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ABBOTT LABORATORIES 25.220| 43.96 1,108,671.20
ANHEUSER BUSCH COS INC. COM. 23,840 51.08 1,217,747.20
AOL TIME WARNER INC 80,400 15.30 1,230,120.00
APPLIED MATERIALS INC 31,210 15.76 491,869.60
AVON PRODUCTS INC. 16,800| 51.32 862,176.00
BANK OF AMERICA CORP 29,000 68.75 1,993, 750.00
BELLSOUTH CORPORATION 17,700| 25.00 442 ,500.00
CARDINAL HEALTH INC COM STK NPV 17.250| 67.74 1,168,515.00
CATERPILLAR, INC 19,660| 44.27 870,348.20)
CHEVRONTEXAQD CORP 22,100 67.20 1,485,120.00
CISCO SYSTEMS INC 43,560 14.00 609,840.00)
CITIGROUP INC 56,880 36.14 2,055, 643.20
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DELL COMPUTER CORP. 25,270 30.94 781,853.80)
DOW CHEMICAL COMPANY 22,940 27.85 638,879.00
DU PONT (E.1.) DE NEMOURS.COM 18,860| 42.78 806, 830.80)
ELECTRONIC ARTS INC. 11,630| 67.22 781,768.60
EXXON MOBIL CORP 61,400 34.50 2,118,300.00
FAMILY DOLLAR STORES 17,730| 31.58 559,913.40)
FEDERAL NATIONAL MORTGAGE ASSOCIATION 24,550 66.38 1,629,629.00
FIFTH THIRD BANCORP 10,050| 62.53 628,426.50
FIRST DATA CORP. 14.840| 34.69 514,799.60
GANNETT INC. COM. 18,810| 76.56 1,440, 003.60
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GENERAL ELECTRIC CO. 51,930 24.50 1,272,285.00
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INTEL CORP 84,300 19.21 1,619,403.00
INTERNATIONAL BUSINESS MACHINES CORP. 13,360| 80.72 1,078,419.20
JOHNSON & JCHNSON 40,680| 60.46 2,459,512 .80
LEXMARK INTERNATIONAL INC 10,000| 63.77 637,700.00
MARSH & MCLENNAN COMPANIES 37,680 47.95 1,806, 756.00
MEDTRONIC INC. 28,050 47.00 1,318,350.00
MICROSOFT CORPORATION 45,580 56.99 2,597,604.20
NORTHERN TRUST CORPORATION 14,480| 37.24 539,365.52
PARKER HANNIFIN OORP. 22.790| 44.64 1,017,345.60
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ooooo CANADA NATL RAILWAY CO 23,800 65.74 1,564,612.00
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ooooooO 1.00 1.00
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AUTOROUTES DU SUD DE LA FRANCE 13,819] 26.20 362,057.80)
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1o [oooo SSESEDDD 700,000,000 131.26] 918,862,000] 130.00| 910,056,000 3.3| 2017/3/20| 2.71
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0000 |00 [CITIGROUP INC 0ooo 63,680 4,436.85|282,539,010| 5,152.59] 328,117,440 3.34
2 [oooo |oo |peizer SSBSDDDDD 54,700| 3,936.62[215,333,551| 4,193.00] 229,357,100 2.33
3 (0000 |00 |BANK OF AVERICA CORP 0o 24,0000 8,313.85|199,532,536] 9,537.27| 228,894,672 2.33
0000 |00 |EXXON MOBIL CORP 00000 50,000 4,152.80|207.640,462| 4,357.12| 217.856,300 2.22
5 ([oooo (oo EEEA'— BANK OF SQOTLAND GROUH 63,842 2,925.66|186,780,207| 3,367.86] 215,011,556 2.19
6 (D000 |00 |MICROSOFT CORRORATION E] g OoooooDl g 060 3,374.76/229,686,573| 3,081.25] 209,710,283 2.13
7[00 00 |00 |GENERAL ELECTRIC . 0oo 59,930 3,001.78|185,290,843| 3,428.67] 205,480,552 2.09
OO0 00 |00 |VODAFONE GROUP PLC 00000000 | 818,192  233.16]190,772,938]  241.19] 197,347,030 2.01
9 (0000 |00 |VERIZOV COMUNICATIONS 00000000 40,230| 4,598.73[185,006,926] 4,751.26] 191,143,511 1.95
10|oooo (oo |IWTERMTIONAL BUSINESSU DO O D ODDON 48 o60| 9,950.11[188,654,116] 9,993.71] 189,480,855 1.93
MACHINES CORP. oo
11|0000 |00 |ToTAL SA 0oooo 9,976| 18,673.48|186,286,642| 18,292.51] 182,486,099 1.86
2 |0000 |00 [8ep PLC 00000 218,215 804.93|175,648,350|  838.99| 183,081,478 1.86
13[0000 |00 [AOL TIVE WARNER INC 0ooo 95,800 1,804.87|172,906,956] 1,895.23 181,563,608 1.85
u|oooo (oo |UNITED TECHNOLOGIES [ 20,8200 7,571.28157,634,133| 8,457.87| 176,003,061 1.79
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15000 |00 |UBS AG-REGISTERED 0o 24,320 6,113.39|148,677,704] 6,701.37| 162,977,561 1.66
6|0000 |00 |U.S. BANCRP 00 54,0000 2,705.63|146,104,198| 2,945.88 159,077,628 1.62
170000 {00 |ENc CoRPORATION 7 MASS COM E] g OoOOOODN 158 400 1,088.74/139,795,156| 1,233.94 158,437,896 1.61
18|0000 |00 |TARGET CoRP 0o 35,490| 3,856.05(136,851,416] 4,460.15 158,290,865 1.61
19[0000 |00 [VIACON INC CLASS B 0ooo 29.710] 5,350.63|158,967,462] 5,199.31 154,471,797 1.57
200000 (00 [cisco sysTEmS Ine g g Doooooof 74 geo| 1,758.91|131,672,601| 2,034.20] 152,280,511] 1.55
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28|00 00 |00 |REED ELSEVIER NV 0000 91,510 1,509.85|138,166,785| 1,482.84 135,695,017 1.38
29000 |00 |CANADA NATL RAILWAY CO 0o 23,100 5,857.12|135,299,509| 5,705.45 131,795,987 1.34
30 (0000 |00 |PROCTR & GAMBLE @ E] g S Doooool 45 60| 10,379.93[128,295,952| 10,682.56] 132,036,515 1.34
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/000 |OOOO|DBR 5.25% 01/04/11 | 3,900,000] 14,557.10| 567,727,004 15,291.22| 596,357,798 5.25| 2011/1/4] 4.73
2000 |OOO0O|DBR 6.5% 07/04727 3,310,000 17,006.38| 562,911,254| 17,245.07| 570,811,949 6.5| 20277774 4.53
30000 |0000|BTPS 4% 03/01/05 3,205,000 14,103.17 452,006,670 14,108.23| 452,168,989 4.0 2005/3/1] 3.59
4[cooC[oooO|uST 6% 08/15/09 2,720,000| 13,958.53| 379,672,286 14,089.60| 383,237,203 6.0 2009/8/15| 3.04
5|0000|0000|BTPS5.5%11/01/10 2,460,000 14,882.95 366,120,657 15,410.34| 379,094,511 5.5 2010/11/1| 3.01
6|00 |OOOO|DBR5.25% 01/04/08 2,500,000 14,791.46 369,786,690 15,008.48| 375,212,145 5.25 2008/1/4| 2.97
7[000 [DOOO|DBR 4.75% 07704708 | 2,500,000 14,291.02| 357,275,625 14,813.37| 370,334,370| 4.75| 2008/774| 2.94
g[0COO|ooOO|UST 3.5% 11/15/06 2,825,000] 12,543.38| 354,350,618| 12,603.33| 356,044,194 3.5| 2006/11/15| 2.82
9|00 |ODOOO|DBR 6% 06/20/16 #86 2,200,000 16,083.58 353,838,796] 16,160.66| 355,534,687 6.0l 2016/6/20| 2.82
10000 |DOOO|DBR 3.75% 01/04/09 | 2,500,000] 14,026.35| 350,658,966 14,115.76| 352,894,185 3.75| 2009/1/4| 2.80
11|0000|0000|BTPS 6% 11/01/07 2,295,000] 15,244.64| 349,864,624 15,399.39| 353,416,055 6.0 2007/11/1] 2.80
12|0000|0000|UST 5.75% 08/15/10 2,480,000 13,784.35 341,851,921 13,979.16| 346,683,230 5.75| 2010/8/15| 2.75
13[000 [OOOO|0BL 136 5% 08/19/05 | 2,400,000] 14,328.22| 343,877,318 14,463.54| 347,125,0600 5.0 2005/8/19| 2.75
14|000 |DOOO[BKO 4% 06/25/04 2,440,000] 13,952.14| 340,432,411| 13,956.25| 340,532,636 4.0| 2004/6/25| 2.70
15|0 0000000 |FRTR 6% 10/25/25 1,950,000 15,317.24 298,686,187 16,272.94| 317,322,369 6.0] 2025/10/25| 2.52
16|0000[000O0|UST 6.5% 05/15/05 2,400,000 13,196.17| 316,708,147 13,121.84] 314,924,248 6.5| 2005/5/15| 2.50
17|0000|0000|UST 7.875% 11/15/04 | 2,310,000] 13,207.45| 305,092,323| 13,067.55| 301,860,620] 7.875| 2004/11/15| 2.39
18|00 0000000 |FRTR 4.75% 10/25/12 1,997,500 14,557.21 290,780,358| 14,699.73| 293,627,130 4.75| 2012/10/25| 2.33
10[CC0O0C|00CO|BTPS 7.75% 11/01/06 | 1,700,000 15,897.29| 270,254,065 15,941.59| 271,007,125 7.75| 2006/11/1| 2.15
20[000 [JOOO|DBR 6% 07/04/07 1,760,000] 15,026.64| 264,468,921| 15,323.40| 269,691,871 6.0| 2007/7/4| 2.14
2100000000 UST 5.5% 05/15/09 1,687,000 13,512.51 227,956,085 13,765.76| 232,228,517 5.5] 2009/5/15| 1.84
22|0000[0000|UST 7.125% 02/15/23 | 1,360,000] 15,540.09| 211,345,356| 15,970.83| 217,203,390 7.125| 2023/2/15| 1.72
23|000 [JOOO|DBR 6.25% 01/04/24 | 1,300,000] 16,189.42| 210,462,470| 16,676.85| 216,799,128| 6.25| 20247174 1.72
2400000000 |UST 6.375% 08/15/27 1,407,000 14,545.00 204,648,238| 14,928.20| 210,039,816] 6.375| 2027/8/15| 1.66
25|000 [0OOO|CAN 6% 06/01/11 2,087,000 9,540.19| 199,103,859| 9,834.35| 205,242,972] 6.0| 2011/6/1| 1.62
26|000 [JOOO|DBR 6.75 07/15/04 1,400,000] 14,479.19| 202,708,690| 14,350.58| 200,908,192 6.75| 2004/7/15| 1.59
27|10 0000000 [UST 6.5% 11/15/26 1,290,000 14,326.88 184,816,777 15,115.39] 194,988,538 6.5] 2026/11/15| 1.54
28[000 [DOOO|DBR 6.5% 10714705 1,290,000 14,904.72| 192,271,005 14,955.77| 192,929,453 6.5| 2005/10/14| 1.53
209|000 0[0000|UST 5% 02/15/11 1,430,000] 13,309.78| 190,329,854] 13,406.36| 191,711,072 5.0| 2011/2/15| 1.52
30100000000 US T 7% 07/15/06 1,300,000 13,798.56 179,381,332 13,823.79| 179,709,358 7.0 2006/7/15| 1.42
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