANTAS AIRWAYS NPV ..o 23,912 53,728 47,104
QBE INS GROUP AS L.ttt aenees 45,366 828,412 837,812
QEP RESOURCES INC.....cocoouiiiiiiiiiiiiiiiieecc s 42,298 1,181,859 1,769,325
QIAGEN N Vo 43,536 817,197 828,055
QIAGEN NV EURO.OL...c.cciiiiiieiiieieiieicereee ettt 5,017 101,437 96,161
QINGLING MTRS H SHS CNY L. 632,000 168,717 194,930
QLOGIC CORP.......oitiiitcteeetre ettt ettt 19,596 301,162 311,968
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QR NATIONAL LTD....cuoiiiiiiiiiiiiiiiiiiiiiicic et 36,798 135,862 133,158
QS AG NPV .ttt 1,636 6,191 7,123
QUALCOMM INC......coiiiiiiiiiiiiiiiiiiic e 394,799 16,089,790 22,420,635
QUANEX BUILDING PRODUCTS CORP.........ccocoriiiiiiinieiiiinceeeeeeeeee 13,812 207,581 226,379
QUANTA SERVICES INC.....cooiiiiiiiiiiiiiiiiiiicicc e 43,918 897,639 887,144
QUEST DIAGNOSTICS INC/DE........cciiiiiiiiiiirieenieietetee et 29,306 1,566,720 1,731,985
QUESTAR CORP......coiiiiiiiiiiiic e 33,057 423,078 585,439
QUICKSILVER RESOURCES INC.....coouiiiiiiiiiiiiiiiircieeeeeeece e 22,077 213,298 325,857
RABA RT HUF1000.........ccociiiiiiiiiiiiiiiiicc e 162 1,617 723
RACKSPACE HOSTING INC.....ccooiiiiiiiiiiiiiiiicceeccee e 32,787 1,094,828 1,401,316
RADIANT OPTO-ELECT TWDI0.....c.ccooiiiiiiiiiiiiiiiiicccicc s 61,295 148,664 198,032
RADIOSHACK CORP......ocoiiiiiiiiiiiciiciecc e 19,794 316,470 263,458
RAFFLES MED GROUP SGDO.10.......cccocoiiiiiiiiiiiiiiiicinciceccen 1,000 1,031 1,906
RAIFFEISEN BANK INTERNATIONAL......ccocciiiiiiiiiiicicicececces 1,333 69,795 68,677
RAIN COMMODITIES LTD.......cooiiiiiiiiiiiiiiiiiiinncieic e 176,205 127,791 131,259
RAIT FINANCIAL TRUST ....c.cciiiiiiiiiiictcecce s 21,327 53,282 44,787
RAKUTEN INC NP V..ot 1,322 1,058,300 1,360,305
RALCORP HOLDINGS INC......cooiiiiiiiiiiiiiiiiiiiinccccesie s 15,657 959,756 1,355,583
RALLYE EUR3.00(REGD).......ccocoiiiiiiiiiiiiiiiiiiiiiiicieicnicccss s 15,177 561,581 630,425
RAMELIUS RESOURCES NPV ..o 10,958 15,522 15,016
RAMSAY HEALTH CARE LTD AUDO.10.......ccccoviiiiiiiiiiiiiiiiccicccccicniieees 2,826 54,331 55,004
RANDGOLD RESOURCES ORD USDO.05.......cccooiiiiiniiiiiiiiccccccceees 3,572 300,013 301,357
RANDSTAD HLDGS EURO. L......ccooiiiiiiiiiiiiiiiiiciiciciccccccn s 2,563 136,959 118,446
RANGE RESOURCES CORP.........ccocuiiiiiiiiiiiiciiccieee s 34,041 1,398,922 1,889,276
RATOS AB SER B NPV ...c.oiiiiiiiiiiiiiicccc e 5,216 93,683 100,434
RAUTARUUKKI OY "K'NPV....coiiiiiiiiiiiiiiiiiiciccceene 1,810 42,772 40,885
RAYMOND JAMES FINANCIAL INC.......cocooiiiiiiiiiiiiiiiicccccccccceces 66,983 1,436,403 2,153,503
RAYONIER INC.....ociiiiiiiiiiiiiiiiciic e 19,651 838,586 1,284,193
RAYTHEON CO...ouiiiiiiiicieeieteietee ettt 109,200 5,657,448 5,443,620
RBC BEARINGS INCi......cociiiiiiiiiiiiices s 150 5,255 5,664
RCG HOLDINGS GROUP HKDO.01.......coouiiiiiiiiiiiiiiiiiisecccccccces 28,441 23,991 3,653
REALDOLMEN NPV....coiiiiiiiiiiiiiiiiiiii e 400 9,775 9,418
REALTY INCOME CORP.........ccciiiiiiiiiniecieeteeee ettt 23,580 814,235 789,694
RECKITT BENCKISER GROUP PLC.........ccccooviiiiiiiiiiiiiiiicce 142,087 7,219,517 7,847,107
RECORDATI EURO.1I25......cciiiiiiiiiiiiinieicteic et 97,828 851,103 1,075,826
RED ELECTRICA CORPORATION SA.......ccccooviiiiiniiiiiiiniiiiccccs 4,275 244,947 257,996
RED HAT INCu..ooiiiiiie ettt 35,993 792,554 1,652,079
RED ROBIN GOURMET BURGERS INC.......cccccooviiiiiiiiiiiiiiiiiiccccne 34,835 712,869 1,267,297
REED ELSEVIER......c.ocoiiiiiiiiiiiieeeiree ettt 26,188 229,545 237,966
REED ELSEVIER NV EURO.07.....c.coiiiiiiiiiiiiiiicenns 14,814 193,062 198,780
REGAL ENTERTAINMENT GROUP.......ccccooiiiiiiiiiiiicinecccesecee e 15,129 194,740 186,843
REGAL-BELOIT CORP........cccooiiiiiiiiiiiiicc s 7,206 416,594 481,145
REGENCY CENTERS CORP.......ccccoiiiiiiiiiiiiiiiciec e 17,237 677,444 757,911
REGENERON PHARMACEUTICALS INC.......cccooiiviniiiiiiiiiiciciecccccee 13,583 349,412 770,292
REGIONS FINANCIAL CORP......c.ocoiiiiiiiiiiiiiiciiccccee e 285,220 1,903,501 1,768,364
REGIS CORP MINNL....ooiiiiiiiiiiiiiiiiieiee s 19,638 686,413 300,854
REINSURANCE GROUP OF AMERICA L.......ccccooiiiiiiiiiiiiiiiincccccces 13,779 596,990 838,590
RELIANCE STEEL & ALUMINUM CO.....c.ccccoiiiiiiiiiiiiiiiiciccceecccccees 13,947 487,999 692,469
RENAISSANCE RE HOLDINGS LTD.....cccooiiiiiiiniiiniiiiiicceccceeee 11,641 606,321 814,288
RENAULT REGIE NATIONALE DES.......ccccccoiiiiiiiiiiiiiiiniiciccceieeccens 4,137 221,977 245,229
RENEWABLE ENERGY CORP AS NOKI......ccocciiiiiiiiiiiiiiiiicicencceecs 10,741 34,361 18,567
RENO DE MEDICI SPA EURO.55......c.ciiiiiiiiiiiiiiceccccceenne 31,590 10,558 10,291
REPLY SPA EURO.52......ciiiiiiiiiiiiiicie s 555 14,238 15,981
REPSOL YPF SA EUR.....ccoiiiiiiiiiiiiiiiiciccc e 102,380 2,432,000 3,553,549
REPUBLIC SERVICES INC.......ccccoiiiiiiiiiiiiiiciieiiecnce s 67,443 1,782,910 2,080,617
RESEARCH IN MOTION LTD......ccoiiiiiiiiiiiiiiiiiiiiiciceccc s 21,148 1,076,461 610,928
RESILUX NPV ..o 38 2,508 3,251
RESMED INC....oiiiiiiiiieiiieiceeeeeere ettt ettt 28,512 694,845 882,446
RESOLUTION LTD ORD NPV(NEW)......ccooiiiiiiiiiiiiiiiiiiiciceccs 266,431 1,268,415 1,257,560
RESONA HOLDINGS INC.....coioiiiiiiiiinieieieieetrce ettt 51,498 267,132 241,038
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RESTAURANT BRANDS NEW ZEALAND........cccceciviiiiiiiiiiiciccee 4,259 5,144 8,864
REXAM ORD 64 2/7P.....coiiiiiiiiiieireeeeeetiee ettt 85,491 431,033 525,399
REXEL PROMESSES........coooiiiiiiiiiiiiiiccc s 3,901 97,375 96,715
REYNOLDS AMERICAN INC.....ccooiiiiiiiiiiiniecieeeeeeese et 67,027 1,620,153 2,483,350
RHB CAPITAL BHD MYRI...c.ccooiiiiiiiiiiiiiins 72,600 122,917 220,240
RICHMONT MINES INC.....oooiiiiiiiiiiiiniicieeieinece ettt 785 3,989 5,581
RICOH LEASING CO LTD JPY50......cciiiiiiiiiiiiiiiiccccccceca 2,214 53,460 49,154
RICOH Y50.....iiiicectc et 26,104 338,194 287,351
RINNAI CORP Y50 s 1,997 88,913 143,420
RIO TINTO LIMITED NPV....oiiiiiiiiiiiiiececee e 28,481 2,356,159 2,530,511
RIO TINTO ORD GBPO.10......ccciiiiiiiiiiiiiiiiiicc e 95,346 6,088,146 6,873,754
RIOCAN REIT ...ttt 9,281 237,532 249,455
RITCHIE BROS AUCTIONEERS INC.......ccooiiiiiiiiiiiiiiccecce 2,047 57,231 56,334
RIVERBED TECHNOLOGY INC.....ccooiiiiiiiiiiiiiiiiccencceceeeeseee s 35,297 1,240,300 1,397,408
RLICORP......cooiiiiiiii e 12,716 543,331 787,375
ROBERT HALF INTERNATIONAL INC......cccooiiiiiiiiiiiiiccicccceeees 34,896 868,133 943,239
ROBERT WISEMAN DAIRIES ORD 10P........ccccccooiiiiiiiiiiiiiiiicicecciie 6,041 33,811 30,356
ROC OIL COLTD NPVt 47,299 19,678 16,204
ROCHE HLDG AG GENUSSCHEINE NPV.......ccccccoiiiiiiininiiiiiieecceeees 64,923 9,991,019 10,848,772
ROCK-TENN €Ottt 47,321 2,130,365 3,139,275
ROCKWELL AUTOMATION INC.......ccociiiiiiiniiiiiiiiiiccccccccceeeeenas 45,759 2,376,135 3,970,051
ROCKWELL COLLINS INC.....ccooiiiiiiiiiiiiiiciiicieesece e 32,333 1,558,492 1,994,623
ROCKWOOD HOLDINGS INC......c.cocoviiiiiiiiiiiiiiiiiiiiiisieseeecee e 15,653 812,955 865,454
ROGERS COMMUNICATIONS INC......ccooiiiiiiiniiiiiciiciiscceceeeeeene 33,039 1,140,185 1,307,387
ROHM CO Y50 2,111 124,929 120,110
ROHTO PHARMACEUTICAL CO Y50.......cooiiiiiiiiiiiiiniiiiciiecivecceecns 2,000 21,282 22,660
ROLLS ROYCE GROUP.........occiiiiiiiiiiiiiiiiiccc e 4,913,472 8,062 7,888
ROLLS-ROYCE HLDGS PLC......ccooiiiiiiiiiiiiiciiiciiciccccc s 67,839 699,733 702,483
ROPER INDUSTRIES INC......ccoiiiiiieiieieieteieeceneeteeereieeeeee et ene e eeseesnene 50,216 2,502,394 4,182,993
ROSS STORES INC.....ccociiiiiiiiiiiiiiiiiic e 43,770 2,240,306 3,506,852
ROVICORP.......ooiiiiiiee ettt 48,954 2,144,088 2,808,001
ROWAN COS INC..cooiiiiiiiiiiiiicn e 27,302 639,051 1,059,591
ROYAL BANK OF CANADA . ......ccoiiiiieteirceee ettt 56,846 3,317,231 3,247,249
ROYAL BANK OF SCOTLAND GRP ORD........ccccoecviiiiiiiiiiiiiiiiicicciccnes 479,283 333,101 295,936
ROYAL CARIBBEAN CRUISES LTD......ccociiiiiiiiiinieiiniceseeeieeeeiee e 25,202 502,587 948,603
ROYAL DUTCH SHELL A SHS......cccooiiiiiiiiiiiiiicnec s 95,711 3,387,441 3,397,006
ROYAL DUTCH SHELL 'A'SHS.....cooiiiiiiiiiicceeectsee s 318,524 10,444,120 11,342,283
ROYAL DUTCH SHELL 'B' SHS......c.ccociiiiiiiiiiiiccecnne 311,740 9,626,681 11,130,742
ROYAL GOLD INC.....oiiiiiiiiiiiiiccineceice ettt 10,113 450,759 592,318
RPC GROUP ORD SP.....ooviiiiiiiiiiiiiiiiicccc 1,041 3,337 6,070
RPC INC...oi et 7,987 179,937 196,001
RPM INTERNATIONAL INC......cccooiiiiiiiiiiiiiiincccccnne 24,344 401,373 560,399
RR DONNELLEY & SONS CO...c.ocuiuiiiiiiiiiiiiciieiiincceeeeee e 59,378 1,058,439 1,164,403
RSA INSURANCE GROUP PLC.......ccoooiiiiiiiiiiiiiiiccccc e 95,451 201,321 206,723
RUSH ENTERPRISES INC CL A....oooiiiiiiiiiiciiieiceececeeeie e 21,173 233,642 402,922
RUTH'S HOSPITALITY GROUP INC.......cceviiiiiiiiiiiiiiiiiiicniieeeee e 1,337 7,038 7,501
RWE AG (NEU) NPV "Al.. i 30,907 2,499,015 1,713,330
RYANAIR HOLDINGS PLC......cocociiiiiiiiiiiiiiiiiiiiccieeeee s 5,426 152,605 159,199
RYDER SYSTEM INC....cooiiiiiiiiiiiiiciciiie e 9,572 352,432 544,168
SAAB AB SER 'B' SEKI6.......cocouiiiiiiiiiiiiiiiiiiiiicni e 3,341 54,678 76,615
SABANCI HOLDINGS AS TRY L...cuoiiiiiiiiiiiiiiiiccieicce e 224,278 771,517 941,857
SABMILLER PLC.....cooiiiiiiiiiiiiiiiiicccee s 40,012 1,304,472 1,459,149
SAFEWAY INC ..o 99,374 2,210,409 2,322,370
SAFRAN SA EURO.20......cciiiiiiiiiiiiiiiieccccic s 39,136 1,284,271 1,671,032
SAGE GROUP ORD IP......ociiiiiiiiiiiiiiiiiiiic e 152,204 587,147 705,944
SAHA UNION PUBLIC CO LTD.....ccccooiiiiiiiiiiiiiiiiiiciccccceees s 30,300 13,556 31,311
SAIC INC ..ot 53,700 991,278 903,234
SAINSBURY (J) ORD GBPO.2857142.....cocueiieiiiriciiieieieieteeeieeseeeee e 142,932 761,232 755,875
SAIPEM EUR I .....coiiiiiiiiiiiiiiiiic s 30,871 1,245,978 1,593,396
SALESFORCE.COM INC.....c.cociiiiiiiiiiiiiicicciccisns s 24,959 1,712,089 3,718,392
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SALLY BEAUTY HOLDINGS INC......cccooiiiiiiiiiiiiiiiiiiccsecccciins 21,592 364,389 369,223
SALZGITTER AG ORD NPV .....ociiiiiiiiiiiiieeeireeeeteee ettt 840 64,794 64,048
SAM YANG GENEX CO KRWS5000..........ccccoviiiiiiiniiiiiiiiiinicciccennne 653 33,265 37,248
SAMCHULLY KRWS5000.........cccccooiiiiiiiiiieiieiiesieeeeeeeseeiee e 355 35,617 34,414
SAMPO OYJ SER'ANPV.....cooiiiiiiiiiiiiiiiii e 23,992 650,708 774,658
SAMSE SA ..ot 7 606 785
SAMSUNG ELECTRONICS CO LTD.....cccccooiiiiiiiiniiiiiiiiniiinccecccnecnne 6,432 3,769,729 4,976,195
SAN-AT OIL CO Y50......iiiiiiiicieeiereeeeeiee ettt 1,000 5,141 5,696
SANDISK CORP......ocoiiiiiiiiiiic e 50,777 1,280,263 2,107,246
SANDRIDGE ENERGY INC.....ccccoiiiiiiiiiiiiiiiiicencrciee e 131,654 1,173,190 1,403,432
SANDS CHINA LTD.....coiiiiiiiiiiiiiiiiiic s 52,021 137,167 140,394
SANDVIK AB NPV (POST SPLIT)....ccoiiiiiiiiiiiiiniciieieicecceseceee e 21,722 412,819 381,767
SANKI ENGINEERING Y50.......cccoiiiiiiiiiiiiiiiccecnc s 8,000 58,326 44,577
SANKYO CO(OTC) NPV ..ottt 2,251 112,613 115,532
SANOFL....oiiiiiiiii s 155,761 11,233,539 12,520,020
SANOH INDUSTRIAL CO Y50.......ciiiiiiiiiiiiiiiiicrceeeeece e 1,000 7,903 8,482
SANOMA OYJI NPV COM SHS.....ooiiiiiiiiiiiiiicccccccre s 1,743 34,982 32,296
SANOYAS HISHINO MEISHO CORP........ccccoooiiiiiiiiiiiiiicicccccceee 4,100 15,006 15,687
SANRIO CO Y50, 1,000 42,347 38,757
SANTEN PHARMACEUTICAL CO.....cccoouiuiiiiiiiiiiiiiiiiccecec e 5,493 201,480 221,733
SANTOS LIMITED NPV.....cociiiiiiiiiiiiiiieesenne 148,927 1,877,689 2,158,834
SAP AG ORD NPV....ooiiiiiiiiiiiic s 90,395 4,659,475 5,471,721
SAPPIORD Rl 10,576 56,759 53,824
SAPUTO INC....ooiiiiiiiiiiiiic e 3,071 140,051 147,997
SARA LEE CORP.......cooviiiiiiiiicc e 204,391 2,764,621 3,881,385
SARIN TECHNOLOGIES LTD......cccoviiiiiiiiiiiiiiiiiiicinecce s 5,000 2,193 3,971
SASOL NVP...oiiiiiiiic e 5,457 327,295 286,559
SAVILLS ORD GBPO.025.......ccociiiiiiiiiiiiiiiciicncceece e 5,918 32,025 37,140
SAW PIPES INR10Q (DEMAT)....coiiuiiieiieiniecteiecineeesee et 14,471 60,090 51,228
SAXA HOLDINGS INC NPV....ccociiiiiiiiiiiiiiiiicennes 3,000 6,661 5,126
SBA COMMUNICATIONS CORP........coccoviiiiiiiiiiiciccn e 23,191 594,805 885,664
SBI HOLDINGS INC......ccoiiiiiiiiiiiiiiiiiiiiicc s 544 59,206 50,049
SBM OFFSHORE NV EUR0.25 (POST......ccoioiiiiiiiiricenecereeeeeeeeeeseeeeen 6,565 160,784 173,613
SCANA CORP ...t 23,622 853,240 929,998
SCANFL OYJ NPV ..ottt 166 560 597
SCANIA AB SER B NPV (POST......cociiiiiiiiiiiiiiiiiicrieeeeeeee e 6,895 157,714 160,299
SCHIBSTED A/S NWKRIL....c.ooiiiiiiiiiiiiicieteece e 12,400 247,530 397,968
SCHINDLER HLDG AG PTG CERT......cccccoviiiiiiiiniiniiciice 1,044 128,234 126,718
SCHINDLER-HLDG AG CHFO.1......cooiiiiiiiiiiiiiiciccccreceeeeese e 4,607 272,947 558,640
SCHLUMBERGER LTD.....c.ccocviiiiiiiiiiiiiiiic s 339,826 19,959,704 29,360,966
SCHNEIDER ELECTRIC EURS.........cociiiiiiiiiiiiniiciccce s 27,729 3,348,065 4,631,373
SCHNITZER STEEL INDUSTRIES INC........ccccooiiiiiiiiiiiiiiiiccce 4,131 181,083 237,946
SCHRODERS (NEW) ORD GBP1......ccccoiiiiiiiiiiiiiiciccccceeees 4,217 118,860 104,735
SCOR SE EUR7.876972 (POST......ccceuiiiiiiiiiiiiiiccieie e 31,915 787,596 906,930
SCOTTISH & SOUTHN ENERGY ORD.......ccccocoiuiiiiiiiiiiiiiicccccceeee 123,441 2,475,940 2,760,624
SCOTTS MIRACLE-GRO CO/THE........ccccceoiiiiiiiiiiiiiiiiieeeceeccces 36,597 1,354,682 1,877,792
SCRIPPS NETWORKS INTERACTIVE L.....ccccooiiiiiiiiiiiiiiiiicciccccccee 17,471 560,507 853,982
SEACOR HOLDINGS INC......ccociiiiiiiiiiiiiiiiiiiiiciirisese s 4,060 300,984 405,838
SEADRILL LTD USD2......ciiiiiiiiiiiiiiiiscincie it 12,099 374,096 428,221
SEAGATE TECHNOLOGY .....ccooviiiiiiiiiiiiiiiiieciiciieiriieceeesee e 59,000 890,812 953,440
SEAH HOLDINGS KRWS5000..........ccociiiiiiiiiiiiiiiincceeeece e 275 27,490 36,447
SEAH STEEL KRWS5000..........ccccoooiiiiiiiiiiiiiiiisceeeeeeccccss s 1,815 57,001 148,750
SEALED AIR CORP.....c.ccoiiiiiiiiiiiiiicic e 29,879 542,608 710,821
SEARS HOLDINGS CORP........cocooviiiiiiiiiiiiiiiiiiccccnccseee s 7,206 692,700 514,797
SEB SA FF Lo 5,300 376,750 555,184
SECOM CO Y50......ciiiiiiiiiicicicccs s 29,343 1,322,143 1,397,026
SECURE ENERGY SERVICES INC......cccccooiiiiiiiiiiiiiiicinccicceccens 2,000 13,897 13,781
SECURE ENERGY SERVICES INC.......cccccceoviiiiiiiiiiiiiiiiiicneeeens 13,100 70,528 130,036
SECURITAS SER 'B' SEK1....ccciiiiiiiiiiiiiiiinicece e 6,744 81,533 71,554
SEGA SAMMY HLDGS INC NPV....ccooiiiiiiiiiiiineinceeeeeeseeeeeee e 7,888 134,182 151,294

-143-

STATE OF WISCONSIN INVESTMENT BOARD



VARIABLE RETIREMENT INVESTMENT FUND AS OF JUNE 30, 2011

STOCKS
NUMBER OF

NAME SHARES COST FAIR VALUE
SEGRO PLC ... 39,130 203,187 196,191
SEI INVESTMENTS CO...cocutiiiiiieiiiiicieiicirieeteteteetee et 50,476 963,632 1,136,215
SEIKO EPSON CORP NPV.....ccociiiiiiiiiiniiiiiiiniiis s 2,797 45,594 48,071
SEINO HOLDINGS CO LTD....coouiiiiiiieicinieicieeneeeeeeee et 10,000 61,198 71,446
SEJONG INDUSTRIAL KRWS00........cccciiiiiiiiiiiiiiiiicccccce 6,620 38,379 127,111
SEKISUI CHEMICAL Y50.......ciiiiiiiiinieieeeieiciseieseeie et 9,287 69,648 78,772
SEKISUI HOUSE NPV ..ot 152,392 1,415,636 1,407,682
SEKISULJYSHI Y50ttt 2,000 18,921 20,307
SEMAPA SOC INVEST E GESTAO.......ccccooiiiiiiiiiiiicccccc s 298 4,826 3,227
SEMBCORP INDUSTRIES SGDO0.25......c.cccoiiiiiiiiiiniiieieireeseeeeeceeee e 33,515 140,059 136,233
SEMBCORP MARINE SGDO.10........ccccooiiiiiiiiiiiiiiinece s 69,558 299,867 300,307
SEMPRA ENERGY ...ccoiiiiiiiiiiiiiiiceccic et 60,864 2,904,117 3,218,488
SENIOR T0P......oooiiiiiiiiiiiicec s 5,714 9,019 16,677
SENIOR HOUSING PROPERTIES TRUS........cccooiiiiiiiiiiiiccecccce 26,348 501,030 616,807
SENSHU ELECTRIC CO JPYS50......ccooiiiiiiiiiiiiiicccc s 300 3,097 4,499
SENSHUKAT Y50, 800 4,760 4,854
SEPURA PLC ORD GBPO........ccocoiiiiiiiiiiiiiiicicccccreee s 9,023 6,940 7,605
SERCO GROUP ORD 2P.......ccciiiiiiiiiiiiiiiicircccce e 94,668 827,202 839,716
SERIA CO LTD NPV...oiiiiiiiiiiiiiiiiiii s 1 1,444 3,702
SERVICE CORP INTERNATIONAL/US......cccccctiiiiiiriniiieeeieieieieieeeieeeeeeeeae 44,569 306,877 520,566
SERVIZI ITALIA SPA EURT.00.......ccccoiiiiiiiiniiiiiecccccccceena 503 3,762 4,919
SES SA FIDUCIARY DR EACH REP........cccociiiiiiiiiiiiiiiiiccccce 6,457 168,417 181,195
SESA GOA INRI(DEMAT)......coiiiiiiiiiiiiiiiiiccicri e 2,820 29,451 17,793
SEVEN & I HLDG CO LTD NPV....cocoiiiiiiiiiiiiiiiiiicciceecieeae 27,535 692,245 735,426
SEVEN BANK LTD NPV....c.ciiiiiiiiiiiiiiiiiniisseeecs e 17 32,268 33,827
SEVEN GROUP HOLDINGS LTD......ccceciiiiiiiiiiiiiiniiciiiiccececce e 1,764 15,549 18,187
SEVERN TRENT ORD GBPO.9789........ccccoiviiiiiiiiiiiiiiicicciccccee 9,349 196,152 220,938
SEWON PRECISION KRWS5000.........ccccooiiiiiiiiiiiiiiccececeeees 53 5,512 6,056
SGS SA CHFLI(REGD))......coiiiiniieiieiiieeeeeenee ettt 118 218,726 223,667
SHAMIR OPTICAL INDUSTRY LTD......ccccoooviiiiiiiiiiiiiiiiiiiiniieiccins 226 3,171 3,207
SHANDA GAMES LTD ..ottt 3,153 21,785 20,558
SHANDONG MOLONG PE ORD CNYO0.1....ccccoviiiiiiiiiiiiiiniiiccccee 600 294 615
SHANGHAI FRIENDSHIP GROUP INC......ccccooiiiiiiiiniiiniiccniceeeieeeseeeeeeeene 5,600 6,194 10,024
SHANGRI-LA ASTA ORD HKS$1.....oeeiiiiiieieiniiticienicicieetciciseneeeeieseeneceeieneene 30,350 82,930 74,264
SHARP CORP Y50......ciiiiiiiiciciieiectce ettt 21,539 196,998 194,961
SHAW COMMUNICATIONS INC......cccoeiiiiiiiiiiiiiniciccccncae 7,984 159,672 181,917
SHAW GROUP INC/THE.......c.ccoiiiiiiiiiiiiicirceeeceeeeeee e 13,448 363,337 406,264
SHENZHEN HIGH-TECH HLDGS..........cccccooiiiiiiiiiiiiniiccnne 52,000 3,943 3,943
SHERWIN-WILLIAMS CO/THE........cccceoiiiiiiiiiiiiiieiieceneeeeeeeiee e 21,919 1,475,404 1,838,347
SHIKOKU ELECTRIC POWER CO INC.......ccccoooviiiiiiiiiiiiiiiiiiicccccns 7,349 186,410 166,071
SHIMADZU Y50......ciiiiiiiincenieeteeetee ettt s 9,830 80,889 89,342
SHIMAMURA NPV ..o 477 41,448 45,243
SHIMANO INC NPV ...t 2,826 145,459 154,492
SHIMIZU CORPORATION Y50.......ccciiiiiiiiiiiiiiiiieciceececseecsenencnne 12,741 54,207 52,693
SHINDENGEN ELECTRIC MAN CO Y50.......cccciiiiiiiiiiiiiiciiecinicceeeeeiane 2,000 10,497 9,336
SHIN-ETSU CHEMICALS CO NPV.....ccoiiiiiiiiiiiiiiccccecc e 11,945 606,353 635,262
SHINSEI BK NPV ... 37,341 42,631 36,990
SHINSHO CORP JPY50.......coiiiiiiiiiiiiiiicse s 7,000 22,462 16,729
SHIONOGI & CO JPY50.....ccciiiiiiiiiiiiiicinieiei e 6,426 106,753 104,633
SHIP HEALTHCARE HLDG INC NPV......ccooiiiiiiiiiiiiiniiininceeeeceecne 1,000 17,434 18,351
SHIRE PLC ORD GBPO.05.......c.oooiiiiiiiiiiiiiicccc e 65,046 1,564,276 2,031,127
SHIROKI CORP JPY50.......cociiiiiiiiiiiiiiiicicccccce s 1,000 3,354 3,405
SHISEIDO Y50.... .. 16,419 306,238 304,756
SHIZUOKA BANK Y50......cciiiiiiiiiiiiiseeeeececcs e 16,358 142,171 149,482
SHIZUOKAGAS CO NPV...ooiiiiiiiiiiiiiiiiicee e 6,000 33,865 33,804
SHOPPERS DRUG MART CORP........cccccoviiiiiiiiiiiiiiiiiciccceeeeene 10,984 459,101 451,834
SHORETEL INC......ccociiiiiiiiiiiiiinciii s 24,554 225,761 250,451
SHOWA DENKO KK Y50t seeesesieeseenesesseseeseeseseenenens 32,254 62,232 66,297
SHOWA SHELL SEKIYU ORD Y50......cccccciiiniiiiiiiiiiiieccecneeae 7,339 67,972 67,610
SIAM COMM BK PUBLIC (FOREIGN).......ccooiiiriieiinieieinieieirieeneeeeeeeee e 191,200 375,297 690,747
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SIEMENS AG NPV REGD......cccocoiiiiiiiiiiiiiiiiiiiiccc e 77,085 7,934,330 10,583,832
SIGMA-ALDRICH CORP........ocociiiiiiiiiiieireenee ettt 23,492 1,153,034 1,723,843
SIGNET JEWELERS LIMITED SHS.......ccocooiiiiiiiiiiiiiiiiccccecns 16,176 310,292 757,199
SIGURD MICROELECTR TWDI0....c..cuciiiiiiiiiiiieiieireieeieeeeeeceseeveeeevee e 29,000 18,700 26,200
SITEURZ......oiiiiiiiiii s 1,083 8,563 9,500
SIKA FINANZ AG CHF0.6 (BR).....cooiiiiiiiiiiiiiniccieiceeee e 278 540,841 669,247
SILGAN HOLDINGS INC.....c.cooiiiiiiiiiiiiiiiiciccici s 11,418 457,563 467,795
SILICON LABORATORIES INC.......cociiiiiiiiiiiiiieieicieietece e 8,297 283,471 342,334
SILVER BASE GROUP HKD.O1.......ccoooiiiiiiiiniiiiiiiiiccccceeae 191,000 183,862 197,106
SILVER WHEATON CORP.......ccocoiiiiiiiiiiiiiciceceeesee e 13,544 409,876 446,695
SIMON PROPERTY GROUP INC.......cccoeiiiiiiiiiiiiiiiiiccicccccae 62,098 4,505,496 7,217,651
SIMPSON MFG INC......coiiiiiiiiiiiiicieeece e 27,297 743,774 815,361
SIMS METAL MANAGEMENT LTD.....cccccoviiiiiiiiiiiiiiccce 3,528 61,531 66,665
SING INV & FINANCE SGD1 ... 4,000 5,006 5,148
SINGAMAS CONTAINER HKDO.10.........cccooiiiiiiiiiiiiiiiiiiiccece 230,000 83,774 91,335
SINGAPORE AIRLINES SGDO0.50........ccccviiiiiiiiniiinicieieieiiisicesie e 26,457 305,767 305,605
SINGAPORE EXCHANGE SGDO.01......cccooiiiiiiiiiiiiiicccceccccccee s 23,402 148,086 143,546
SINGAPORE PRESS HLDGS SGDO0.20.........ccccoiiiiiiiiiiiiiiiiccicceeceeecceenes 32,979 104,624 104,772
SINGAPORE TECHNOLOGIES.........c.cocoiiiiiiiiiiiiiiicciiresseeeeeeiae 32,781 85,371 80,377
SINGAPORE TELECOMMUNICATIONS........cooiiiiiiiiiiiiniccieneeccreeene 468,090 1,124,675 1,204,924
SINGAPURA FINANCE LTD SGD1.....cociiiiiiiiiiiiiiiiiiiiiceeccccs 3,000 4,104 4,008
SINO LAND CO ORD HKS$1.00.......ccocoririiriiiicicicieieiciecceeeseeeee st 71,807 130,773 114,983
SINOCOM SOFTWARE G HKDO0.25........cocooiiiiiiiiiiiiiiiicicciccccecsseeveenne 60,000 8,012 5,629
SINO-FOREST CORP.........ccciiiiiiiiiiiiiiiciic e 8,976 196,272 29,762
SINOPEC SHANGHAI PETROCHEMICAL..........cccoooviiiiiiiiiiiiiiccccccce 124,000 55,089 55,616
SIRIUS XM RADIO INC......ccciiiiiiiiiiiiiiiiiiiiiiciee e 735,479 817,752 1,610,699
SIRONA DENTAL SYSTEMS INC.......ccccoiiiiiiiiiiiiiiicceccccccccc s 12,889 672,503 684,406
SJM HOLDINGS LIMITED HKDI.00.......cccccciiiiiiiiiiiiiiiiiiiciieiecceens 160,388 204,526 379,675
SK HOLDINGS CO LTD KRWS5000.........cccocimeiiiieiiirieinieeenieieeneeeseeeseseeieesnenes 7,612 666,176 1,318,991
SKANDINAVISKA ENSKILDA BANKEN........ccccooiniiiiiiiiiicinccce 109,239 858,189 895,026
SKANSKA AB B SER 'B' SEK3 ...ttt 8,012 175,255 154,496
SKF AB SER B NPV (POST SPLIT)....ccccoeoiiiiiiiiiiiiiiiiiiiccece 13,531 332,413 392,417
SKY CITY NZDO.20......cociiiiiiiieiieieeireeeeieieeeieie sttt et 12,392 34,021 37,049
SKYFAME REALTY HLD HKDO.01L.....ccocoiiiiiiiniiiiiiiiiicicccccne 52,000 4,167 4,745
SKYWEST INC COM....oooiiiiiiiiiiiiiieieiet ettt 19,500 345,666 293,670
SKYWORKS SOLUTIONS INC.......ccoovviiiiiiiiiiiiiiiiccei e 167,452 3,094,560 3,848,047
SL GREEN REALTY CORP......c.ciiiiiiiiiiiiciesce e 15,087 618,362 1,250,260
SLM CORRP ..ottt s 101,181 1,088,183 1,700,853
SM ENERGY CO ..ottt 25,156 1,277,625 1,848,463
SMART TECHNOLOGIES INC.......cccccooiiiiniiiiiiiiiiiicic e 700 5,196 3,990
SMB UNITED SGDO.10......ccouiiiiiiiiiiiiiiciniccietieee et 18,000 3,943 3,519
SMC CORP NPV ..ottt 3,457 533,370 618,116
SMITH & NEPHEW ORD USDO.20........cccccoiiiiiiiiiiiiiiiiiieiieniceseeececiceene e 19,218 218,223 205,176
SMITH A O CORP.......ocoiiiiiiiiiiiicc e 32,545 693,736 1,376,654
SMITHFIELD FOODS INC......ccocuiiiiiiiiiiiiciceicrceee e 31,224 482,212 682,869
SMITHS GROUP PLC ORD GBPO0.375.......cccociiiiiiiiiiiiiiiciccccccccceaes 73,450 1,383,050 1,416,223
SMURFIT KAPPA GROUP PLC ORD.......cccccoiiiiiiiiiiiiiiicicccccceeeee 24,112 272,047 287,361
SNAM RETE GAS EUR.....cociiiiiiiiiiiiiiiiicccie e 222,028 1,026,301 1,314,669
SNAP-ON INC....ooiiiiiiiiiii s 10,851 436,955 677,970
SNC-LAVALIN GROUP INC......cocoiiiiiiiiiiiiiiiiiiiccciccscseeeseeeeinne 3,249 182,424 198,219
SNS REAAL GROEP NV EURIL.63......ccociiiiiiiiiiiicicicccc s 1,684 7,179 7,518
SNT CORPORATION Y50.......ccociiiiiiiiiiiiiiiicieeiccccseeeesse e 900 3,317 3,633
SNYDERS LANCE INC.....c.ciiiiiiiiiiiiiiiiicc e 18,000 330,081 389,340
SOCIETE GENERALE EURIL.25......ccoiiiiiiiiiiiiiiicceececcceae 107,927 6,680,344 6,403,078
SODEXO EURA.......cooiiiiiiiiiiiiiic s 18,169 1,130,820 1,424,066
SOFTBANK CORPORATION NPV......coiiiiiiiiiiiiiiiiiceeccccccceas 61,023 1,733,636 2,289,496
SOHU.COM INC.....cooiiiiiiiiiiiiiiiiiiiic s 104 8,619 7,516
SOJITZ CORPORATION NPV.....ocoiiiiiiiiiiiiiiiiiicccccns e 26,965 50,880 50,084
SOLERA HOLDINGS INC......ccccoiiiiiiiiiiiiiiiiiiiiciicc s 35,366 1,655,539 2,092,253
SOLUTIA INC.....oiiiiiiiiiiceieteeteee sttt et 28,280 594,965 646,198
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SOLVAY NPV 7,783 1,027,099 1,202,330
SONIC CORP......coieec ettt 68,772 1,082,104 731,046
SONIC HEALTHCARE LTD......ccocoiiiiiiiiiiiiiiiniiicncc e 7,941 103,879 109,416
SONOCO PRODUCTS CO...cccumiiiiiiciiieicinieieieieeneeieee et aesee e 36,103 1,049,376 1,283,101
SONOSITE INC COM......ociiiiiiiiiiiiiiiiiiiiicii e 19,497 551,109 685,709
SONOVA HLDG CHFOQ.05......c.ocoiiiiiiiiiiiineieeecreeeeeee e 1,055 102,223 98,358
SONY CORP NPV...ooiiiiiiiiiiiiiiiicici e 144,986 4,277,232 3,800,587
SONY FINANCIAL HOLDINGS INC......ccccooiiiiiiiiiniiieieceeieeseeeee s 4,868 86,391 87,342
SOUTHERN CO......coiiiiiiiiiiiiiiiiciic s 202,199 7,220,227 8,164,796
SOUTHERN COPPER CORP.........ccocoiiiiiiiiiiiiiciricicteeece e 87,719 3,068,017 2,883,324
SOUTHERN UNION CO.....ccoouiiiiiiiiiiiiiiiiiiiicicec e 23,272 434,047 934,371
SOUTHWEST AIRLINES CO....c.coiiiiiiiiiiiiiiiiiiiriciceeeee et 154,964 1,530,124 1,769,689
SOUTHWESTERN ENERGY CO.......cccooiiiiiiiiiiiiiiiiciicncccc e 252,242 5,172,877 10,816,137
SOZO GLOBAL LTD.....ociiiiiiiiiiiciciceeieee et 31,200 7,657 6,458
SP AUSNET NPV (STAPLED UNITS).....ccocooiiiiiiniiiiiinieeececcccccceeaes 55,148 48,282 55,794
SPECTRA ENERGY CORP.......ccccoiiiiiiiiiiiiiiiinccce s 132,356 2,538,210 3,627,878
SPECTRANETICS CORP......cocooiiiiiiiiiiiiiiiriicciccc s 16,500 96,518 102,630
SPECTRIS ORD GBPO.05......c.couiiiiiiiiiiiiiic e 432 9,153 11,041
SPIR COMMUNICATION EURA.0.......cocoouiiiiiiiiiiiiiiiiiiciicceeeee e 4 105 197
SPIRIT AEROSYSTEMS HOLDINGS IN......ccooiiiiiiiiiiiiiiicccrcceeeces 25,429 426,192 559,438
SPREADTRUM COMMUNICATIONS INC......ccccciimiiiiiiniiiiiieccceececccae 4,231 77,933 66,681
SPRINT NEXTEL CORP......c.ccooviiiiiiiiiiiiiiiiicce e 737,874 2,618,924 3,977,141
SPX CORP.....ooiiiiiic s 12,422 626,502 1,026,803
SQUARE ENIX HOLDINGS CO LTD.....ccccooiiiiiiiiiiiiiiiinicicccceees 1,361 22,246 24,335
SRF LIMITED INRIO.......cooiiiiiiiiiiiiiiiiciiin s 27,200 153,534 173,809
SSAB ABu...c.oiiiiiiii 3,370 53,427 50,496
STIVES ORD 10P.......cooiiiiiiiiiiiiiiiiccccc e 4,480 5,613 7,013
ST JOE CO/THE......ccooiiiiiiiiiiiiiciccctttte et 12,149 337,810 253,185
ST JUDE MEDICAL INC.....ccociiiiiiiiiinieicieteeeee ettt 87,007 3,367,089 4,148,494
STANCORP FINANCIAL GROUP INC.......cccoccoiiiiiiiiiiiiiiiiciccnecene 8,435 336,697 355,873
STANDARD CHARTERED ORD USDO.50.......cccceceieiiiiniiineiireceneeeeeieeeene 131,278 3,461,331 3,452,253
STANDARD LIFE ORD GBPO.10........cccccooviiiiniiiiiiiiiiiiicccceae 62,330 206,932 210,643
STANDARD MICROSYSTEMS CORP........coccooiiiiiiiiiirccreceeeneeeeeeeeene 26,995 619,771 728,595
STANDARD REGISTER CO/THE........cccccceiiiiiiiiiiiiiiiiiiiiinrineeeeeeeeeeeees 190 1,078 599
STANLEY BLACK & DECKER INC......c.ccocuiiiiiiiiiiiiirceieeeeee e 31,283 1,375,598 2,253,940
STANLEY ELECTRIC CO NPV.....ccocoiininiiiiiiniiiiiiccce 3,122 48,085 54,314
STAPLES INC.....uiiiiiiieiiecee ettt 132,826 2,693,574 2,098,651
STAR COMGISTIC CAPITAL CO LTD.....ccooiiiiiiiiiiiiiiiniiiicieccnnns 1,800 737 2,381
STARBUCKS CORP.......cooiiiiiiiiiicinieietetee ettt 153,946 2,699,403 6,079,328
STARHILL REAL ESTATE.......cccceiiiiiiiiiiiiiiicceencc e 66,600 18,725 19,300
STARHUB LTD NP V...t 23,558 45,696 53,541
START TODAY CO LTD......ccooiiiiiiiiiiiiiiiiiiccinicc e 6,300 76,733 124,892
STARWOOD HOTELS & RESORTS WORL........cccccooiiiiiiiiiiniiicicncciene 41,905 1,364,820 2,348,356
STATE STREET CORP.......c.cociiiiiiiiiiiiiicc s 150,469 6,517,157 6,784,647
STATOIL ASA NOKZ.50......ccciiiiiiiiiiiiicicie e 90,245 2,543,256 2,297,564
STATOIL FUEL & RETAIL ASA.......ccooiiiiiiiiiec e 1,144 11,729 11,109
STATS CHIPPAC LTD SGDO0.25.....c.ccuiiiiiiiiiiiiciiieeseece e 12,000 201 6,158
STATS CHIPPAC TAITWAN SEMICONDU........ccocooiiiiiniiiiiiiciicccccccccccaes 7,500 8,132 7,990
STEEL DYNAMICS INC......cocoiiiiiiiiiiiiiiciircee s 47,899 714,837 778,359
STEFANUTTI & BRESSAN HOLDING........cccccoeiiiiiiiiiiiniiiiieeeeeeccciaes 3,040 4,712 5,606
STEPAN CO...cciiiiiiiiiiii et 645 36,931 45,731
STERICYCLE INC.....cocoiiiiiiiiiiiiiiiiicre s 37,179 2,751,420 3,313,392
STIFEL FINANCIAL CORP.......ccciiiiiiiiiiiiiiiic e 30,375 1,071,606 1,089,248
STMICROELECTRONICS EURIL.04........cocoouiiiiiiiiiiiiiiiiciiceeeeecae 13,729 162,630 136,767
STOCKLAND TRUST GROUP NPV.....ccociiiiiiiiiiniiiiiiiiccccecens 124,418 461,024 454,219
STONE ENERGY CORP COM.......ccocoiiiiiiiiiiiiiiiiicciccccccs e 9,880 375,592 300,253
STORA ENSO OYJ SER R' NPV.....ccciiiiiiiiiiiiiiiiicca 69,533 790,123 729,378
STRABAG SE NPV (BR)..c.cutriiiiiieiiiiciieicrceteeteee et 288 9,898 8,558
STRAUMANN HLDG CHFO0.3 (REGD).....c.cccceiiiiiiiiiiiiiiiiiiciiccecnes 164 43,035 39,442
STRYKER CORP ..ottt 63,991 3,031,441 3,755,632
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STUDIO ALICE NPV....ccociiiiiiiiiiiiiiiiiiic e 1,000 9,600 13,905
STX OSV HOLDINGS LTD....c.cooiiiiiiiiieieirieenieieeeeietree ettt 28,000 24,958 31,704
SUBSEA 7 SA ..o 23,568 542,907 606,172
SUEDZUCKER AG NPV...ooiiiiiiiiiiieeteet et 1,618 46,213 57,485
SUEZ ENVIRONNEMENT CO EURA4.........ccoooiiiiiiiiiiiiiiiiiicecne 35,512 773,660 708,205
SULZER AG CHFO.01(REGD).....c.ccoiuiiiiiiniiiiieiiirceeeececceee et 3,407 450,736 553,536
SUMCO CORPORATION NPV.....ccooiniiiiiiiiiiiiiiicee 2,495 45,125 41,769
SUMITOMO BAKELITE CO Y50.....c.cciiiiiiiiieiiiiniceeeieeece e 48,000 257,466 319,168
SUMITOMO CHEMICAL Y50.....c.ccoiiiiiiiiiiiiiiiiciiccecncvennns 82,884 413,654 410,520
SUMITOMO CORP NPV.....oiiiiiiiiiiiiciciceietsccee e 183,132 2,380,392 2,469,425
SUMITOMO DENSETSU CO Y50......ccooiiiiiiiiiiiiiiiicccecceeceen 900 4,291 5,227
SUMITOMO ELECTRIC IND NPV....ccoccoiiiiiiiiiiiiiinccreeeeeeeeeeeeieeene 16,247 210,537 234,773
SUMITOMO HEAVY INDUSTRIES Y50......cccooiiiiiiiiiiiiiiiniciiecccee 75,395 426,155 520,931
SUMITOMO METAL INDUSTRIES NPV.....ccccciiiiiiiiiiiiiiiicncceecee 72,455 150,649 161,490
SUMITOMO METAL MNG NPV ..o 40,425 580,972 658,233
SUMITOMO MITSUIL GR NPV ... 258,204 8,119,730 7,890,633
SUMITOMO MITSUI TRUST HOLDINGS........ccocociiiiiiiiiiiiiiiiicceccccccceae 485,451 1,760,760 1,677,078
SUMITOMO REALTY & DEV CO NPV......ocoiiiiiiiiiiiiiiciccccceeae 32,338 658,169 716,353
SUMITOMO RUBBER INDUSTRIES Y50.......cccccociiiiiiiiiiiicccccceccaes 3,681 37,511 44,212
SUN HEALTHCARE GROUP INC.......cccoiiiiiiiiiiiiiiicicccceeee e 1,169 10,611 9,375
SUN HUNG KAI PROPERTIES........ccccoiiiiiiiiiiiiiiiciciceeenes 67,867 1,046,470 988,187
SUN LIFE FINANCIAL INC......cccoiiiiiiiiiiiiiiicicecc e 66,247 1,951,776 1,994,068
SUNCALL CORP JPY50.......coiiiiiiiiiiiiiiice e 1,000 3,396 4,569
SUNCOR ENERGY INC......ccooiiiiiiiiiiiiiiiiiccic e 132,706 5,258,984 5,197,686
SUNCORP GROUP LIMITED........ccceiiiiiiiiimiiiiiiiiciiiciseeseee s 34,982 288,822 304,857
SUNDART INTERNATIONAL.......ccocoiiiiiiiiiiiiiiiceeeece s 30,000 10,230 7,904
SUNDRUG CO Y50 2,500 77,391 78,938
SUNEVISION HOLDINGS LTD....c.ccciiiiiiiiiiiiiiniiiniccncccceecs 117,000 13,145 14,134
SUNOCO INC...coiiiiieiiieiiinteetreete ettt sttt 24,655 843,602 1,028,360
SUNPOWER CORP.......cociiiiiiiiiiiiiiiiiii e 18,451 466,459 356,658
SUNTRUST BANKS INC....ccooiiiiiiiiiieeneiettetee ettt 103,071 2,652,286 2,659,232
SUNVIC CHEMICALS........cooiiiiiiiiiiiiiiic e 41,000 21,349 24,381
SUPER GROUP ORD RO.10.....c.cciiuiiiiiiiieieiieiiirieeeeeeiceeeesee e 229,063 25,414 26,694
SUPERGEN INC 180,460 836,776 537,771
SUPERIOR ENERGY SERVICES INC......cccccoiiiniiiniiiiniiiinieeneeeieice e seeeneens 16,481 345,099 612,104
SUPERVALU INC.......cociiiiiiiiiiiiiiiicci e 81,474 1,068,370 766,670
SURGE ENERGY INC.....ccoiiiiiiiiiiiiiiicicc ettt 16,500 138,069 166,522
SURGUTNEFTEGAZ ADR EACH REPR.........ccccooiviiiiiiiiiiiccce 18,604 145,734 184,180
SURTECO AG NPV ...ttt 315 6,108 12,482
SURUGA BANK LTD Y50......ciiiiiiiiiiiiiiiiicnccc e 4,923 40,816 42,610
SURYA SEMESTA INTERNUSA TBK PT.....ccccoiiiiiiniiiiiniiriccceeccccceeeae 1,733,000 265,702 274,838
SUSQUEHANNA BANCSHARES INC PA........ccccoiiiiiiiiiiiccccins 112,501 1,041,100 900,008
SUZUKEN CO LTD Y50......ciiiiiiiiiinerecictieiee e 1,517 36,800 34,807
SUZUKIMOTOR CO NPV....oooiiiiiiiiiiiiiiiicicn e 7,252 158,628 162,083
SVENSKA CELLULOSA AB-SCA SER B.....ccooiiiiiiiiiiiicicccencceees 120,593 1,711,043 1,701,858
SVENSKA HANDELSBANKEN SER A......ccccooiiiiiiiiiiiiiiccccccene 13,363 436,750 413,170
SWATCH GROUP CHF0.45 (REGD).....c.ccouiuiiiiiiiiiiiinicciiccccceeecceeieeae 9,184 590,403 823,506
SWATCH GROUP CHF2.25 (BR)....cococuiiiiiiiiiiiiiiiciicccccceeccees 663 291,763 333,705
SWEDBANK AB SEK'A"NPV ..o 22,094 377,202 372,199
SWEDISH MATCH AB NPV.....cooiiiiiiiiiiiiiiiiicccs 29,729 692,939 999,282
SWIRE PACIFIC A HKDO.60.......c.ccocceiiiiiiiiiiiiiiiciecncceeeecc s 36,366 493,661 534,186
SWISS LIFE HOLDING AG.......cciiiiiiiiiiiiiiiiiiiiiiieniisesese s 828 130,660 135,607
SWISS RE LTD.....cuiiiiiiiiiiiiiieiccsceie s 46,230 2,760,181 2,592,064
SWISSCOM AG CHF1.00........cciuiiiiiiiiiiiiiiiiciceeeceececcsc s 916 388,980 419,380
SXC HEALTH SOLUTIONS CORP.......ccocciiiiiiiiiiiiiiiiccccccns 12,628 489,527 744,042
SXC HEALTH SOLUTIONS CORP........ccccoiiiiiiiiiiiiiiiicecceccccccins 2,100 80,542 123,963
SYMANTEC CORP.......cooiiiiiiiiiiiiiic e 264,728 4,154,060 5,220,436
SYNDICATE BANK INRIO......ccooiiiiiiieiiirieiineineeteeiee et 1,814 3,476 4,772
SYNGENTA AG CHFO. L. ..o 3,712 1,138,676 1,251,147
SYNOPSYS INC ..ottt st 27,353 551,826 703,246
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SYNOVUS FINANCIAL CORP.......ccoceiiiiiiiiiiiiiiiice 146,482 559,471 304,683
SYNTHES INC.....iiiiiiiiciiecnceeee ettt 1,402 219,363 246,266
SYSCO CORP......ocviiiiiiiiiiicc e 127,230 3,383,930 3,967,031
SYSMEX CORP JPY 50ttt 7,046 244,953 263,483
T IS BANKASI SER'C'TRY Lot 180,501 551,098 553,507
T ROWE PRICE EMERGING EQUITY .....ccooiiiiiiiiiiiiiiciciceeieiceecesee e 170,158 32,685,610 80,512,047
T ROWE PRICE GROUP INC........cociviiiiiiiiiiiiiiciiicnes 61,058 2,862,934 3,684,240
T SISE VE CAM FABR TRY ..o 284,481 466,942 621,864
T&D HOLDINGS INC NPV....oooiiiiiiiiiiiiiiiiici e 21,755 778,160 513,166
T.E.R.N.A.ORD EURO.22......ciiiiiiiiiiiccicecte e 47,453 218,141 220,572
TAB CORP HLDGS LIMITED NPV....cccoooiiiiiiiiiiiiiiiicccns 67,548 450,216 237,923
TACHI-S CO Y50t 7,650 82,334 140,856
TAE KYUNG INDL KRWS00.........coiiiiiiiiiiiiceecec s 7,100 28,051 25,503
TAEKWANG IND CO KRWS5000.........cccccooiiiiiiiiiiiiiiiniccneeeeecc s 225 157,384 347,726
TAHOE RESOURCES INC.......cociiiiiiiiiiiiiiiiicccc e 4,400 82,614 82,064
TAIHET KOGYO CO Y50......iiiiiiiinceeeeeee e 18,000 72,737 78,009
TAISEI CORP Y50.......ciiiiiiiiiciciccccicce st 22,109 53,143 50,372
TAISHIN FINANCIAL TWDI0.....oiiiiiiiiiiiciiiicc e 609,685 243,834 361,903
TAISHO PHARMACEUTICAL CO NPV.....coiiiiiiiiiiiiiiiiicceeceece 2,588 54,556 58,002
TAIWAN LIFE INSURANCE TWDI0......cciiiiiiiiiiiiiiiciiccccesecseee e 2,297 1,923 2,475
TAIWAN MASK CORP TWDI0......cooviiiiiiiiiiiiiiiiiiiiciccnece e 111,000 46,907 46,953
TAIWAN SEMICONDUCTOR CO TWDI0......ccocuiiiiiiiiiiiiiciicceccncceiens 53,000 41,385 40,963
TAIWAN SURFACE MOUNTING........ccooeiiiiiiiiiiiiiccccecccc s 1,222 1,877 3,642
TAIYO NIPPON SANSO CORP NPV.....ccoiiiiiiiiiiiiiiiiiciicccsccee 54,640 474,167 432,330
TAKAMATSU CORP NPV.....oiiiiiiiiiiiiicceee e 400 5,236 5,651
TAKANO CO JPY S50, s 900 5,408 5,405
TAKARA LEBEN CO NPV.....cooiiiiiiiiiiiicicie s 3,000 20,467 18,796
TAKASHIMAYA CO...ooiiiiiiiiiiiiiiiciii e 5,699 37,259 39,024
TAKEDA PHARMACEUTICAL CO LTD.......ccooiiiiiiiieinieineceeieeeeeeseeeceneeee 65,963 3,005,215 3,034,331
TAKE-TWO INTERACTIVE SOFTWARE........ccccoiiiiiiiiiiiiiiccccne 32,616 622,011 498,372
TALENT2 INTERNATIONAL LTD ORD......ccccoviiiiiiiiiiiiricerieeeietee e 581 844 927
TALISMAN ENERGY INC.....ccccoiiiiiiiiiiiiiiiiiies 40,007 850,196 821,198
TARGET CORP ...ttt 235,456 10,947,787 11,045,241
TATA MOTORS LTD....ooiiiiiiiiiiiiiiiiic s 45,478 1,224,992 1,011,447
TATA STEEL LIMITED.......ccooiiiiiiiiiiiiciecteteeeeesee et 35,361 357,283 482,726
TATE & LYLE ORD 25P......coiiiiiiiiiiiiiiiiici e 38,200 255,758 377,782
TATTS GROUP LIMITED NPV....oooiiiiiiiiiiiiiicceeec e 28,033 67,445 72,029
TAUBMAN CENTERS INC.......ccooiiiiiiiiiiiiiiiiccc e 10,421 363,107 616,923
TAURON POLSKA ENERGIA SA ..ot 98,739 223,351 236,660
TAYCA CORP JPY S50 2,000 6,221 7,182
TAYLOR WIMPEY PLC ORD GBPO.01......cccooiiiiiiiiiiiiiiicircccccccceeee 10,231 4,097 6,206
TBC EMERGING MARKET FUND.......ccccooiiiiiiiiiiiiccs 1,700,819 64,691,384 112,577,230
TCF FINANCIAL CORP......cooiiiiiiiiiiciiiiirc et 29,667 436,220 409,405
TD AMERITRADE HOLDING CORP........cccccooviiiiiiiiiiiiiiiiics 56,715 970,281 1,106,510
TDC A/S DEKKS ... 14,578 132,419 133,012
TDK CORP......ooiiiiiiiiic e 4,786 267,992 261,345
TDM BERHAD MYRI....ocoiiiiiiiiiiic s 34,400 17,039 34,064
TE CONNECTIVITY LTD...c.ociiiiiiiiiiiiiiiiiiccccineee e 66,379 2,143,052 2,440,092
TECH DATA CORP......cooiiiiiiiiic e 22,264 789,991 1,088,487
TECHNE CORP.......oooiiiiiiiiiiicic e 11,315 800,331 943,332
TECHNICS OIL & GAS LTD.....ciiiiiiiiiiiiiiicicicc s 14,000 8,585 11,404
TECHNIP SA EUR. ..ot 7,870 632,636 843,565
TECHNO RYOWA LTD JPY 50, 600 3,291 3,299
TECK RESOURCES LTD......ccooiiiiiiiiiiiiiiiiieciccic i 47,922 1,834,317 2,434,086
TECO ENERGY INC.....cooiiiiiiiiiiiiiiiiiiccc e 40,094 560,548 757,376
TEEKAY CORPORATION COM......cccciiiiiiiiiiiiicineieececccsc s 7,798 161,023 240,802
TEITIN Y50, 76,155 340,231 332,872
TELE2 AB SER'B' SEK1.25....coiiiiiiiieieeeeee ettt 12,445 253,545 246,531
TELECOM ARGENTINA SA....c.coiiiiiiiiiiiiiiiiiicee s 4,200 108,482 109,452
TELECOM CORP OF NEW ZEALAND......c.cccooeuiririeinieieineicteieceeee e 209,087 391,875 423,942
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TELECOM ITALIA DI RISP EURO.55......ccociiiiiiiiiiiiiiicccccccne 950,077 1,068,881 1,105,419
TELECOM ITALIA EURO.55.....ccciiiiirieieiieiiireeeeei ettt 368,822 573,226 513,080
TELEFLEX INC.....ccociiiiiiiiiiiiiiiiiii e 7,508 387,026 458,438
TELEFONICA SA EURL.....coiiiiiiiiiiiieicete ettt 276,443 6,601,952 6,757,503
TELEFONOS DE MEXICO SAB DE CV.....ccccociviiiiiiiiiiiiiiiciccecne 66,475 1,073,810 1,096,838
TELEFONOS DE MEXICO SAB DE CV....ccooiiiiiiiiiiiiicineceeeceeeeeeeeenenes 619,539 539,176 512,457
TELEGATE AG EUR NPV.....ccooiiiiiiiiiiiiiiic e 11 103 124
TELEKOM AUSTRIA (TA) NPV ..ooiiiiiiiiiiineeiceeeeeeeeeee e 13,043 189,300 166,411
TELEKOM MALAYSIA BHD......c.ccocoiiiiiiiiiiiiciccces 394,400 274,919 515,940
TELENOR AS ORD NOKGO........coiiiiiiiiiiiiiiireetecesc et 79,359 1,239,467 1,306,762
TELEPHONE & DATA SYSTEMS INC.....cccooiviiiiiiiiiiiiiiicccccs 16,812 534,128 522,517
TELIASONERA AB NPV ... 85,077 654,017 625,601
TELKOM GROUP LTD ZARIO.......ccooiiiiiiiiiiiiiiiiiiiicecccencnnes 20,638 95,452 112,034
TELLABS INC.....oouiiiiiiiiiiiiece e 67,771 381,670 312,424
TELSTRA CORP NPV ...c.oooiiiiiiiiiiiiccc s 766,578 2,212,723 2,371,818
TELUS CORP......oiiiiiic e 7,139 385,013 392,789
TELUS CORP......ooiiiiiiiiii s 5,840 239,485 307,521
TELUS CORP.....oiiiiiii s 6,419 232,891 353,175
TEMBEC INC.....ocoiiiiiiiiiiiiiiiicne s 3,500 7,153 15,594
TEMPLE-INLAND INC 20,179 261,105 600,123
TEMPUR-PEDIC INTERNATIONAL INC.......ccccooviiiiiiiiiiiiiiiicnncees 27,587 1,304,667 1,870,950
TENARIS S AUSDL....oiiiiiiiiiiiciiiicc s 18,416 427,276 420,532
TENCENT HOLDINGS LTD......ccciiiiiiiiniiiiiieiecceccces e 9,100 184,235 246,994
TENET HEALTHCARE CORP.......ccccocoiiiiiiiiiiiiiicicc e 91,372 297,069 570,161
TER BEKE ORD NPV.....coiiiiiiiiiiiiicc e 63 5,464 5,362
TERA PROBE INCi......ccoiiiiiiiiiiiiiiiiic e 300 8,872 6,954
TERADATA CORP ...ttt 35,688 896,278 2,148,418
TERADYNE INC.....ccoiiiiiiiiiiiiiiiin e 34,621 261,881 512,391
TERAOKA SEISAKUSHO CO YS50......ciiieiiineeineeneeteeeeeeesee e 1,100 5,658 5,121
TEREX CORP.....ooviiiiiiiiiiiicc s 20,466 379,450 582,258
TERUMO CORP Y50......coiiiiiiiiiieieieieieiniee ettt 5,835 292,311 313,209
TESCO ORD 5Pt s 929,857 6,081,836 6,001,212
TESLA MOTORS INC.....coiiiiiiiiiiiiciincereete ettt 9,540 242,966 277,900
TESORO CORP......ocoiiiiiiiiiiiiiic s 26,832 323,842 614,721
TESSENDERLO CHEMIE NPV.....cooooiiiiiiiiiiiineecree s 1,543 59,408 66,487
TESSTEURZ.....c.ociiiiiiiiiiiiiic e 62 5,661 6,355
TETRA TECHNOLOGIES INC DEL COM......ccoocciiiiiiiiiiiiniceieieieeceeeeeeeees 90,203 1,061,427 1,148,284
TEVA PHARMACEUTICAL IND ILSO.L...c.ccooiiiiiiiiiiiiiiiiiinciccccine 20,244 1,009,794 973,378
TEVA PHARMACEUTICAL INDUSTRIES.......ccooccoiiiiiiiiiniiieeeceecceenes 98,860 5,098,631 4,767,029
TEXAS CAPITAL BANCSHARES INC.......cccoovviiiiiiiiiiiiiciccs 78,000 1,351,867 2,014,740
TEXAS INSTRUMENTS INC......ccoiiiiiiiiiiiiiicicceece e 417,722 10,344,326 13,713,813
TEXTRON INC......cooiiiiiiiiiiiiccc e 60,308 1,151,845 1,423,872
TF1-TV FRANCAISE EURO.2......cooiiiiiiiiiiiiiiccrcceceece e 2,525 45,125 45,907
TFS FINANCIAL CORP.......cociiiiiiiiiiiiiiiiccccc 14,920 184,560 144,426
TGS-NOPEC GEOPHYSICAL COMPANY .....ccooiiiiiiiiiiiiiiciccieieeeece e 291 8,302 8,206
THAI AIRWAY INTL PUBLIC CO LTD......ccccooiiiiiiiiiiiiiiiiicicccecinne 413,200 404,281 390,002
THAI CENTRAL CHEMICAL-FOR RG........cccocoiiiiiiiiiiiiccccc 13,400 4,671 9,202
THAILIN SEMICONDUCTOR CORP........ccccimiiiiiiiiiiiiiiiiiniiieceeceeeene 15,000 7,672 7,311
THALES EUR3 ... 2,140 87,982 92,258
THANACHART CAPITAL PCL THBIO......ccocociiiiiiiiiiiiiiiiiciccccccccccces 68,600 27,186 63,632
THERAVANCE INC......ciiiiiiiiiiiiiiiicicc s 8,800 219,168 195,448
THERMO FISHER SCIENTIFIC INC.......ccceooiiiiiiiiiiiiiiiiiiinicceseeceeeine 94,513 3,914,308 6,085,692
THE CO Y50t 4,903 112,405 123,850
THOMAS & BETTS CORP........ocoiiiiiiiiiiccccc e 9,783 294,591 526,815
THOMSON REUTERS CORP........ccccocoiiiiiiiiiiiiiiicce s 70,093 2,628,073 2,632,693
THOMSON REUTERS CORP........cccoviiiiiiiiiiiiccccne 8,084 319,641 303,307
THOR INDUSTRIES INC......ccooiiiiiiiiiiiiiiiiiiciecc s 8,249 192,391 237,901
THORATEC CORP.......ocuiiiiiiieiieceneeeteeteteee ettt 13,960 560,573 458,167
THORN GROUP LTD....ccociiiiiiiiiiiiiiiiiiiici e 1,631 2,164 3,318
THYSSENKRUPP AG NPV....ooiiiiiiiiiiiicnee et 12,978 540,850 674,277
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TIBCO SOFTWARE INC......cocoiiiiiiiiiiiiiiiic s 38,213 1,013,164 1,108,941
TIDEWATER INC....ooiiiiiiiiiiiciiceeeee ettt 9,672 420,000 520,450
TIETO OYJORD NPV....ooiiiiiiiiiiiiiiiiicic e 29,459 682,722 498,439
TIFFANY & CO.viiiiiiieeeeeete ettt 33,234 1,406,127 2,609,534
TILETIPOS SA GRDI00........cccoiiiiiiiiiiiiiiiiniec e 924 6,592 2,626
TIM HORTONS INC....oiiiiiiiiiiieceiecereeee ettt 9,809 412,812 478,609
TIME WARNER CABLE INC........cccooiiiiiiiiiiiiiiccnes 98,199 4,797,574 7,663,450
TIME WARNER INC.. ..ottt 291,330 8,256,759 10,595,672
TIMKEN CO....oooiiiiiiiiiiiiiic s 102,686 2,819,638 5,175,374
TIONG WOON CORP HO SGDO0.10.......ccoouiiiiiiiiiiiiniiiriceeceece e 58,000 32,531 15,355
TISZAI VEGYI KOMBINAT RT.....cooiiiiiiiiiiiiiiiiiic s 537 21,750 9,090
TITAN INDUSTRIES LTD.....ooiiiiiiiiiiiiiiicieceteereee e 29,400 127,395 140,941
TITANIUM METALS CORP........cocviiiiiiiiiiiiicccc e 15,989 197,506 292,918
TIX COS INC ...t 71,948 2,251,499 3,779,428
TMX GROUP INC......ooviiiiiiiiiiiiiciicicc s 2,027 78,133 91,993
TNT EXPRESS NV ..ot 129,342 1,600,112 1,341,190
TOA CORP Y50.....iiiiiiiiiiiccic e 28,000 37,393 51,313
TOA DORO KOGYO CO JPY50......ccciiiiiiiiiiiciinccneeic e 5,000 10,985 10,896
TOA OIL CO LTD JPY50....ccciiiiiiiiiiiiiiciciccecccerieeee s 3,000 3,249 4,086
TOAGOSEI CO LTD.....oiuiiiiiiiiiiicic e 117,000 468,437 585,290
TOBU RAILWAY CO Y50......ciiiiiiiiiiiiiiciece e 21,460 82,785 89,815
TODS SPA.....ooi 2,214 157,577 296,120
TOHO CO Y500........iiiiicec s 2,442 34,198 40,307
TOHO GAS Y50, s 16,318 82,883 87,894
TOHO HOLDINGS CO LTD.....cooiiiiiiiiiiiiiciciciciicccccrsee s 400 5,249 3,962
TOHOKU ELEC PWR Y500........ccciiiiiiiiiiiiiiiieisccecseceee e 17,854 308,999 256,668
TOKAI CORP JPY50.......cciiiiiiiiiiiiiiciccccccs s 900 12,833 19,647
TOKEN CORPORATION NPV ..ot 220 8,736 7,946
TOKIO MARINE HOLDINGS INC NPV....ooiiiiiiiieiincineceeeeneeseeeeeaee e 67,396 1,941,693 1,873,502
TOKYO ELECTRIC PWR CO NPV.....ccooiiiiiiiiiiiiiiiiiiiiciicccc s 92,775 1,674,790 374,500
TOKYO ELECTRON NPV ...ttt 33,793 1,903,529 1,828,571
TOKYO GAS CONPV....ooiiiiiiiiiiiicc e 363,876 1,505,883 1,635,550
TOKYO TEKKO CO JPY50.......ciiiiieinieicinieieirieeseeteeietee s senenene 3,000 21,658 8,915
TOKYU CONST(NEW) NPV ..ottt 10,510 30,857 27,329
TOKYU CORP NPV ..ottt 24,498 97,213 101,317
TOKYU LAND CORP NPV....cooiiiiiiiiiiiiiiiiiiic e 11,645 45,844 49,026
TOLL BROTHERS INC.....ooiuiiiiiiiiiiiiiiiccce et 27,327 562,099 566,762
TOLL HLDGS LIMITED NPV.....cccccooiiiiiiiiiiiiiiinc e 14,462 86,707 75,093
TOMOKU Y50ttt 4,000 6,557 10,599
TONEN GEN SEKIYU JPYS50......coiiiiiiiiiiiiiiiicccc e 11,014 113,681 134,743
TONGAAT-HULETT LTD ORD ZARI....ccociiiiiiiiiiiiciiccccee e 244 3,260 3,203
TOPPAN PRINTING YS50......coiiiiiiiiiiiiiiiciicecnc e 12,054 92,573 92,838
TOPRE CORP ..ot 500 4,908 5,293
TOPY INDUSTRIES Y50.....ccciiiiiiiiiiiiiiiniiccc s 8,000 12,933 22,585
TORAY INDUSTRIES INC Y50t 31,634 215,190 231,889
TORCHMARK CORP.......ocooiiiiiiiiiiiiiicccc s 14,593 676,478 935,995
TORO CO/THE.....c.oiiiiiiiiiiiic s 32,667 1,209,535 1,976,354
TORONTO-DOMINION BANK ......ccoiiiiiiiiiiiiiieecec s 90,838 6,356,998 7,697,370
TOSHIBA CORP NPV....ciiiiiiiiiiiiiiicic e 505,492 2,567,348 2,641,377
TOSHIBA TEC CORP NPV.....ocooiiiiiiiiiiiiiiiiiiciicinee e 11,000 46,448 47,672
TOSOH CORP Y50......ciiiiiiiiiiicc e 10,990 37,908 43,818
TOTAL ACCESS COMMUNICATIONS.......c.ccoiiiiiiiiiiniiiececeecciees 14,000 18,977 24,947
TOTAL BANGUN PERSADA........ccooiiiiiiiiiiciiicce e 270,500 9,164 8,990
TOTAL SA EUR2.5.....oiiiiiiiiiiiccccci s 171,534 10,245,578 9,918,099
TOTAL SYSTEM SERVICES INC.......ccooiiiiiiiiiniiiiiiiccncccc s 30,228 438,442 561,636
TOTO Y50 6,402 49,033 49,386
TOTTENHAM HOTSPUR ORD GBPO.05.......cccooviiiiiiiiiiiiiiiiicciccins 5,039 7,023 4,073
TOURMALINE OIL CORP......cocuiiiiiiiiiiricineeeeetetetsee sttt 10,401 308,071 345,299
TOWA CORP JPY S50 1,900 11,650 12,116
TOWERS WATSON & CO.....ooviiiiiiiiiiici s 36,876 1,399,828 2,423,122
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TOYO KOHAN CO Y50......ciiiiiiiiiiiiiiiec e 11,000 65,978 50,805
TOYO SEIKAN KAISHA Y50.....ceiiieinieieireesieeeietee e esaenenenene 3,262 53,249 54,407
TOYO SUISAN KAISHA LTD Y50.....cccciiiiiiiiiiiiiiiiiicceeccccnenns 1,907 42,172 44,865
TOYO TIRE & RUBBER Y50.....c.coiiiiiiiiieieieeeeeeereeee e 234,000 528,976 588,187
TOYODA GOSEI'Y50.......ciiiiiiiiiiiiiiiiiiccss e 1,396 27,348 31,477
TOYOTA AUTO BODY CO Y50......ciiiiiiinieeieicesieeeeecee e 800 14,862 13,056
TOYOTA BOSHOKU CP JPY50.......ccoiiiiiiiniiiiiiiininiiiiccccsnc e 1,413 18,863 23,288
TOYOTA INDUSTRIES CORP Y50......c.ccoiiiiiiiiiininiiirieeeeeeieece e 3,861 108,488 126,453
TOYOTA MOTOR CORP NPV.....c.ccociiiiiiiiiiiiiiiiiicc e 261,059 10,113,074 10,667,344
TOYOTA TSUSHU CORP Y50.......ccciiiiiiinicinineiieicisieeeeeceee e 4,576 69,848 71,797
TPI POLENE THB1O(ALIEN MKT)...c.cooiiiiiiiiiiiiiccccccceeeeeee 356,900 101,077 135,907
TPK HOLDING CO LTD....ocuiiiiiiiiiiiiicieceieteecesic e 3,000 83,067 91,389
TPV TECHNOLOGY USDO.0T....c.ccoiiiiiiiiiiiiiiiiiiciccecc e 54,000 33,888 27,204
TRACTOR SUPPLY CO....oiiiiiiiiiiiiiiniciecec s 31,864 1,209,562 2,131,064
TRAKYA CAM TRY Lo 32,191 76,035 68,584
TRANS COSMOS INC Y50.....cciiiiiiiiiiiiirccreceees e 1,000 8,206 10,983
TRANSALTA CORP.....oviiiiiiiiiiictce s 8,288 178,964 176,821
TRANSATLANTIC HOLDINGS INC....cociiiiiiiiiiiiiiiiicccnecceeec e 11,647 547,297 570,819
TRANSCANADA CORP......ooviiiiiiiiiic s 63,009 2,474,655 2,764,927
TRANSCONTINENTAL INC.....cciiiiiiiiiiiiiiciciccc s 2,100 31,269 31,638
TRANSDIGM GROUP INC......cooiiiiiiiiiiiiiiiiiiccie e 33,137 1,841,975 3,021,763
TRANSOCEAN LTD.....oiiiiiiiiiiiiciiicicc e 25,416 1,928,811 1,651,134
TRANSPAC INDL SGDO.50.......ccccciuiiiiiiiiiiiiiiiiiiiiiiiieieceeeee e 7,000 4,930 11,233
TRANSURBAN GROUP NPV.....cocooiiiiiiiiiiiiiiiiceeeec e 58,660 335,365 328,451
TRAVELERS COS INC/THE........c.cooiiiiiiiiiiiiiiiiicciiceee e 136,733 6,536,960 7,982,473
TRAVIS PERKINS ORD GBPO.10.......ccccocoiiiiiiiiiiiiiiiicccccces 69,078 919,734 1,097,368
TREASURY WINE ESTATES LTD......cocooiiiiiiiiiiiiiiiciccccccces 57,922 209,333 210,838
TREEHOUSE FOODS INC.......ccoiiiiiiiiiiiiiiiinicic e 8,250 440,562 450,533
TRELLEBORG AB 'B' NP V..ot 52,114 551,305 580,600
TREND MICRO INC JPY50.....c.cciiiiiiiiiiiiiiiicciicceccec e 2,261 59,037 69,683
TRIGANO EURZA.2568.......ccuciiieiiieieieieieereeete ettt e 299 9,568 9,424
TRIMBLE NAVIGATION LTD....c.cccoiiiiiiiiiiiiiiiiiiccccis 40,385 974,666 1,600,861
TRINITY INDUSTRIES INC......ccooiiiiiiiiiiiiincceiei ettt 14,919 257,103 520,375
TRINITY MIRROR ORD 10P......ccccooiiiiiiiiiiiiiiiiiiccns 12,238 32,761 8,154
TRIPLE-S MANAGEMENT CORP.......ccocoiiiiiiiiiiniiceeceeee e 276 5,866 5,997
TRUEBLUE INC......coooiiiiiiiiiiiiiiic s 52,324 743,544 757,652
TRW AUTOMOTIVE HOLDINGS CORP.......ccciiiiiiiiiiiniiiiiiinceeceeeeee 39,725 1,156,495 2,344,967
TRY G A/S. o 697 42,766 40,197
TSANN KUEN ENTERPRISE CO TWDI0.....c.ccociiiiiiiiiiiiiiiccceccccceeeae 9,629 7,579 19,443
TSUMURA & CO Y50......ciiiiiiiiiiiiiiiccc e 1,291 39,603 41,083
TT ELECTRONICS ORD GBPO.25........cooiiiiiiiiiciicccc e 2,822 1,937 9,095
TTM TECHNOLOGIES INC......ccccooiiiiiiiiiiiiiiiiciceic e 47,250 501,061 756,945
TUI AG NPV (REGISTERED)......ccooiiiiiiiiiiiicicicccceeece e 10,505 96,522 113,925
TUI TRAVEL PLC ORD GBPO.........cccooiiiiiiiiiiiiicc e 10,840 40,580 39,053
TULLETT PREBON PLC GBPO.25.......cociiiiiiiiiiiiicccicicceccceee e 6,491 30,527 36,922
TULLOW OIL PLC ORD GBPO.10.......c.cceuiiiiiiiiiiiiiiiiiiicciniseceeeeeeeeeenne 34,650 761,166 689,798
TUPPERWARE BRANDS CORP.......ccocooiiiiiiiiiiiiiiiccccccee e 11,627 477,669 784,241
TUPRAS(T PETR REF) TRY L. 5,464 153,540 133,908
TURK TELEKOMUNIKASYON AS.....ccoiiiiiiiiiiiiiiicceeececcie e 49,026 240,903 259,017
TURK TRAKTOR VE ZIRAAT .....coiiiiiiiiiiicicceeieecc e 6,673 138,330 152,854
TW TELECOM INC.....cociiiiiiiiiiiiiiiice s 28,112 366,740 577,139
TYC BROTHER IND TWDI0......ocoiiiiiiiiiiiiiiiiiicicccccc s 15,000 8,644 7,546
TYCO INTERNATIONAL LTD SHS.....ccooiiiiiiiiiiiccccccas 103,081 3,826,074 5,095,294
TYSON FOODS INC......ooiiiiiiiiiiiiiicccccc e 124,681 1,889,821 2,421,305
UBE INDUSTRIES Y50.......ciiiiiiiiiiiiiiieie e 61,741 194,145 184,244
UBI BANCA SCPA EUR2.5......ooiiiiiiiiiccccci s 21,606 168,195 121,605
UBISOFT ENTERTAINMENT NPV(POST......cccceoiiiiiiiiiiniiiiicccccce 3,108 30,461 31,151
UBS AG CHFO.1 (POST ...ttt 268,258 4,755,526 4,884,080
UCB S A NPV ..o s 15,203 684,490 682,974
UDR INC ..ottt sttt 35,278 613,768 866,075
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UFLEX LIMITED.......c.coiiiiiiiiiiiiiiiiii s 34,715 119,609 159,936
UGL CORP.....ii ettt 37,053 888,970 1,181,620
ULTA SALON COSMETICS & FRAGRAN.........cccceiiiiiiiiiiiiiiicccce 32,948 1,121,928 2,127,782
ULTRA PETROLEUM CORP........cociiiiiiiiiiiiiirccieeeeeesteeeseee e 31,168 1,464,855 1,427,494
ULTRATECH INC.....cociiiiiiiiiiiiiiiic s 31,500 410,861 956,970
UMICORE NPV ...ttt e 8,842 248,869 482,144
UNDER ARMOUR INC.......ccooiiiiiiiiiiiiiiiiiiicccsnc e 8,381 623,180 647,935
UNIBAIL-RODAMCO SE EURS......cooiiiiiiiiiiiiicciectecereeeeeee e 4,538 866,754 1,049,088
UNICHARM CORP.......cooiiiiiiiiiiiiiiiic e 6,649 258,419 288,980
UNICREDIT EURO.50........ciiiiiiiiiiciiecceicc e 1,833,351 4,696,335 3,880,803
UNID CO LTD KRWS000.........cccoiiiiiiiiiiiiiiiiiicie e 430 15,086 27,548
UNILEVER NV CVA EURO.16........cciiiiiiiiiiiiiiicceece s 228,050 6,598,930 7,474,079
UNILEVER PLC ORD GBPO.03T11 ..o 166,852 5,272,170 5,373,523
UNION BANK OF THE PHILLIPINES.........cccoiiiiiiiiiiininciccecceeeeie e 20,800 18,483 28,679
UNION BNK OF INDIA INRIO.......ccoiiiiiiiiiiiiiiciccccccnes 26,647 161,344 174,597
UNION PACIFIC CORP......cocoiiiiiiiiiiiiiiciie e 119,319 7,503,296 12,456,904
UNIONE DI BANCHE ITALIANE SCPA........ccccoiiiiiiiiiiiiccce 16 0 1
UNIPRES CORP JPY50......ccciiiiiiiiiiiiiieiiriceeeie e 5,200 57,994 133,863
UNISOURCE ENERGY CORP COM.......ccimiiiiiiiiiiiiiiiiiiiiciieceeeeeeiiccnee 8,825 246,577 329,437
UNIT CORP ... 26,596 990,483 1,620,494
UNITED BANKSHARES INC W VA ..o 15,061 490,621 368,693
UNITED CONTL HLDGS INC....cocuiiiiiiiiiiiiiiiniciecesic e 63,764 1,250,589 1,442,979
UNITED INTERNET AG NPV REGD.......cccccooiiiiiiiiiiiiniiniiicccceece 2,419 44,538 50,837
UNITED MICRO ELECTRONICS TWS$10......ccciiiiiiriniiiriieicieccieicicecceeeeees 2,855,623 1,101,285 1,416,702
UNITED NATL INC....cooiiiiiiiiiiiiiiiin e 22,904 593,323 977,314
UNITED OVERSEAS BANK SGS$1.....cooiiiiiiiiiinineceeeeiccecceeceee s 177,827 2,574,283 2,850,795
UNITED PARCEL SERVICE INC.......cccocoiiiiiiiiiiiiiiiiiiicccccccccene 153,709 8,903,160 11,209,997
UNITED STATES CELLULAR CORP........ccccccooiiiiiiiiiiiiiiiccccee 2,696 109,901 130,540
UNITED STATES STEEL CORP.....c.ccciiiiiiiiecteenceeeeevee e 37,392 1,728,705 1,721,528
UNITED TECHNOLOGIES CORP.........cccooiiiiiiiiiiiiiicccne 244,717 15,492,787 21,659,902
UNITED THERAPEUTICS CORP.........cccoiiiiiiiiiricerieetetee et 26,417 1,496,894 1,455,577
UNITED UTILITIES GROUP PLC.......ccccocoiiiiiiiiiiiniiiiniccce e 26,894 245,002 258,630
UNITEDHEALTH GROUP INC......ccocoiiiiiiiiiiniiiiricenicceeieicereeesee e 268,474 8,066,738 13,847,889
UNITRIN INC...ooiiiiiiiiiiiiii s 9,323 201,504 276,613
UNIVERSAL HEALTH SERVICES INC......ccoiiiiiiiiiiiiiieinieceneceee e 16,844 446,828 867,971
UNIVERSAL ROBINA CORP ORP PHPI1.........cccocovviiiiiiiiiiiiiicc, 198,100 115,328 186,512
UNIVERSE CO LTD NP V...t 300 3,432 5,565
UNUM GROUP. ...t 71,740 1,515,200 1,827,935
UOL GROUP LIMITED SGD1.....coooiiiiiiiiiiiiiiiiciietceeeecneesee e 18,738 70,621 76,014
UPC TECHNOLOGY CO TWDI0......ccoiiiiiiiiiiiiiiiicicccccc e 1,019 449 816
UPM-KYMMENE OY NPV....ooiiiiiicricce s 45,168 874,956 825,789
URBAN OUTFITTERS INC......cccoiiiiiiiiiiiiiiiiiccc e 33,683 922,960 948,176
URS CORP ... 22,725 993,607 1,016,717
US BANCORP.......ooiiiiiiiiiic s 473,958 11,983,638 12,090,669
USEN CORP JPY 5000.......ccocooiiiiiiiiiiiiiiiicicieeeisccreee e 13,000 8,055 8,692
U=SHIN Y50, e 1,400 10,490 11,580
USHIO ELECTRIC NPV 2,256 43,661 44,221
USIFAR EAST TWDI0.....coiiiiiiiiiiiiiicicecccree e 387,960 317,936 446,397
USI HOLDINGS LTD HKDO.50........cccccciiiiiiiiiiiiiiiiiiiceccseceeescc s 22,000 7,198 8,906
USS TPY S0t 2,914 184,388 224,792
UTD MIZRAHI BANK ILSO0.01 ..ot 3,354 34,642 35,497
UTI WORLDWIDE INC SHS.....c.cociiiiiiiiiiiiiiiicc s 47,640 869,601 938,032
VALE SA....iiii 78,944 2,479,564 2,522,261
VALEANT PHARMACEUTICALS INTL......ccccocoiiiiininiiiiiciciccccccccccces 19,823 774,008 1,030,073
VALERO ENERGY CORP.......ccociiiiiiiiiiiiiiic e 116,132 2,400,021 2,969,495
VALIDUS HOLDINGS LTD COM SHS.......ccooiiiiiiiiiiiiiiiccccccccccecseenns 46,109 1,142,520 1,427,074
VALLEY NATIONAL BANCORP.........ccccooiiiiiiiiiiiiiiccscceis 31,704 445,136 431,491
VALLOUREC (USIN A TUB DE LOR.......cciiiiiiiiiiiiiiiciecee 20,791 1,975,012 2,531,780
VALMONT INDUSTRIES INC.....coccoiiiiiiiiiiiiiiiiciiccceecc s 18,805 949,241 1,812,614
VALSPAR CORP......viiiiieieeereee ettt 17,894 423,470 645,258
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VALUEACT CAPITAL PARTNERS IL......ccocoiiiiiiiiiiiiiiiciccccncc 22,836,316 23,005,814 22,836,316
VANGUARD INTL SEMICONDUCTO.......coctoiiiiriieinieiiirieeeeeeneeieeeieeeeseeeene 53,000 30,597 27,585
VARIAN MEDICAL SYSTEMS INC......ccocciiiiiiiiiiiiiiiincicccccsee s 58,368 3,104,103 4,086,927
VARIAN SEMICONDUCTOR EQUIPMENT .......ccccociiiiiiiiniiiniieinieiceseeeeeeeeeene 15,652 455,138 961,659
VCA ANTECH INC....cooiiiiiiiiiiiiiiiiicc e 16,109 351,992 341,511
VE WONG TWDI0.....oiiiiiiiiiiicicneeeee et 830 584 666
VECTREN CORP ..ottt 15,227 381,644 424,224
VEDAN INTL USDO.0L.....ciiiiiiiiiiiiciinicinicieeeeete ettt 40,000 3,269 3,187
VEDANTA RESOURCES PLC.......cccooiiiiiiiiiiiiiiiiiiicccnne 20,034 730,250 673,505
VELAN INC ..ot 300 4,243 4,663
VENTAS INC...ooiiiiiiiiiiicc s 33,488 1,307,374 1,765,152
VEOLIA ENVIRONMENT EURS.0....c.ccoiiiiiiiiiiiiiiiiccncceeeeec e 13,780 441,376 388,590
VERBUND AG......ooiiiiiiiiiiiiiiiiicc s 2,686 116,025 116,829
VERIFONE SYSTEMS INC.....cooiiiiiiiiiiiiciiceercee e 20,645 853,594 915,606
VERISIGN INC......oooiiiiiiiiiiiicc s 40,311 1,041,738 1,348,806
VERISK ANALYTICS INC.....ociiiiiiiiiiiiciicicccee e 40,261 1,287,972 1,393,836
VERIZON COMMUNICATIONS INC......cccoiiiiiiiiiiiiiniciciseecceececccecees 632,972 19,336,657 23,565,548
VERMILION ENERGY INC.....cooiiiiiiiiiiiiiiieicceeec e 3,303 143,179 174,545
VERTEX PHARMACEUTICALS INC......cocooiviiiiiiiiiiiniiiiiciccccccneiene 40,806 1,426,927 2,121,504
VESTAS WIND SYSTEM DKKI.....ccooiiiiiiiiiiiiiiiiiiiciciiscseecceee e 4,388 160,751 101,926
VESTEL ELECTRONIK TRY L....cociiiiiiiiiiiiiiiiiiicecececc s 44,764 79,395 73,872
VE CORP....ooiiii e 16,196 1,069,802 1,758,238
VIACOM INC....oiiiiiiiiicii s 128,862 3,433,438 6,571,962
VICTORY CITY INTL HKDO.OL......ocoiiiiiiiiiiiiiiiiiiccccecee 64,000 11,901 12,337
VIENNA INSURANCE GROUP NPV(BR).......cccocuiiiiiiiiiiiiiiiccicinceeas 1,045 58,226 57,422
VIETNAM MANUFACTURING & EXPORT........ccccoouiiiiiiiniiiniiciiincciins 28,000 7,432 5,721
VIJAYA BANK INRIO.....coiiiiiiiiiiiiccc e 112,458 157,316 174,967
VILLAGE ROADSHOW LIMITED ORD........ccccoociiiiiiiiiiiiiiiiniiiiccnccins 2,254 4,100 9,870
VINCI EUR2.50 (POST SUBDIVISIO.......c.cconiiiiieiiiieineieineicisieeseeieeseeveeeee e 20,923 1,233,649 1,339,906
VIRGIN MEDIA INC.....c.ooiiiiiiiiiiiiiiiiiciiic s 73,272 1,139,676 2,193,031
VISA INC ...ttt sttt 98,027 6,666,881 8,259,755
VISHAY INTERTECHNOLOGY INC.....ccccooeiiiiiiiiiiiiiiiiiiciiiciccncns 90,449 657,523 1,360,353
VISHAY PRECISION GROUP INC....c.ccciiiiiiiiiiieiinieeeeiecerieeeeeieeeee s 4,421 53,241 74,626
VISTAPRINT NV ..o 24,690 978,206 1,181,417
VISTEON CORP W/L ..ottt 9,517 620,864 651,058
VITAMIN SHOPPE INC......cccooiiiiiiiiiiiiiiiiiicc e 21,750 443,998 995,280
VITERRA INC....oiiiiiiiiiie ettt 8,008 92,591 86,959
VIVENDI SA EURS.S ..ot 226,051 5,684,761 6,284,415
VMWARE INC...ooiiiiiiiiiicee ettt 15,800 863,817 1,583,634
VODAFONE GROUP.........ccooiiiiiiiiiiiiiiic e 5,272,913 13,535,472 13,993,303
VOESTALPINE AG.....coiiiiiiiiiiiiiiiiiiciiceeeeee ettt 25,188 857,553 1,390,089
VOLKSWAGEN AG ORD NPV.....coooiiiiiiiiiiiiiiccn e 630 94,921 115,728
VOLTERRA SEMICONDUCTOR CORP........ccccocciiiiiiiiiiiniiiiiiciecincceeens 18,600 414,262 458,676
VOLVO (AB) SER B NPV (POST......cociiiiiiiiiiiiiiiciriiceeeeeceeccccceas 29,695 507,006 520,011
VORNADO REALTY TRUST ..ot 38,926 2,716,080 3,627,125
VOYAGEURS DU MONDE SA EURIL.00.......ccccccoiiiiiiiiiiiiiciiccnne 184 5,051 5,810
VT HOLDINGS CO LTD NPV 2,000 7,887 7,107
VULCAN MATERIALS CO.....cuoiiiiiiiiiiiiiiicicicicccesesie e 24,056 1,362,348 926,878
WABCO HOLDINGS INC.....ooiiiiiiiiiiiiiiiii e 15,633 429,128 1,079,615
WABTEC CORP/DE........cciiiiiiiiiiiiiiiiiiiiiicieee s 8,989 340,692 590,757
WACKER CHEMIE AG NPV (BR).....ccoooiiiiiiiiiiiiiiciccccene 2,092 466,269 452,233
WADDELL & REED FINANCIAL INC.......cccocooiiiiiiiiiiiiiiiiccccccccccceces 18,593 459,293 675,856
WALGREEN CO....ocociiiiiiiiiiiiiiicicc s 250,691 8,302,082 10,644,340
WAL-MART STORES INC.....c.cccceuiiiiiiiiiiiiiniiiiieececc e 511,591 27,292,259 27,185,946
WALSIN TECHNOLOGY TWDI0......ccooiiiiiiiiiiiiiicicicceece 75,000 44,753 35,903
WALT DISNEY CO/THE........cccociiiiiiiiiiiiiiiccccccccccc e 418,646 11,812,834 16,343,940
WALTER ENERGY INC.....ccociiiiiiiiiiiiiiiiiiiiccccc e 15,816 1,135,149 1,831,493
WALTON ADVANCED ENGINEERING.........cccooviiimiiiniiiinieeneeceeee e 44,896 11,536 22,195
WAN HAILINES TWDI0.....cociiiiiiiiiiiiiiiiicicecc s 147,000 116,796 111,311
WARABEYA NICHYO JPYS50......ccooiiiieiieeeneieeeieeeeeeeee et 2,245 25,346 25,547
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WARNER CHILCOTT PLC CLASS A....cooviiiiiiiiiiiiciceceecne 37,797 889,188 912,042
WARTSILA B'EURB.S ..ottt 3,608 135,779 121,831
WASHINGTON FEDERAL INC.......ccccoooiiiiiiiiiiiiiiiiccnnes 20,747 355,997 340,873
WASHINGTON POST CO/THE........ccooiiiiiiiiiiiiiiciieceeeceneeeee e 932 385,647 390,461
WASTE CONNECTIONS INC......cooviiiiiiiiiiiiiiiiicc e 83,118 1,503,073 2,637,334
WASTE MANAGEMENT INC....ccociiiiiiiiiiiiciecenecceeeeeee e 139,978 4,630,058 5,216,980
WATABE WEDDING COR JPY50......ccccoiiiiiiiiiiiiiiiiiiicneieec s 948 15,008 7,923
WATERS CORP....c.coiiiiiiciecsect ettt 17,143 877,017 1,641,271
WATSCO INC...ooiiiiiiiiiici e 13,732 487,251 933,639
WATSON PHARMACEUTICALS INC....ocoouiiiiiiiiiincincceceece e 39,993 1,884,791 2,748,719
WATTS WATER TECHNOLOGIES INC......cccoooviiiiiiiiiiiiincciccccns 21,000 618,534 743,610
WEATHERFORD INTERNATIONL LTD.....ccocciiiiiiiiiiiiciincicccececcenes 58,600 1,043,856 1,098,750
WEBMD HEALTH CORP........cccooviiiiiiiiiiiiicc e 11,731 569,037 534,699
WEIGHT WATCHERS INTERNATIONAL........c.cocoiiiiiiiiiiiiiiicceseccceeeee 16,808 973,638 1,268,500
WEINGARTEN REALTY INVESTORS.........cociiiiiiiiiiice 22,521 455,064 566,628
WEIQIAO TEXTILE CO H'CNY Lo 47,000 33,616 35,335
WEIR GROUP ORD 12.5P......ccoiiiiiiiiiiiiiiiciccccccc s 4,539 129,304 154,997
WELLPOINT INC....ooiiiiiiiiiiiiiicicciee e 90,515 4,563,236 7,129,867
WELLS FARGO & CO....cocviiiiiiiiiiciiccce s 1,273,337 38,213,518 35,729,836
WELLYPOWER OPTROMICS..........ccociiiiiiiiiiiiiiiicceccccce e 14,000 15,819 14,281
WELSPUN CORP LTD.....ccoiiiiiiiiiiiiiiiiicecce e 10,050 43,632 38,871
WENDEL EURA.......ccoiiiiiiiiiiiiiiiic s 703 85,272 86,422
WENDY'S/ARBY'S GROUP INC......cocooviiiiiiiiiiiiiiiiccicccccnce e 58,981 246,997 299,034
WESCO INTERNATIONAL INC.....cocioiiiiiiiiiiiiiiciiccccceca 12,641 381,164 683,752
WESFARMERS LTD NPV(PARTIALLY ....ccooviiiiiiiiiiiiiiiiiiciiicsceeeeene 3,267 114,804 112,799
WESFARMERS ORD NPV....ccoooiiiiiiiiiiiiiiccce e 45,762 1,336,927 1,560,421
WEST FRASER TIMBER CO LTD......c.cccoiiiiiiiiiiiiiiiiciiiciiiceeeeeeeees 1,500 64,440 81,707
WEST JAPAN RAILWAY CO JPYS50000........cccccoiimiiiiiiiiiicncecccene 5,100 185,439 198,291
WESTAR ENERGY INC......ciiiiiiiiiiiieieiieireereee ettt 21,140 437,380 568,877
WESTERN DIGITAL CORP.......ccocoviiiiiiiiiiiiiiiic e 66,435 1,875,765 2,416,905
WESTERN FOREST PRODUCTS INC......coconiuiiieiiiiciniecirieeeeeeeeeesee e 3,000 3,699 2,269
WESTERN UNION CO/THE........cccocioiiiiiiiiiiicieiceeiececctteeeee e 175,429 2,974,730 3,513,843
WESTFIELD GROUP NPV DFD.....coouiiiiiiiiiiiniiinieieceeeees et 105,305 1,096,883 976,324
WESTFIELD RETAIL TRUST.....ccooiiiiiiiiiiiiiiiicic e 130,344 351,692 378,170
WESTLAKE CHEMICAL CORP......c.ocoiiiiiiiiiiiiineeeteeee et 3,720 190,294 193,068
WESTON (GEORGE) LTD......ccooiiiiiiiiiiiiiiciiiiiiiniereeeeeieieieeieieiec e 1,112 77,236 80,586
WESTPAC BANKING CORP NPV.....coiiiiiiiiiiiiicececeeee e 104,149 2,560,302 2,482,033
WEYERHAEUSER CO......ccooiiiiiiiiiiiiiiiiiiiiccs e 119,790 2,858,549 2,618,609
WH SMITH PLC GBPO........ccooiiiiiiiiiiiicccccee e 91,064 675,556 716,227
WHARF HOLDINGS HKS$1.....coiiiiiiiiiiiiiiiicciiicreeeeceeeeeceeas 114,351 758,481 794,303
WHEELOCK & CO LTD HKDO0.50.......ccccoiiiiiiiiiiiinicieiniciiciceecceccseee e 24,964 95,258 100,097
WHEELOCK PROPERTIES (S) LTD.....cocciuiiiiiiiiiiiiniiiieieececcccccceeae 8,000 11,906 11,730
WHIRLPOOL CORP........cocuiiiiiiiiiiiiiiccce s 20,501 1,471,710 1,667,141
WHITBREAD........coiiiiiiiiic e 7,445 186,832 193,034
WHITE MOUNTAINS INS GRP INC.....cociiiiiiiiiiiiiiiccececeeccceee e 1,281 377,800 538,225
WHITING PETROLEUM CORP........ccccoiiiiiiiiiiiiiicccces 24,933 849,650 1,418,937
WHOLE FOODS MARKET INC.......ccoiiiiiiiiiiiiiiiciiciciccceeeeie s 38,142 1,336,063 2,420,110
WILD STREAM EXPL INC.......ccooiiiiiiiiiiiiiiciccc s 1,600 19,423 18,982
WILD STREAM EXPLORATION INC......ccccooiiiiiiiiiiiiiiiiciiiccccceecces 12,100 131,090 143,555
WILLIAM DEMANT HOL DKK......ccociiiiiiiiiiiiiiiiiiccccceeeenes 502 45,331 45,296
WILLIAMS COS INC/THE.......ccocioiiiiiiniiiieicicicicieicttette et 119,803 2,183,339 3,624,041
WILLIAMS-SONOMA INC.....cocoiiiiiiiiiiiiiiiiicseee e 23,709 471,126 865,141
WILLIS GROUP HOLDINGS PUBLIC........cocciiiiiiiiiiiiiicccciecc e 4,907 188,939 201,727
WILMAR INTERNATIONAL LTD......ccccooiiiiiiiiiiiiiiiiiiccccecccceeceeennes 41,356 174,205 182,592
WINBOND ELECTRONIC TWDI0.....ccooiiiiiiiiiiiiiiiiciiiccecneeceecieae 952,000 286,454 281,721
WINDSTREAM CORP......cocooviiiiiiiiiiiicc s 146,957 1,611,199 1,904,563
WING HANG BANK HKS 1o 4,833 53,857 52,887
WING ON CO HEKS2....ocuiiiiiiiiiiiinirinreecie ettt 12,000 18,966 25,292
WING TATI HOLDINGS SGS 0.25.....ccoiiiiiiiiiiiiiiciiiiiieinisetese e 52,000 77,355 62,268
WINPAK LTD oottt ettt 2,200 12,117 27,697
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WISCONSIN ENERGY CORP......c.cooiiiiiiiiiiiiie 47,718 1,114,135 1,495,959
WISTRON CORP TWDI0.....ccooiiiiiiiiiieiieieeeeeieecese ettt 269,107 466,344 477,813
WMS INDUSTRIES INC.....c.ccoiiiiiiiiiiiiiiiiiccs e 76,671 2,558,198 2,355,333
WOLFORD AG NPV(BR)...c.ciiiiiiiiiiiiicireeteeereee et 167 3,713 5,930
WOLSELEY ORD GBPO.10.......cooooiiiiiiiiiiiiiniccccne 42,077 851,031 1,372,667
WOLTERS KLUWERS COM EURO.12.......ciiiiiiiiiiiiiiiniecicceceeeeeeie e 6,429 150,427 142,426
WOLVERINE WORLD WIDE INC.......ccccooeiiiiiiiniiiiiiincccccne 30,750 841,455 1,283,813
WOODSIDE PETROLEUM NPV......ccoiiiiiiiiiiiiieccsecccee e 24,338 1,120,360 1,068,307
WOODWARD GOVERNOR CO......ccociuiiiiiiiiiiiiiiiiiciicce s 47,540 821,464 1,657,244
WOOLWORTHS HLDGS ZARO.0015.......coiiiiiiiiiiiiiiiricceeeeeeec s 91,046 257,377 399,560
WOOLWORTHS LIMITED ORD AS$0.25.......ccoceueiriiiieieirieieieiniieeieneeneeeerenseneseaenen 34,072 943,515 1,012,250
WOORI FINANCE KRWS000........ccccciiiiiiiiiiiieieieeince e 59,840 715,522 781,875
WORLD ACCEPTANCE CORP.......cccoviiiiiiiiiiiiiccccces 51 1,946 3,344
WORLD EX US ALPHA TILTS. ...t 3,962,709 64,875,359 88,091,941
WORLD PRECISION MACHINERY LTD......ccccccoooiiiiiiiiiiiiiiinicccccn 12,000 5,113 5,621
WORLEYPARSONS LTD NPV ..o 40,505 1,046,797 1,224,618
WPP PLC ORD GBPO.10.......cocoeiiiiiiiiiiiiiiiiiiiiiiieie s 260,663 2,713,563 3,264,155
WR BERKLEY CORP......cocoiiiiiiiiiiiiiic e 22,097 612,110 716,827
WR GRACE & CO...ociiiiiiiiiiiicec s 16,683 710,235 761,245
WUSTENROT & WURTTE NPV.....cooiiiiiiiiiiiiiiccsccece e 7 168 185
WW GRAINGER INC.....c.ciiiiiiiiiiiiiececec e 20,346 1,775,534 3,126,163
WYNDHAM WORLDWIDE CORP........cccocoviiiiiiiiiiiiiiiiicncccccae 31,727 461,242 1,067,614
WYNN MACAU LTD...oiiiiiiiiiiiiicicec s 88,529 226,814 288,413
WYNN RESORTS LTD....cooiiiiiiiiiiiiiiciiiic e 22,370 1,619,630 3,210,990
XCEL ENERGY INC.....ocoiiiiiiiiiiiiiiicic s 98,834 1,988,987 2,401,666
XEROX CORP.....ooiiiiiiiiiiiii e 260,828 2,278,193 2,715,219
XILINX INC ..ot 76,609 1,864,539 2,793,930
XINGQUAN INTERNATIONAL SPORT......ccocoiiiiiiiiiiiiiiiiccccces 40,400 17,094 14,985
XINYI GLASS HLDGS HKDO. L......cuiiiiiiiiiiiieicinieieeeseeee et 196,000 209,523 194,205
XINYUAN REAL ESTATE CO LTD.....ccociiiiiiiiiiiiiiiiniciicecciins 9,712 22,902 21,269
XL GROUP PLC ...ttt ettt 59,609 677,857 1,310,206
X-RITE INC...oooiiiiiiiiiiii s 56,177 414,475 279,200
XSTRATA COM STK USDO.50.....c.couciiieiiirieiieieireeieteieeeeieeseereseeeeeee e eenenens 196,302 3,969,895 4,322,324
YACHIYO INDUSTRY JPYS50....c.cciiiiiiiiiiiiiiiiiccccccns 800 7,735 5,755
YAGEO CORP......coiiiiic ettt 476,000 70,272 216,262
YAGI & COTPYS0....oiiiiiiiiiiccicc s 400 4,929 5,498
YAHOO JAPAN CORP NPV ... 310 104,470 105,944
YAHOO! INC.....ooiiiiiiiiiiiiic s 243,200 3,566,027 3,657,728
YAKULT HONSHA Y500ttt 2,081 53,322 59,833
YAMADA DENKI CO NPV...ooooiiiiiiiiiiiiiic s 1,765 117,655 142,712
YAMAGUCHI FIANCIAL GROUP INC......ccociiiiiiiiiiiiiicinicceecceiceee s 5,769 52,485 53,504
YAMAHA CORP Y50......ciiiiiiiiici s 3,396 39,794 38,392
YAMAHA MOTOR CO YS50......ciiiiiiiiinicinciciieereee e 6,024 105,693 109,799
YAMANA GOLD INC.....coooiiiiiiiiiiiiicciic s 29,101 354,560 339,527
YAMATO HOLDINGS CO LTD NPV ..ot 8,571 132,884 133,829
YAMATO KOGYO NPV...oooiiiiiiiicii s 901 27,050 27,824
YAMAZAKI BAKING CO Y50.....ciiiiiiiiiiiiniciciecrcc e 2,605 30,912 34,708
YANGZIJIIANG SHIPBUILDING NPV.....ccoooiiiiiiiiiiiiiiniiccecceccccccae 45,338 66,827 53,921
YANZHOU COAL MINING CO LTD.....ccciiiiiiiiiiiiniciiiiciicrceeececeee e 44,000 177,504 167,377
YARA INTL NOKT.70....ociiiiiiiiiiiiiiiiiecc e 4,078 207,245 230,827
YASKAWA ELECTRIC MFEG Y50......cciiiiiiiiiiiiiiiiincceeeec s 12,868 120,283 143,084
YELLOW HAT JPY S50, 700 6,617 7,359
YELLOW MEDIA INC......ccooiiiiiiiiiiiiiiiiiccscc s 10,999 55,924 27,352
YESCO CO LTD KRWS500........cciiiiiiiiiiiiiiiiniiieeeececccesceses e 580 12,843 13,038
YEUN CHYANG INDUST TWDI0......ccoiiiiiiiiiiiiiiiiiiiieccceceas 479 378 355
YIEH PHUI ENTERPRISE TWDI10......c.ccooiiiiiiiiiiiiiiiccccccccccee 3,194 1,236 1,290
YOKOGAWA ELECTRIC CORP Y50.......cccoiiiiiiiniiiiiiiiiiiiiincceccnes 8,512 60,195 71,987
YOKOHAMA RUBBER CO Y50......ccoiiiineineineeesteeieeeeeeeeeneeseeae e 131,000 596,336 749,406
YONEKYU CORP Y50.....ciiiiiiiiiiiiicieiic s 4,000 48,043 30,263
YOUNGONE CORP......coooiiiiiiiiiiiccccc s 40 276 571
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YOUNGONE CORP KRWS500........ccociiiiiiiiiiiiiiicciicccccene e 2,180 50,415 82,287
YTL CEMENT BHD MYRO.50.......ccccioiiiiiiinieiiiniceneeeeieesee e 3,800 6,145 6,708
YUANDA CHINA HOLDINGS LTD.....ccoocoiiiiiiiiiiiniiiiiiincsicccnns 526,000 102,557 98,694
YUE YUEN INDL HLDG HKDO.25......c.ccoeiiiiiiiniiiiieireeneeeeeeece e 15,985 54,907 50,741
YUM! BRANDS INC......coiiiiiiiiiiiiiiicc e 142,865 5,737,444 7,891,863
YUTAKA GIKEN CO JPY S50, 300 6,191 7,370
ZAKL AZOT W TARNOWIE-MOSCICACH.........cccoceiiiiiiiiiiiiiiicce 10,080 55,548 123,370
ZARADOYA-OTIS EURD. ...t 3,011 46,531 44,353
ZARDOYA OTIS SA ...t 3,011 2,283 2,283
ZEBRA TECHNOLOGIES CORP.......c.cccciiiiiiiiiiiiiiiiircsceee e 43,236 1,513,450 1,823,262
ZENSAR TECHNOLOGIES LTD INRIO......ccccoooiiiiiiiiiiiiiiiiiiicciccce 4,446 15,939 16,092
ZEON Y50ttt 2,000 17,333 18,574
ZEP INC..ooiiiiiiic s 26,525 388,426 501,323
Z1G SHENG INDL TWDI0.....ociiiiiiiiiiiiiicinccceseee e 80,000 56,703 45,955
ZIMMER HOLDINGS INC.....cooiiiiiiiiiiiiiiiiccc s 35,745 1,707,620 2,259,084
ZIONS BANCORPORATION........ocuiiiiiiiitiiiiiincice et 34,256 776,871 822,487
ZTE CORP Hu..oooiiiiiiiii e 16,640 55,755 60,305
ZUARI INDUSTRIES LIMITED.........ccooiiiiiiiiiiiiiiicrcicccc s 9,350 118,104 133,706
ZURICH FINANCIAL SERVICES AG......ccoooiiiiiiiiiiiiiiiiiciincceeeceeeneae 27,197 5,924,490 6,867,081

TOTAL STOCKS. 4,470,574,552 5,469,523,452
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PREFERRED SECURITIES

NAME COST FAIR VALUE
BAYERISCHE MOTOREN WERKE AG............ooooeeemeoeeoeeeeresssesesssssessessesesseessseeesesseesereereereeeeeeeeeeeeeeeeeeeeeeee 64,126 71,435
BRASIL TELECOM SA NEW PRE SHS.....oooooooooo oo oeeeeeeeeeeeeeeeeseseeeeeessssseessssessssssassessessessesesssssseesesessssssssesssseese 563,903 555,929
CENTRAIS ELECTRICAS BRAS PREF.........oooooooeeeoeeeeeeeeeeeeeveeveeseesesoeseesesessssssseeeseseesessesssssssssesssssssssssssese 1,335,655 1,472,180
CIA DE BEBIDAS DAS AMERICAS..........o.eooeeeeeeeeeeeeeeeeememmemeeessssssssessessesssssessessssessssssssesesseeseeeeeseesessessesesseeees 651,551 804,798
CIA ENERGETICA DO CEARA COELCE........ooooooooovooeeeeeveeeeeeeveeeessesseeessesesmesessseeesesessesssssesssssssssssssssssssssseen 236,579 263,825
CIA PARANAENSE DE ENERGIA...........oeooeeeeoee oo eeeeeeeeeeeseeeeeeseeseseseeesesssssessssesseseeeseseseeneeseneeseessssssssss 256,724 340,022
COMGAS CIA GAS SAO PREANPV ........ooooooeoeeeeeeeeeeeeeeeeeseeeeeeesseseeeesssssesesssesseesssesseeesssssseseseesssesesssssenes 292,943 370,082
COMPANHIA DE TECIDOS NORTE DE.........ocooooeesoeeeeeeeeeeeeseeeeeeeeeseeeeeeeeeesessssessessesssseseseesesesesennesesssssesss 15,975 15,779
COMPANIA VALE DO RIO DOCE 'A'....ooooooooooeoveeeeseeeeeeeeeseessssssessessesssesssnsesssessesssssessssssssssssssssssssssesesseeseeee 1,760,808 1,823,032
DRAGERWERK AG & CO KGAA NPV .oooeieeeeeeeeeeeeeeeeeeeeeeeeesseseeeeseeeeesesesmsseseseesessessesseesesseessssssssssssesse 75,815 134,413
ELETROPAULO METROPOLITANA. ... eeeeeeeeeeeeeeeeeseessssessessssssssssssssseseesssnssesssessesssssssssssessees 460,939 520,173
EUROKAT KGAA NON VTG PRE NPV........ooioooooeoeeoeoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeessssssesssssssesseesseeseneseeeeenesessssess 3,240 3,157
HENKEL AG & CO KGAA NON VTGi.ooooooooooooeeeeeeeseeeeseeeeseesssssseessssssssesssesessssssesssssesssssssssssessssssssseessesesseeee 243,463 266,235
HORNBACH HOLDINGS AG....e..eeeoeeeeeeeeeseeeeeeeeeeseeseeseseeeeeeeseseesesssssssessessessesssssessseseeseseesssssssessesssssssssssess 3,695 10,909
HUGO BOSS AG PED.....ooooooooooeioeseoeeeeoe oo e eeeeesesses e s eseseeseesseeseeesseessessssessssssssssessssssssssnmmmmenesensnesessessess 249,951 319,535
JUNGHEINRICH NON VTG PFD SHS.......ooooovoooeoeeeeeveeeeeeeeeeeseesssmessssasassssssssssssssssssssessesssssssesssssesessesseeseseeeseen 6,789 18,184
KSB (KLEIN SCH & BCKR NON V.....ooooooooeoeeeeeeeeeeeeeeeesessssesssassssesssssssssssssssessseessssssesssessseesseseseseessesssseseeees 9,980 12,225
PORSCHE AUTOMOBIL HOLDING SE...........ooooeeeeeeeeeeemeameasssssssessessesssssssssssessssssssssesssseeseeseesseseesesseesesssseeees 746,922 913,852
PROSIEBENSATI MEDIA AG NPV......ooooioooooeoeeeoeeeeeeeeeeeeeeeeeeeeeeeeseeeseeseseesssssssssssssssssssssssssensenensmemnennsessssess 44,779 46,712
RWE AG (NEW) NON VTG PRE NPV........ooooooeeeeeemmmeeseessesessessessesseessessssessssssssssesseeseseeseesseesessesseseesssssseeseeees 115,770 78,225
SANACORP PHARMAHOLDING AG NON..........oooooeeeeemeemmameessssssssessssssssssssssessssessssssssesesseeseseeeeeesesseesesseseeees 8,653 5,743
TELE NORTE LESTE PARTICIPACOES..........oeeoeeeeeeeeeeeeeeseeeeeesseeseeseeeeeeeeeeeeseeesssseessssessesseseeeseeeeeeneennses 221,759 191,360
TELECOMUNICACOES DE SAO....c.ecoeeieoeeeeeeeeeeeeeeee s eeeeseeseeeeeeseeeeeesesessesesssssssssssssesseseeseesesemmeememenmnsssis 152,984 223,767
TELECOMUNICACOES DE SAO PAULO........ccoocoeeeeereessesessesseseeeseessesessesssssssssseseeseeseeseeeseeseseesssssssssssseesenee 1,103,778 1,615,294
TIM PARTICIPACOES SA oo eeeeeeeeeeeeeeeeeseeseesesseseeeseesesesssssmssessessessesseesseeseseeeesseseeseeseeeeseeeeseseeseeesesesseees 1,177,808 1,232,514
TIM PARTICIPACOES SA PRE NPV.......oooooooeeeeeeeeeeemeeememmessaesesssssessssssssssssesssssssessssssssssesseeeeseeeseeeessesseseseeees 44,724 57,027
VOLKSWAGEN AG NON VTG PREF NPV.......ooooooeeomeeessessessessossssessseeessessesssssessesesseseeseesesesseseeessessessesseeees 2,110,875 3,125,718
WURTTEMBERGISCHE METALLWARENFA..........iieeseeseeeseeseeeeseeeeeseeseeeeeeeeeeeeeeeeeesesssesssesessessesseenenennnnees 7,368 7,319

TOTAL PREFERRED SECURITIES 11,967,556 14,499,441
FOREIGN CURRENCY CONTRACTS

NET NET RECEIVABLE/

CURRENCY NAME RECEIVABLE NET PAYABLE (PAYABLE)
AUSTRALIAN DOLLAR ... 301,820 (10,298) 291,521
BRITISH POUND STERLING........oeoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee (30,010) 165,647 135,637
CANADIAN DOLLAR......ooooooooeoeeeeeeeeeeeeeeeeeeeeeeeseeeesseeeseneeneens 414,674 (0) 414,674
167451615 0°C0): 1017 N 0 (210) (210)
[DYNNIISIE 50 :00) ) T 19,928 (9,026) 10,902
EURO CURRENCY UNIT......ooooeoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneene 145,788 (193,156) (47,368)
HONG KONG DOLLAR......cooooooo oo 4,204 (1,857) 2,366
INDIAN RUPEE.......oooooeeeoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeesesessessessessensenee (323) 1,482 1,159
INDONESIAN RUPIAH. .....oooooooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneneenennses (726) 0 (726)
ISRAELI NEW SHEKEL..........ooeeeeeeeeoseeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee 6,436 (18,120) (11,684)
NN IR o4 c) S TR (57,530) 107,244 49,714
MALAYSIAN RINGGIT......oooooooooeveeeeeeeeeeeeeeeeseeeeeseseemeeeemeeseessessss 4 0 4
MEXICAN NEW PESO........ooooooeeeeemeeeesresseseerssssesessesssesessessesessesen 0 (274) (274)
NEW TURKISH LIRA .ccooooeooreeeeeeeeeeeeeeeeeeeeeeeeeeseeseeseeneeeeeseeeeeennns (422) 0 (422)
NEW ZEALAND DOLLAR..........ooooooeoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e 6,302 0 6,802
NORWEGIAN KRONE..........ooooeeeeeeeceeeresserserssssssessesssessssssssssssessn 17,726 (90) 17,637
PHILLIPPINE PESO..........coooooeeeeeeeemeceessessesesssesssssesesssessssessesessesee 0 (23) (23)
SINGAPORE DOLLAR.......oooooooooveoeeeeeeeeeveeeereereeseemeneeeemeeseneesses 13,267 (1,625) 11,642
SOUTH KOREAN WON.......ooooooooroooeeeeeeeeeeeeeveeeeeeeseeeeeeeeeenenessss 119 0 119
SWEDISH KRONA......ocoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeeseessesseeseene 162,856 4,272) 158,584
SWISS FRANC .eeeeeeeeeeeeeeeeeeeeeeeeeseesessesseeeeeeeeeeeeneeseneseessssess (11,438) 85,971 74,534
NSV YN £ § U 0 (223) (223)

TOTAL FOREIGN CURRENCY CONTRACTS................. 993,195 121,171 1,114,366
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OPTION CONTRACTS
CONTRACT COST/

NAME TYPE MATURITY (PROCEEDS) FAIR VALUE
ALERE INC.....cccoooooocooeooeoeeeee oo oeeeeeeeeeeeeeeeeeeeeeseeeeeees e eeeeerereerereoee PUT JUL 11 (1,716) (975)
(15335 TN 010N 1 (G PUT AUG 11 (1,612) (260)
CLIFFS NATURAL RESOURCES INC....ooooooooooooeeseccccccreeeeeeeeeesesessess CALL JUL 11 (601) (126)
FREEPORT-MCMORAN COPPER & GOLD......oooovseeereeeccccccerrrrereeeres PUT JUL 11 (1,045) (132)
INTUITIVE SURGICAL INCioooeeeeeeeeeeeeeeeeeeeeeeeeeeeseeseeseeseeeeeeeeeeeeeennnes CALL OCT 11 (5,172) (8,519)
50 1 )23 PUT OCT 11 (5,730) (2,940)
ITT CORP....ooooeeeeeeee oo seeereseeeeeee s s s PUT JUL 11 (21,366) (1,690)
MONSANTO CO..ooovvoveeeeereeeeeeeseseessesecceereeeeseseeeeessesssesesessseseeererseseseeeeen CALL AUG 11 (1,398) (1,776)
NEWMONT MINING CORP.....ccooovoovooooeeeeeeeeeeeeeeveeeeeeeeeeeeeemeeeeeenenesesssssss PUT JUL 11 (539) (105)
INT S 0):1:05(0) B0) 15(CT 1 PUT JUL 11 (3,714) (1,920)
RIO TINTO PLC...ooooooooeoeeeeeeeeeeeeeeeeececeoeeoeseeeeeeeeeesesessesessseseemereseeeneeeeee PUT JUL 11 (792) (80)
THORATEC CORP........ooooooeeeeeeoeeeereeeeeeeeeeseesesesssssssseseeesesseseneeesesen PUT JUL 11 (2,291) (363)

TOTAL OPTION CONTRACTS (45,976) (18,886)
FINANCIAL FUTURES CONTRACTS
NAME MATURITY FAIR VALUE
DOW JONES EURO STOXX 50 INDEX ..ovvvvvssvosooo oo ooooooooereereooeoee oo oeoesssoeoeeerereeeemeeerereeoooe SEP 11 520,917
DOW JONES E-MINI GLOBEX.........oooovvoverereeesseesseseccocsoereseseeseeessssssssssssssssssesesseseseseeesessssesss SEP 11 11,802
FTSE 100 INDEX......ovvvveeeeeeeeeseeseseesseseseceeessessesseeessssssssesesessesseesessssssssesessssssssesssssesoseeereseeseree SEP 11 282,181
RIS BTN =51 N) ) o5 < SEP 11 8,235
RUSSELL 2000 E-MINI INDEX ....vvvvvvoveeereeeeseesseseseccceeeressesesesssesssssssessssssseeeesseseseseeesessssesessss SEP 11 2,778,130
S&P 500 E-MINT INDEX ... eeeeeeeeeeeeeeeseeseeesesssessessessesessenesseseseseeseeesessessessesesesesssss SEP 11 3,539,208
S&P MID 400 E-MINIINDEX......oooosoeseeeeerseeeocccereeeeeeseeesesessesesssssesseeeessssessseeessssssesssesssesseeeeees SEP 11 414,115
SEP/TSE 60 INDEX .....cooooooooeeeeeeeeesseeesesesssesecoeesseeeseeeeessssssssesssesesesemssseseeeeesesssssseesssssesereree SEP 11 57,354
I G101\ 0) o5 O SEP 11 62,550
1010 Q1) 0) =5 oo SEP 11 467,311

TOTAL FINANCIAL FUTURES CONTRACTS 8,141,803
GRAND TOTAL VARIABLE RETIREMENT INVESTMENT TRUST FUND.......... 4,482,496,132 5,493,260,176

Note: Values may not add due to rounding
N/A = Not Applicable
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BANK DEMAND DEPOSITS
RATE or MATURITY BOOK VALUE FAIR
SECURITY NAME TYPE YIELD DATE RATING (AMORT COST) VALUE
USBANK ..ottt DEMAND 0.26 DEMAND NR 700,000,000 700,000,000
TOTAL BANK DEMAND DEPOSITS 700,000,000 700,000,000
REPURCHASE AGREEMENTS
RATE or MATURITY BOOK VALUE FAIR
SECURITY NAME TYPE YIELD DATE RATING (AMORT COST) VALUE
JEFFERIES TRI GOVT.....ccccooiiiiiiniieiieccneeenne TRIPARTY  0.01 07/01/11 NR 250,000,000 250,000,000
SOC GEN TRI GOVT.....cccccovviiiiiiiiiiiiiicces TRIPARTY  0.01 07/01/11 NR 129,000,000 129,000,000
SOC GEN TRI AGCY ..ot TRIPARTY  0.02 07/01/11 NR 43,000,000 43,000,000
RBS TRIGOVT.....ccooiiiiiiiiiiiiiiiiiciics TRIPARTY  0.01 07/01/11 NR 225,000,000 225,000,000
RBS TRIAGCY ..ot TRIPARTY  0.02 07/01/11 NR 75,000,000 75,000,000
MIZUHO TRI GOVT.....ccccoovviiiiiiiiiiiiiiiiiiicine TRIPARTY  0.01 07/01/11 NR 237,000,000 237,000,000
MIZUHO TRI AGCY ...t TRIPARTY  0.02 07/01/11 NR 79,000,000 79,000,000
MITSUBISHI TRI GOVT.......ccovviiiiiiiiiiiiinne TRIPARTY  0.01 07/01/11 NR 228,000,000 228,000,000
MITSUBISHI TRIAGCY ...cooooiuiiiiiiiiiiiicirccenee TRIPARTY  0.01 07/01/11 NR 76,000,000 76,000,000
TOTAL REPURCHASE AGREEMENTS 1,342,000,000 1,342,000,000
GOVERNMENTS AND AGENCIES
RATE or MATURITY BOOK VALUE FAIR
SECURITY NAME TYPE YIELD DATE RATING (AMORT COST) VALUE
US T-NOTE 0.875% 01/31/12.....c.ccoviiiiiiiiiiinne NOTE 0.15 01/31/12 UST 25,106,075 25,106,075
FHLB DN 0.200........ccccceiiiiiiiiiiiiiiiiiiiiccciecns DN 0.20 07/20/11 A-1+ 109,988,389 109,988,389
FHLB DN 0.200.......ccceiiieiiiniieineceeeeseeeeseeeenes DN 0.20 07/27/11 A-1+ 99,985,556 99,985,556
FHLB DN 0.140........cocooiiiiiiniiiniiiniiicciens DN 0.14 10/19/11 A-1+ 119,948,667 119,948,667
FHLB DN 0.100.......ccciiiiiiiiniiiinecieeeeeeceeeeee DN 0.10 11/04/11 A-1+ 246,152,536 246,152,536
FHLB DN 0.100........cccooiiiiiiiiiiniiiiiiiiicieens DN 0.10 11/16/11 A-1+ 306,961,711 306,961,711
FHLB DN 0.105.....ociiiiiiiiicicceeeeeeccreeeees DN 0.11 11/18/11 A-1+ 214,911,450 214,911,450
FHLB DN 0.114.....cooiiiiiiiiiiiiiiciicccne DN 0.11 11/23/11 A-1+ 99,954,083 99,954,083
FHLB 0.13% 11/09/11...ociiiiiiiiiiiiiccieccecne NOTE 0.14 11/09/11 AAA 49,997,651 49,997,651
FHLB 0.13% 11/09/1 ..o NOTE 0.14 11/09/11 AAA 49,997,651 49,997,651
FHLB 0.10% 12/01/11..ccociiiiiiiiiiiiiicciciccecne NOTE 0.12 12/01/11 AAA 199,981,618 199,981,618
FHLMC DN 0.200........ccccocoviiiiiiiiiiiiiiiiiiiecenns DN 0.20 07/05/11 A-1+ 159,696,451 159,696,451
FHLMC DN 0.200.......ccoccciiiiiiiiiiiiiciecircceeeeane DN 0.20 07/06/11 A-1+ 10,091,720 10,091,720
FHLMC DN 0.200........coccoiviiiiiiiiiiiiiciiiciecinns DN 0.20 07/11/11 A-1+ 171,990,444 171,990,444
FHLMC DN 0.205.......coiiiiiiiiiiciiccicicccncceeeae DN 0.21 07/27/11 A-1+ 88,986,823 88,986,823
FHLMC DN 0.235.....coiiiiiiiiiiicicciecccnne DN 0.24 08/02/11 A-1+ 15,496,762 15,496,762
FHLMC DN 0.120.....c.ccoiiiiiiiiiciiicicccrccieeae DN 0.12 09/19/11 A-1+ 216,942,133 216,942,133
FHLMC DN 0.180....c.ccciiiiiiiiiiiiiiiiieeiceeicccceaes DN 0.18 09/26/11 A-1+ 116,433,329 116,433,329
FHLMC DN 0.140.......ccooiiiiiiiiiiiiiiiiicicciene DN 0.14 10/03/11 A-1+ 8,097,039 8,097,039
FHLMC DN 0.140......cooiiiiiiiiiiiiecceccecceaes DN 0.14 10/04/11 A-1+ 33,987,439 33,987,439
FHLMC DN 0.140.......ccoiiiiiiiniiiniiiiiiiiicciene DN 0.14 10/12/11 A-1+ 28,920,411 28,920,411
FHLMC DN 0.140......cocoiiiiiiniiiiiiieccecccccaes DN 0.14 10/17/11 A-1+ 124,947,500 124,947,500
FHLMC DN 0.145.....cciiiiiiiiiiiiiciccccie DN 0.15 10/17/11 A-1+ 39,925,625 39,925,625
FHLMC DN 0.150......ccciiiiiiniiiiiiiececccccees DN 0.15 10/28/11 A-1+ 14,992,562 14,992,562
FHLMC DN 0.100........cccccoiiiiiiiniiiiiiiiiincciieene DN 0.10 11/01/11 A-1+ 14,994,875 14,994,875
FHLMC DN 0.100........cccooiiiiiniiiiiiiiiiieeeccccaes DN 0.10 11/14/11 A-1+ 26,989,800 26,989,800
FHLMC DN 0.105.......ccooiiiiiiiniiiiciiniccine DN 0.11 11/14/11 A-1+ 44,982,150 44,982,150
FHLMC DN 0.115..cciiiiiiiciicceceeeceeceeeene DN 0.12 11/21/11 A-1+ 49,977,155 49,977,155
FHLMC DN 0.108.......ccooiiiiiiiiiiiniiiiiiiicciine DN 0.11 12/01/11 A-1+ 9,995,410 9,995,410
FHLMC DN 0.140.......ccoiiiieiieenieeeeieiceeeceeeeans DN 0.14 12/01/11 A-1+ 24,985,125 24,985,125
FHLMC DN 0.105.......ccociiiiiiiiiiiiiiiiiccinne DN 0.11 12/02/11 A-1+ 13,493,936 13,493,936
FHLMC DN 0.130.....cciiieiiiiiciicinceeeceeeceeeene DN 0.13 12/05/11 A-1+ 131,277,531 131,277,531
FHLMC DN 0.113 ..o DN 0.11 12/27/11 A-1+ 49,971,907 49,971,907
FHLMC DN 0.118...ciiiiiiiiciiceececreeeeae DN 0.12 12/27/11 A-1+ 24,985,332 24,985,332
FHLMC DN 0.120.......cccciiiiiiiiiiiiiiiiiiccine DN 0.12 12/27/11 A-1+ 49,970,167 49,970,167
FHLMC DN 0.124.....ooiiiiiiiiceceeccceeeeaae DN 0.12 12/31/11 A-1+ 31,331,871 31,331,871
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GOVERNMENTS AND AGENCIES

RATE or MATURITY BOOK VALUE FAIR

SECURITY NAME TYPE  YIELD DATE  RATING (AMORT COST) VALUE
FNMA DN 0215 eoeeeoeoeeeeeeeeeeeeeeeeeeeeseeeeeeeeeeesseesseeeseseeees DN 0.22 07/01/11 A-1+ 12,629,000 12,629,000
FNMA DN 0.200........oveeeeereeeeereeseeeeeesseeseereesesseeeeesesenee DN 0.20 07/08/11 A-1+ 5,999,767 5,999,767
FNMA DN 0.200.......coveeeeeeeeeeereeeeeeeesseeseeeeessssesseeseseeee DN 0.20 07/13/11 A-1+ 289,014,731 289,014,731
FNMA DN 0.200........oveeceereeeeereeeeeeeeesseeseereeeseseeeeeseseeee DN 0.20 08/01/11 A-1+ 168,470,981 168,470,981
FNMA DN 0.210.c...eveeeeeeeeeeeeeeeeeeeeesseeseeeeessssesseeseseeee DN 0.21 08/01/11 A-1+ 30,044,566 30,044,566
FNMA DN 0.220.......oveeeeereeeeeereeeeeeeeesseeseeeeesesseeeeesesesees DN 0.22 08/01/11 A-1+ 12,397,651 12,397,651
FNMA DN 0.290.......cvveeeerreeeeereeeeeeeeeseeeseseeeesseesseeseseeees FM 0.29 08/01/11 A-1+ 16,118,974 16,118,974
FNMA DN 0.140......ooveeeeereeeeeseeeeeeeeseeeseeeeeseeseeeeesesenee DN 0.14 10/05/11 A-1+ 149,944,000 149,944,000
FNMA DN 0.150.c...vveeeeeeeeeeeeeeeeeeeeesseeseseeeesseesseeseseeee DN 0.15 10/12/11 A-1+ 310,595,645 310,595,645
FNMA DN 0.150.c....oveeeeereeeeereeseeeeeesseeseeeeesesseeeeesesenee DN 0.15 11/01/11 A-1+ 99,948,750 99,948,750
FNMA DN 0.150.c...crveeeeereeeeeeeeeeeeeeesseeseeeeessseeeseeseseeee DN 0.15 11/01/11 A-1+ 99,948,750 99,948,750
127N ) N o T DN 0.12 11/30/11 A-1+ 65,201,121 65,201,121
FNMA DN 0.190......ceveeeeereeeeeeeeeeeeeeesseeseeeeessseeeseeseseeee DN 0.19 12/01/11 A-1+ 48,510,796 48,510,796
12N Y7 ) N B L DN 0.11 12/05/11 A-1+ 10,395,011 10,395,011
LY N0 00 LIS o S DN 0.12 12/05/11 A-1+ 5,497,008 5,497,098
FNMA DN 0125 oo DN 0.13 12/28/11 A-1+ 24,984,375 24,984,375
FNMA DN 0.125.ccoeeveeereereeeeeseeeeeeeesseeseeeeeessseesseeeseseeee DN 0.13 12/28/11 A-1+ 77,351,625 77,351,625
FNMA DN 0.120.....ooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e DN 0.12 01/03/12 A-1+ 49,969,000 49,969,000
FNMA FLOAT 11/23/12.cccmmireveeecomeeeeeeeceseeseeeeeeseeseseesen NOTE 0.27 11/23/12 AAA 49,985,691 49,985,691

TOTAL GOVERNMENTS AND AGENCIES 4,553,456,416 4,553,456,416
CERTIFICATES OF DEPOSIT (CDs)

RATE or MATURITY BOOK VALUE FAIR

SECURITY NAME TYPE  YIELD DATE  RATING (AMORT COST) VALUE
BANKERS BANK .ovecooooveeeoeeeeeeeoesoeeeeeeeseeseseeeeseeseseene CcD 0.20 08/15/11 NR 1,000,000 1,000,000
BANKERS BANK.......cooooveeeeeeeeeeesoeseeeeeesesseeeeeesssseeeees cD 0.20 09/15/11 NR 13,500,000 13,500,000
BANKERS BANK.......cooerveeeeeeeeeeeereeseeseeeseesesseeesssseseene CcD 0.40 09/15/11 NR 1,000,000 1,000,000
BANKERS BANK .......coooveeoeeeereereseeseeeeeeeeeessssessseeseseeeoens CD 0.40 10/17/11 NR 2,000,000 2,000,000
BANKERS BANK.......cooerveeereeeeeeeeeeeeeseeeseesesseeesssseseene CcD 0.30 12/15/11 NR 8,080,000 8,080,000
BANKERS BANK .......cooovveoeeeereereseeseeeeeeeeeesssssssseeesseeeonns CD 1.00 12/15/11 NR 9,300,000 9,300,000
BANKERS BANK.......cooeoreeeeeeeeeeeereeseeseeesessesseeesssseseees CcD 1.00 01/17/12 NR 500,000 500,000
BANKERS BANK .......cooovevoeeeereereseeseeeeeeeeeeessesssseeeseeeeones CD 1.00 03/15/12 NR 400,000 400,000
BANKERS BANK.......coorveeeeeeeeeeeseeeeeseeeseseeseeeesssseseees CcD 1.00 06/15/12 NR 4,000,000 4,000,000
BANKERS BANK .......oooovveooeeereeeesesseeeeeeeeeesssssssseeeseeeeones CD 2.00 12/17/12 NR 250,000 250,000

TOTAL CERTIFICATES OF DEPOSIT 40,030,000 40,030,000
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STATE INVESTMENT FUND AS OF JUNE 30, 2011

BANKER'S ACCEPTANCES (BAs)

RATE or MATURITY BOOK VALUE FAIR

SECURITY NAME TYPE YIELD DATE RATING (AMORT COST) VALUE
USBANK NA ..ot BA 0.21 07/06/11 A-1+ 1,742,338 1,742,338
US BANK NA.....cooiiiiiiiiicc s BA 0.24 07/07/11 A-1+ 4,775,878 4,775,878
USBANK NA ..ot BA 0.22 07/11/11 A-1+ 2,177,636 2,177,636
US BANK NA.....cooiiiiiiiiiiicc s BA 0.21 07/18/11 A-1+ 1,633,793 1,633,793
USBANK NA ..o BA 0.20 07/18/11 A-1+ 2,059,199 2,059,199
USBANK NA.....cooiiiiiiicecas BA 0.13 08/02/11 A-1+ 1,407,702 1,407,702
USBANK NA ..o BA 0.18 08/17/11 A-1+ 2,899,319 2,899,319
USBANK NA.....cooiiiiiiiiiic s BA 0.18 08/22/11 A-1+ 2,863,441 2,863,441
US BANK NA ..o BA 0.23 08/29/11 A-1+ 9,996,389 9,996,389
USBANK NA ..o BA 0.18 08/29/11 A-1+ 2,399,133 2,399,133
US BANK NA ..o BA 0.16 09/13/11 A-1+ 2,209,461 2,209,461
US BANK NA.....cooiiiiiiicc s BA 0.33 09/15/11 A-1+ 1,528,934 1,528,934
US BANK NA ..o BA 0.33 10/25/11 A-1+ 1,198,724 1,198,724
USBANK NA ..o BA 0.26 10/27/11 A-1+ 1,833,434 1,833,434
USBANK NA ..o BA 0.36 11/07/11 A-1+ 2,920,488 2,920,488
USBANK NA.....cooiiiiiicecc BA 0.25 11/21/11 A-1+ 3,144,560 3,144,560
USBANK NA ..o BA 0.26 12/06/11 A-1+ 1,087,860 1,087,860
USBANK NA ... BA 0.28 12/12/11 A-1+ 1,036,887 1,036,887

TOTAL BANKER'S ACCEPTANCES 46,915,176 46,915,176

GRAND TOTAL STATE INVESTMENT FUND 6,682,401,592 6,682,401,592
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LOCAL GOVERNMENT PROPERTY INSURANCE FUND AS OF JUNE 30, 2011

FIXED INCOME
COUPON MATURITY BOOK VALUE FAIR

NAME RATE DATE RATING (AMORT COST) VALUE
U S TREASURY NOTE.......ciiiiiiiicieceeereee e 2.500 03/31/13 AAA 1,006,349 1,036,640
U S TREASURY NOTE......c.cocoiiiiiiiiiiiiiiiiiiiiiec e 4.250 09/30/12 AAA 1,029,464 1,049,410
FEDERAL HOME LN MTG CORP.......ccccooiiiiiiiiniiiciceeecireeeeeeeas 4.500 01/15/13 AAA 530,460 531,034
FEDERAL HOME LN MTG CORP........ccccceoviiiiiiiiiiiiiiiiccns 0.625 12/28/12 AAA 1,001,896 1,003,377
FEDERAL NATL MTG ASSN...ooiiiiiiiiniiieereeee et 4.750 11/19/12 AAA 1,059,174 1,060,391
FEDERAL NATL MTG ASSN...c.cooiiiiiiiniiiiiiiiceces 0.500 10/30/12 AAA 1,000,979 1,001,872
BANK OF AMERICA CORP.......cccoiiiiiiiiiiiiiccieceececee e 2.100 04/30/12 AAA 1,504,178 1,523,520
CITIBANK NA. ..ot 1.875 05/07/12 AAA 1,501,296 1,521,000
GENERAL ELECTRIC CAPITAL CORP.......ccccooviiiiiiiiiniiiiciecceeeene 2.200 06/08/12 AAA 1,505,047 1,526,799
GOLDMAN SACHS GROUP INC/THE........ccccccooiiiiiiiniiiiiccccccees 1.625 07/15/11 AAA 1,500,188 1,500,585
JPMORGAN CHASE & CO......oiiiiiiiiiiciiiiciccccee e 3.125 12/01/11 AAA 1,509,419 1,518,390
MORGAN STANLEY ..ottt 2.000 09/22/11 AAA 1,501,960 1,506,495
WELLS FARGO & CO...coviiiiiiiiiiiiiiceeete s 2.125 06/15/12 AAA 1,505,208 1,526,274
TOTAL FIXED INCOME 16,155,618 16,305,787
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STATE LIFE INSURANCE FUND AS OF JUNE 30, 2011

FIXED INCOME
COUPON MATURITY BOOK VALUE FAIR

NAME RATE DATE RATING  (AMORT COST) VALUE

U S TREASURY BOND.......c.cciiiiiiiiiiiricireeetieiee st 6.125 11/15/27 AAA 7,785,267 9,481,950
U S TREASURY BOND.......ccciiiiiiiiiiiiiiiiiiiceae 6.000 02/15/26 AAA 11,219,244 13,692,140
U S TREASURY BOND.......c.coiiiiiiiiiiiricinieieeieiee et 6.250 08/15/23 AAA 5,621,376 6,979,501
U S TREASURY BOND.......cccciiiiiiiiiiiiiiiiiciccccae 4.250 05/15/39 AAA 560,177 588,804
U S TREASURY BOND.......cocoiiiiiiiiiiiricirieetieieesee e 5.250 11/15/28 AAA 2,026,948 2,308,500
U S TREASURY BONDS......ccocoiiiiiiiiiiiicccce 3.875 08/15/40 AAA 888,748 915,900
US TREAS-CPI INFLATION INDEX.......cccoccoiiiiiiiiniincineicnes 2.125 02/15/40 AAA 1,067,386 1,135,437
US TREAS-CPI INFLATION INDEX......cccccooviiiiiiiiiiiiciiicns 1.750 01/15/28 AAA 1,020,344 1,124,646
FEDERAL HOME LN MTG CORP........cccoceiiiiiiiiiiiciiiciie 4.750 11/17/15 AAA 997,299 1,128,853
FEDERAL HOME LN MTG CORP.........cccoeovviiiiiiiiiiiiiiiciinne 4.500 01/15/13 AAA 1,002,029 1,062,067
GNMA  POOL #0222010......ccciiiiiiiiiiiiiniccieieeieiccsieeeeeieees 8.000 06/15/17 AAA 1,537 1,790
ALABAMA POWER CO.......cccoooviiiiiiiiiiiiiicccccne 5.875 12/01/22 A 607,829 672,474
ALCATEL-LUCENT USA INC.....cciiiiiiiiiiiiinicincceciccseee 6.450 03/15/29 B 996,819 900,000
ALCOA INC.....ooiiiiiiiiiiicicccc s 6.500 06/15/18 BBB 533,972 543,650
ANHEUSER-BUSCH COS INC.......ccooiiiiiiiiiiiiciicccceccee 6.500 05/01/42 BBB 546,353 564,226
APPLIED MATERIALS INC.......cccccoiiiiiiiiiiiiniiiciiiceeeeeceens 5.850 02/15/41 A 497,964 504,354
BANK OF AMERICA CORP.......ccocociiiiiiiiiiiiciiiccce 5.125 11/15/14 A 1,000,248 1,083,633
BANK OF NEW YORK MELLON CORP/T........cccooevvirinnniininnnne 4.600 01/15/20 AA 499,180 521,215
BARRICK NORTH AMERICA FINANCE..........ccccooiviniiiiiiine 7.500 09/15/38 BBB 498,382 593,211
BEAR STEARNS COS LLC/THE.......ccccccoviiiiiiiiiciiciees 4.650 07/02/18 AA 958,556 1,032,689
BELLSOUTH CORP.......ccocoiiiiiiiiiiiiiciiicceec e 6.875 10/15/31 A 571,441 554,137
BERKSHIRE HATHAWAY FINANCE CORP..........cccccovvviininnnnn 5.750 01/15/40 A 494,302 516,560
BHP BILLITON FIN USA LTD GTD......cccccoovuiiiiiiiniiiiiiiiiniccees 4.800 04/15/13 A 500,647 534,117
BOEING CO/THE........cccocoiiiiiiiiiiiiiiiiiccccccccccceccsenne 5.875 02/15/40 A 540,583 536,819
BP CAPITAL MARKETS AMERICA INC........ccccoeiviiiiiniiiiinne 4.200 06/15/18 A 471,236 518,305
BURLINGTON NORTHERN SANTA FE L......cccccoovviiiiiiinnen 7.000 12/15/25 BBB 508,310 608,531
CANADIAN NATIONAL RAILWAY CO.....ccccccvuiiniiiiiiiniicnnne 6.375 11/15/37 A 508,939 574,441
CATERPILLAR INC....ciiiiiiiieiiiicescereeeeieeeeeee e 6.625 07/15/28 A 598,913 691,068
CHEVRON CORP.........coiiiiiiiiiiiiiiciiccias 4.950 03/03/19 AA 499,881 557,716
CIGNA CORP.....ooiiiiicct ettt 8.300 01/15/33 BBB 494,756 598,435
CISCO SYSTEMS INC......cooviiiiiiiiiiiiiiiiciicicscceae 5.500 02/22/16 A 500,040 567,526
CITIGROUP INC.....ooiiiiiiiiiiiicinieicieeeeesee e 6.625 01/15/28 A 1,127,054 1,057,602
COMCAST CORP.......ocoiiiiiiiiiii s 6.400 03/01/40 BBB 510,369 533,019
CONOCOPHILLIPS......cooiiiiiiieiiieeeeecereee e 5.900 10/15/32 A 974,954 1,080,218
DAIMLER FINANCE NORTH AMERICA...........cccccooviiiiiniiinnne 6.500 11/15/13 BBB 505,220 556,626
DEUTSCHE TELEKOM INTERNATIONAL.........cccccoveuiniiiinnnnns 5.750 03/23/16 BBB 489,730 564,709
DOW CHEMICAL CO/THE........ccccccoviiiiiiiiiiiiiiiiciniiceeeeies 7.375 11/01/29 BBB 492,170 554,689
DUKE ENERGY CAROLINAS LLC....ccocoooiiiiiiiiiiiiciccieeene 6.050 04/15/38 A 498,772 551,904
DUKE ENERGY CAROLINAS LLC.....c.ccccooviiniiiiiiiiiiciieeens 6.100 06/01/37 A 499,944 543,483
EI DU PONT DE NEMOURS & CO......cccccooniiiiiiiiniiiiicciccene 6.500 01/15/28 A 487,595 570,424
ELILILLY & CO....ooviiiiiiiiiiiiiciicicsccine 6.770 01/01/36 A 553,653 598,782
EMERSON ELECTRIC CO.....ccoouiuiiiiiiiiiiiiiiiinicccicceeceeecene 6.000 08/15/32 A 524,083 542,923
EXELON GENERATION CO LLC.......cccooeiiiiiiiiiiccice 6.200 10/01/17 BBB 467,801 565,968
GENERAL ELECTRIC CAPITAL CORP........cccocovviriiniiiiiciine. 6.750 03/15/32 AA 1,036,933 1,110,000
GENERAL MILLS INC.....coccoiiiiiiiiiiiiiiiicininiicceeeeeeeeicneaae 5.400 06/15/40 BBB 491,271 495,070
GOLDMAN SACHS GROUP INC/THE........ccccccovivimnnnniicennee 5.125 01/15/15 A 494,756 534,432
HISTORIC TW INC...c.ooiiiiiiiiiciiiciccccccc e 6.625 05/15/29 BBB 347,314 379,059
HOME DEPOT INC......ccoiiiiiiiiiiiiiiiiiciinccecce e 5.875 12/16/36 BBB 529,432 510,444
HSBC HOLDINGS PLC......c.cooviiiiiiiiiiiiiiiiciiieceeeeeeee 7.350 11/27/32 A 837,084 749,679
INTERNATIONAL BUSINESS MACHINE..........cccooooiiiiiiiiiiinns 5.875 11/29/32 A 975,793 1,100,487
JOHNSON & JOHNSON.......cocooiiiiiiiiiiiicicccccccccnessee 4.950 05/15/33 AAA 968,799 1,004,200
KELLOGG CO.....oiiiiiiiiiiiiiciciicnccse e 7.450 04/01/31 BBB 571,307 629,296
KIMBERLY-CLARK CORP.......ccccccimiiiiiiiiiiiiiiicceece 6.625 08/01/37 A 495,419 607,793
KINDER MORGAN ENERGY PARTNERS..........cccocoiiiniiiiiins 6.950 01/15/38 BBB 500,412 540,398
KOHL'S CORP.......oviiiiiiiiiciiccii s 6.000 01/15/33 BBB 537,788 518,583
KROGER CO/THE.......ccccioiiiiiiiiniiicicicicecictcctt e 8.000 09/15/29 BBB 545,905 621,441
LOCKHEED MARTIN CORP........ccooeiiiiiniiiiniecieeeereeeeeeenne 5.500 11/15/39 BBB 497,311 498,681
LOWE'S COS INC......coiiiiiiiiiiiiiiiiiciicrcc s 5.500 10/15/35 A 750,570 805,697
MACY'S RETAIL HOLDINGS INC......cccceiiiiniiiinieiieiccseeeeene 6.650 07/15/24 BB 553,847 622,764
MARATHON OIL CORP........cccoviviiiiiiiiiiiciiiiiccc 6.800 03/15/32 BBB 1,057,306 1,117,188
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STATE LIFE INSURANCE FUND AS OF JUNE 30, 2011

FIXED INCOME
COUPON MATURITY BOOK VALUE FAIR

NAME RATE DATE RATING (AMORT COST) VALUE

MERCK & COINC ...ttt 6.400 03/01/28 A 968,214 1,183,576
MORGAN STANLEY ..ottt 6.625 04/01/18 A 470,625 548,772
NATIONAL RURAL UTILITIES COORP.........ccooveeevieereeceeeeeeecreeene 10.375 11/01/18 A 497,202 692,773
NORFOLK SOUTHERN CORP........ccoovviiiiiieiieeeeeeece e 5.640 05/17/29 BBB 449,380 530,301
NORTHERN STATES POWER CO/MN.......cccceoviiiiiecieecieeieeeneen, 7.125 07/01/25 A 1,066,809 1,239,740
NORTHROP GRUMMAN SYSTEMS CORP......cccooeevvverieiierecnnns 7.750 02/15/31 BBB 570,602 639,774
PACIFIC BELL TELEPHONE CO.......ooooviiiiiiiiieeeeeeeeeeeeee e 6.625 10/15/34 A 1,023,130 1,030,000
PARKER HANNIFIN CORP.......oooiiiviiiieiiee e 6.550 07/15/18 A 1,000,000 1,208,420
PEPSICO INC/DE......cuoiiieiieeeeeeeeeeeee e 7.000 03/01/29 A 556,596 615,162
PETRO-CANADA . .....coo oot 7.000 11/15/28 BBB 498,136 566,980
PETRO-CANADA. ... 7.875 06/15/26 BBB 496,075 610,271
PHARMACIA CORP......vvveeeeeeeeeeeeee e 6.600 12/01/28 A 1,060,686 1,184,806
PPG INDUSTRIES INC.....couoiiiiiiiieeeeeee e 5.500 11/15/40 BBB 248,150 244,006
PPG INDUSTRIES INC.....oooiiiiiiiiieeeeee et 6.875 02/15/12 BBB 343,990 356,460
PRAXAIR INC.....ooiiiiiieeeeeee e 3.950 06/01/13 A 499,670 529,761
PROCTER & GAMBLE ESOP DEB SR-A......ccoooviiiieiieeeeeeeveeeee, 9.360 01/01/21 AA 605,782 785,808
RIO TINTO ALCAN INC.....ooooiiiiiiieeeee e 6.125 12/15/33 A 860,878 931,005
SAFEWAY INC ...ttt 7.450 09/15/27 BBB 516,845 570,965
SARA LEE CORP ..o 6.125 11/01/32 BBB 893,880 750,839
SOUTH CAROLINA ELECTRIC & GAS......coovieeeeeeeeeeeeeeeeeee 5.800 01/15/33 A 993,952 1,061,200
SOUTHWEST AIRLINES CO......oooovviiiiiieiieeieeeeeeeeeee e 5.750 12/15/16 BBB 491,694 549,776
TARGET CORP.......oooveeeeeeeeeeeeeeeeee e 7.000 07/15/31 A 586,655 593,909
TIME WARNER CABLE INC......ccoooiiiiiiiiiececeeeeeee e 8.750 02/14/19 BBB 542,028 632,498
TRANSCANADA PIPELINES LTD.....cooiiiiiiiieeeeeeeeeeee e 6.200 10/15/37 A 521,996 533,939
UNILEVER CAPITAL CORP......ccviitiieiieieeeeeeeee e 5.900 11/15/32 A 1,001,627 1,128,914
UNION ELECTRIC CO...couviieveeeeeeeeeeeeeeeee e 5.300 08/01/37 BBB 436,814 488,374
UNION PACIFIC CORP.....coeveiiiieeieeeeeeeee e 6.250 05/01/34 BBB 576,505 550,595
VERIZON GLOBAL FUNDING CORP........ccoceeeieeieeeeceeeeeeeeene 7.750 12/01/30 A 1,042,273 1,233,666
VIRGINIA ELECTRIC AND POWER CO........ccoceeviieiieiieeiieeieens 6.350 11/30/37 A 499,009 572,742
VODAFONE GROUP PLC......oooooiieieeeeeeeeeeeeeeeeeeeee e 4.625 07/15/18 BBB 487,237 523,747
WAL-MART STORES INC......cooviiiiiiiieeeeee e 5.625 04/15/41 AA 522,975 514,423
WAL-MART STORES INC......ccoviiiiiiiiieceeeeee e 5.875 04/05/27 AA 499,263 557,852
WELLS FARGO & CO...ooeiiieeeeeeeeeeee e 5.625 12/11/17 A 520,864 553,016
WELLS FARGO & CO...cvveeeeeeeeeeeeeeeeeeeeee e 5.375 02/07/35 A 477,788 503,777
WEYERHAEUSER CO.....ovvviiiiiiiieeeee e 7.375 03/15/32 BB 534,837 520,315
WISCONSIN ELECTRIC POWER CO.......ccoovveivieiieecieeeieecieeeeees 5.625 05/15/33 A 832,843 829,366
WY ETH. ...t 6.500 02/01/34 A 420,643 459,975
ZENECA WILMINGTON INC......cooviiiiiiieeeeeeeee e 7.000 11/15/23 A 520,398 614,455
TOTAL FIXED INCOME 86,477,349 97,300,212
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INJURED PATIENTS AND FAMILIES COMPENSATION FUND AS OF JUNE 30, 2011

FIXED INCOME
COUPON MATURITY BOOK VALUE FAIR
NAME RATE DATE RATING (AMORT COST) VALUE
U S TREASURY BOND.......ccooiiiiieiiiieiieerecieee e 7.500 11/15/16 AAA 11,534,463 13,676,544
U S TREASURY BOND.......ccoooiiiiiiiiiiiiiiicnccnns 3.500 02/15/39 AAA 13,499,231 12,887,250
U S TREASURY BOND.......ccooiiiiiiiiiiiiieerecceeeeeeee e 5.250 11/15/28 AAA 4,803,777 5,771,250
U S TREASURY BOND.......ccoooiiiiiiiiniiiiiiiiiccnccnns 6.125 11/15/27 AAA 9,588,227 12,642,600
U S TREASURY BOND.......ccooiiiiiiiiiiiicirciceeeeee e 6.250 08/15/23 AAA 9,701,884 12,690,001
U S TREASURY BOND.......ccoooviiiiiiiiiiiiiiiiccnsccnns 8.125 08/15/19 AAA 8,214,415 11,197,679
U S TREASURY NOTE.......ccociiiiiiiiiciciccecereeeeeeeees 5.000 08/15/11 AAA 14,011,941 14,085,260
U S TREASURY NOTE......ccccooiiiiiiiiiiiiiiiiiiccccnns 4.750 05/15/14 AAA 11,344,683 12,578,256
U S TREASURY NOTE.......cocoiiiiiiiiiiiiiiccceceeeeeeee 4.250 08/15/13 AAA 3,494,216 3,778,005
U S TREASURY NOTE......ccccciiiiiiiiiiiiiiiicicccsccecnns 3.125 05/15/21 AAA 7,573,405 7,478,925
U S TREASURY NOTE.......cocoiiiiiiiiiiiiiiicccececeee e 2.625 08/15/20 AAA 5,651,049 5,468,974
U S TREASURY NOTE......cccccoiiiiiiniiiiiiiiiicniccecceenns 4.875 08/15/16 AAA 10,114,600 11,525,800
U S TREASURY NOTE.......cocoiiiiiiiiiiiiiciccceecreeee 4.000 02/15/15 AAA 10,104,525 11,242,745
U S TREASURY NOTE......c.ccccoiviiiiiiiiiiiiiiinicccsccsecnes 4.250 08/15/14 AAA 10,002,336 11,052,500
FEDERAL HOME LN BK CONS BD.......ccocooiiiiiiiiiiniciiicie 4.875 09/08/17 AAA 4,929,767 5,666,550
FEDERAL HOME LN BK CONS BD........cccccoeiiiiiiiiiiiiiiinees 5.375 06/13/14 AAA 4,983,484 5,627,244
FEDERAL HOME LN BK CONS BD.......ccccoiiiiiiiiiiniciiiciies 5.125 08/14/13 AAA 10,000,000 10,948,591
FEDERAL HOME LN BK CONS BD........cccccoeiiiiiiiiiiiiiinees 4.500 11/15/12 AAA 12,071,409 12,678,329
FEDERAL HOME LN MTG CORP........cccoccoiniiiiiiiiiiiiiciccee 5.500 08/23/17 AAA 9,994,678 11,712,115
FEDERAL HOME LN MTG CORP.........cccoviiiiiiiiiiiiiiiiccine 4.500 01/15/13 AAA 4,991,357 5,310,337
ALCATEL-LUCENT USA INC.....coceoiiiiiiiiiiiiciiiciccccccee 6.500 01/15/28 B 4,734,404 4,487,500
ALCOA INC....oiiiiiiiiicicccc e 5.870 02/23/22 BBB 1,288,952 1,270,002
ALCOA INC....oouiiiiiiiiiiiicicicc e 5.720 02/23/19 BBB 3,816,992 3,892,669
AMERICAN EXPRESS CREDIT CORP.........cccccoceviiiiiiiiine 2.750 09/15/15 BBB 5,062,691 4,998,564
ANHEUSER-BUSCH COS INC......ccccoeiiiiiiiiiiiiiiciiicces 4.375 01/15/13 BBB 5,007,321 5,237,895
APPLIED MATERIALS INC......cccocooiiiiiiiiiiiiiccccccccccces 4.300 06/15/21 A 4,989,504 4,996,585
ATET INC...ooiiiiiiiiic s 5.800 02/15/19 A 4,652,818 4,516,995
AVON PRODUCTS INC....ooouiiieiiiiieiiecireeeeeeeeeeee e 4.200 07/15/18 BBB 4,986,271 5,088,995
BANK OF AMERICA CORP.......ccccviiiiiiiiiiiiinccce, 6.250 04/15/12 A 5,014,629 5,198,750
BAXTER INTERNATIONAL INC.....ccocoviiiiiiiiiinecineceeecne 5.375 06/01/18 A 5,697,909 5,591,511
BHP FIN USA LTD GTD DEB......cccccoiiiiiiiniiiiiiiccicce 8.500 12/01/12 A 5,005,821 5,540,174
BOEING CO/THE.....c.ccoiiiiiiiiiiicicceeeeeee et 4.875 02/15/20 A 5,350,409 5,400,196
BOTTLING GROUP LLC......c.ccoooviiiiiiiiiiiiicicicccccas 4.625 11/15/12 A 4,993,890 5,273,618
BP CAPITAL MARKETS PLC....c.ccooiiiiiiiiiicicceeeeeenes 4.500 10/01/20 A 5,003,254 5,102,905
BURLINGTON NORTHERN SANTA FE L.......ccccooviviiiiiiine 5.900 07/01/12 BBB 4,996,287 5,257,937
CAMPBELL SOUP CO......cociiiiiiiiiiiiininiccneeeeceseee s 5.000 12/03/12 A 5,014,487 5,308,590
CANADIAN NATIONAL RAILWAY CO......ccccoevvviiiiiiiiiiiiinne 5.850 11/15/17 A 1,496,786 1,717,386
CATERPILLAR INC...c.oiiiiiiiiiiiiiicieceeceee e 3.900 05/27/21 A 5,022,840 4,996,565
CISCO SYSTEMS INC......coovviiiiiiiiiiiiciiccccccccec s 4.450 01/15/20 A 5,446,965 5,195,046
CITIGROUP INC......oociiiiiiiiiiiiiicicceeecere e 4.700 05/29/15 A 5,001,081 5,294,922
5.300 01/15/14 BBB 4,945,187 5,466,113
5.800 06/07/12 A 4,998,083 5,209,743
5.200 03/15/17 A 4,997,808 5,588,318
5.250 10/15/18 A 5,717,944 5,521,782
6.200 10/01/17 BBB 2,994,963 3,395,807
6.750 03/15/32 AA 4,955,456 5,550,000
5.000 02/01/13 AA 4,996,608 5,304,087
5.700 02/15/17 BBB 3,950,724 4,509,192
5.700 06/01/17 A 4,992,991 5,681,274
5.350 01/15/16 A 4,925,066 5,372,698
HOME DEPOT INC......cocooiiiiiiiiiiiiiccccccccccenes 5.400 03/01/16 BBB 4,897,478 5,563,249
INTERNATIONAL BUSINESS MACHINE...........ccccoiiiiiiiiiiinn. 6.500 01/15/28 A 5,100,441 5,982,972
JOHNSON & JOHNSON......coooiiiiiiiiiiiiiccccccnes 2.950 09/01/20 AAA 4,839,217 4,794,128
JOHNSON CONTROLS INC......ccocuriiiiiiiiiiiiiicciecccceeces 5.500 01/15/16 BBB 4,928,033 5,581,381
JPMORGAN CHASE & CO......cooovviiiiiiiiiicicicicccccciccica 4.750 03/01/15 A 4,985,469 5,336,133
KELLOGG CO....ocviiiiiiiiiiiiiiiiiiciice s 7.450 04/01/31 BBB 5,724,374 6,292,964
KIMBERLY-CLARK CORP.......ccocovviiiiiiieiinicerceeeeeeeeeenes 6.250 07/15/18 A 4,979,780 5,899,679
KINDER MORGAN INC......cccooiiiiiiiiiiiiniiiiiccccces 6.500 09/01/12 BB 4,091,503 4,278,750
KREDITANSTALT FUER WIEDERAUFBAU........ccccoeviiniiiinne 4.875 01/17/17 AAA 4,980,235 5,673,146
KROGER CO/THE.......ccccooiiiiiiiiiiiicieicceccteeeeseeeeeieaa 6.200 06/15/12 BBB 6,037,778 6,306,969
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INJURED PATIENTS AND FAMILIES COMPENSATION FUND AS OF JUNE 30, 2011

FIXED INCOME
COUPON MATURITY BOOK VALUE FAIR
NAME RATE DATE RATING (AMORT COST) VALUE
LOWE'S COS INC.....oooiiiiiiiiciiccccccccs s 6.100 09/15/17 A 4,997,222 5,884,835
MACY'S RETAIL HOLDINGS INC.......cccecoviiiiiiiiiiiiiiiiiniccne, 6.700 09/15/28 BB 5,055,098 5,417,150
MERCK & CO INC....c.ooiiiiiiiiiciiieicesieicereeeeeee et 6.400 03/01/28 A 5,532,896 5,917,882
MOBIL CORP 1996-A.......ccoiiiiiiiiiniiiiiiiiccs 6.970 07/02/17 AAA 2,661,457 2,950,305
MORGAN STANLEY ..ottt 5.450 01/09/17 A 4,990,181 5,240,697
NORTHERN STATES POWER CO/MN........cccccoeviiuiiiiiiininieinine 7.125 07/01/25 A 9,809,949 11,157,660
PEPSIAMERICAS INC....cooviiiiiiiiiiieiieicinieeieeeeeeeeee e 4.875 01/15/15 A 4,813,697 5,514,556
PHARMACIA CORP.......cocoiiiiiiiiiiiiiiic 6.750 12/15/27 A 2,990,687 3,535,680
PRAXATR INC....oiiiiiiiiiiintce e 3.950 06/01/13 A 4,951,238 5,297,609
PROCTER & GAMBLE CO/THE.........ccccooviiiiniiiiiiiccicccne, 4.850 12/15/15 AA 4,976,726 5,625,721
RIO TINTO ALCAN INC....oooiiiiiiiiiiiircciceec e 5.200 01/15/14 A 4,964,200 5,431,522
SOUTH CAROLINA ELECTRIC & GAS.........ccccocoviviiiiiiiiiiiinns 7.125 06/15/13 A 3,117,715 3,321,990
SOUTH CAROLINA ELECTRIC & GAS.......ccccoeiiiiiiniiiiciinne 5.300 05/15/33 A 2,731,273 2,954,749
SOUTHWEST AIRLINES CO.......cccceooviiiiiiiiiiiiiiiiiiccccnes 5.750 12/15/16 BBB 4,940,567 5,497,756
TARGET CORP.......oociiiiiiiiiiiiccceec e 4.000 06/15/13 A 4,907,587 5,306,441
TRANSCANADA PIPELINES LTD.....cccocooiiiiiiiiiiicecne, 7.625 01/15/39 A 6,224,825 6,208,472
UNION ELECTRIC CO.....ococuiiiiiiiiiiiiiiiciiicirccseceeec e 6.400 06/15/17 BBB 4,997,076 5,771,367
VERIZON GLOBAL FUNDING CORP.........cccccoevuiiiiiiiiiiniine 7.750 12/01/30 A 9,492,269 11,102,995
VODAFONE GROUP PLC.......ccocuiiiiiiiiiiiiiiiiicieccceenes 5.000 09/15/15 BBB 4,824,133 5,494,474
WACHOVIA CORP......ooiiiiiiiiiicccceceas 5.750 02/01/18 A 5,273,235 5,529,865
WAL-MART STORES INC......ccoooiiiiiiiiiiiiiiiiicccccee 5.000 10/25/40 AA 4,652,872 4,701,305
WASHINGTON MUTUAL BANK / DEBT........ccccococvviniiiniiiiiiiinne 6.875 06/15/11 NR 5,000,000 6,250
WEYERHAEUSER CO......ccocoiiiiiiiiiiniiiiiiicesecccsae 7.125 07/15/23 BB 4,613,649 5,297,300
ZENECA WILMINGTON INC......c.coiiiiiiiiiiiiiiiicciiciecceee 7.000 11/15/23 A 4,380,862 6,144,550
TOTAL FIXED INCOME 488,131,308 529,005,277
EQUITY FUNDS
NO. OF FAIR
NAME SHARES COST VALUE
BLACKROCK EQ INDEX FD B LENDABLE 2,083,149 75,311,995 81,734,020
BLACKROCK MID CAP EQ INDEX FUND B LENDABLE 111,231 4,577,065 8,192,452
BLACKROCK RUSSELL 2000 INDEX FUND B 378,351 5,080,719 9,811,913
BLACKROCK MSCI WORLD EX - US INDEX FUND B 1,033,678 10,419,230 17,346,003
TOTAL EQUITY FUNDS 95,389,009 117,084,388
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EDVEST FUND AS OF JUNE 30, 2011

FIXED INCOME
COUPON MATURITY BOOK VALUE FAIR

NAME RATE DATE RATING (AMORT COST) VALUE
RESOLUTION FDG CORP STRIP......ccocooveierieieeieieceeieeeeee s 0.000 10/15/11 AAA 394,848 399,632
RESOLUTION FDG CORP STRIP......cccoctvieiiniinieienieiecceies 0.000 01/15/19 AAA 359,219 396,310
RESOLUTION FDG CORP STRIP........ccoeeveiieierieiereeeeeeeeie e 0.000 07/15/17 AAA 77,393 85,559
RESOLUTION FDG CORP STRIP......cccoctvieniiniinieienieiecieeies 0.000 07/15/15 AAA 84,063 93,319
RESOLUTION FDG CORP STRIP......cccooveietieieeieiecieieeieie s 0.000 07/15/13 AAA 91,695 98,174
RESOLUTION FDG CORP STRIP.......coocevieiiiieniinienieeieneeieiees 0.000 07/15/12 AAA 478,653 496,745
RESOLUTION FDG CORP STRIP......cccocteiiiieieeieiecieieeieee s 0.000 07/15/11 AAA 99,832 99,981
RESOLUTION FDG CORP STRIP......ccccoctrieniiniinieienieieeiees 0.000 10/15/18 AAA 438,607 481,836
RESOLUTION FDG CORP STRIP......cccovveierieieeieieeieieeieiens 0.000 10/15/17 AAA 764,565 845,630
RESOLUTION FDG CORP STRIP......ccceociriiniiniinieienieieceeeee 0.000 10/15/16 AAA 612,991 687,479
RESOLUTION FDG CORP STRIP........ccoeeveiieiiiieiecieeieeeeieee 0.000 10/15/14 AAA 735,826 812,149
RESOLUTION FDG CORP STRIP.....cccooviiiiniiiinienierieieeieneeee 0.000 04/15/14 AAA 265,302 290,496
RESOLUTION FDG CORP STRIP........ccceeviiieiieieieciieeeeeieeen 0.000 10/15/13 AAA 468,967 508,113
RESOLUTION FDG CORP STRIP.......c.cocevieniiiiiriiienicieeeeieen 0.000 10/15/12 AAA 447,743 470,882
ALLTEL CORP.....ootiiiiiieieeeet et 7.000 03/15/16 A 151,748 176,451
ASSOCIATES CORP OF NORTH AMERICA........ccccceovvirrrrenne 6.950 11/01/18 A 102,057 113,759
CONOCOPHILLIPS......cooiieiieiieiteieieeeie et 6.650 07/15/18 A 100,633 119,445
MACY'S RETAIL HOLDINGS INC.....cceoeieieirerieieieeee e 7.450 10/15/16 BB 102,240 117,986
MEAD CORP/THE......cooiiiieiiieeciet e 7.350 03/01/17 BB 102,918 108,894
ONTARIO HYDRO.....cciiiiiieiieeeieieeeeeee et 7.450 03/31/13 AA 101,160 110,841
TOTAL FIXED INCOME 5,980,460 6,513,681
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HISTORICAL SOCIETY TRUST FUND AS OF JUNE 30, 2011

FIXED INCOME & EQUITY FUNDS

NO. OF
NAME SHARES COST FAIR VALUE
BLACKROCK GOV/CREDIT BOND FD Bi....c.ccocuiiiiiiiiiiiciiieeeeceneeeeeiee e 65,190 1,693,892 2,481,374
BLACKROCK RUSSELL 3000 EQUITY INDEX FD B ......cccceciniiiiiiiiiiiiiicicccne 575,838 5,387,334 8,544,298

TOTAL FIXED INCOME & EQUITY FUNDS

7,081,226 11,025,672
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KEY TO
BOND RATINGS

STANDARD & POOR’S DEBT RATINGS

AAA

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

AA

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

A

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

BBB

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

BB

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

B

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

cccC

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

cC

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

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

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

D

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

Plus (+) or minus (-): The ratings from ‘AA’ to ‘CCC’ may
be modified by the addition of a plus or minus sign to show
relative standing within the major rating categories.

NR
The security is not rated.

STANDARD & POOR’S COMMERCIAL PAPER
RATINGS

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

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

A-1

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

A-3

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

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

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

D

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

A commercial paper rating is not a recommendation to



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

KEY TO
BOND TYPE OF CLASSIFICATION

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

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

BA

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

BILL

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

BOND

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

CD

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

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

(od/ [0}

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

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

CONV

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

DEB
Debenture - Debentures are unsecured bonds protected only
by the general credit of the borrowing company.

DEMAND
Demand - an account from which deposited funds can be
withdrawn at any time without any notice to the depository
institution.

DN

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

FRN

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

GA
Government Agency - See AGY (Agency Securities).

GOVT
Government - Direct obligations of the federal government.

110

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

MBS

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

NOTE

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

OPTION

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



REPO

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

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

STRIP
Zero Coupon Bond - see Zero Coupon Bond.

SWAP

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

TRIPARTY

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

UST
United States Treasury obligation.

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

VRN
See FRN (floating rate note).

ZERO COUPON BOND

Zero Coupon Bond - a Debt obligation issued without coupons
at a substantial discount from its maturity value. The interest
received by the investor is the difference between the
purchase price and the redemption value.
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