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10 11 19 3,020,105,083 | 3,027,302,015 1.0911 1.0937
11 11 19 3,044,921,536 | 3,081,062,330 1.1377 1.1512
12 11 20 2,692,977,865 | 2,692,977,865 1.1035 1.1035
13 11 19 1,822,601,392 | 1,822,601,392 1.0283 1.0283
14 11 19 1,389,504,810 | 1,389,504,810 0.8239 0.8239
15 11 19 1,899,711,768 | 1,899,711,768 0.8617 0.8617
16 11 19 2,119,459,099 | 2,119,459,099 0.9697 0.9697
15 12 2,006,590,081 0.9123
16 2,028,465,796 0.9237
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10 2,057,231,234 0.9407
11 2,105,761,822 0.9639
12 30 2,181,460,401 1.0021
0.0026
0.0150
0
0
0
0
0

- 34 -




Morgan Stanley

9.37

5.51

3.01

6.81

19.88

4.59

12.53

100

- 35 -




Morgan Stanley

@
16 12 30
13,238,568 58.52
2,718,078 12.01
1,026,853 4.54
760,856 3.36
757,487 3.35
713,709 3.15
541,924 2.40
531,200 2.35
477,580 2.11
453,813 2.01
279,594 1.24
183,240 0.81
153,626 0.68
145,110 0.64
99,825 0.44
96,423 0.43
84,884 0.38
64,948 0.29
58,015 0.26
39,856 0.18
38,588 0.17
23,078 0.10
13,722 0.06
22,500,987 99.46
122,646 0.54
22,623,633 100.00
16 12 30
16 12 30 104.21 86.00
80.68 199.81 91.82 13.39
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16 12 30
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GENERAL ELECTRIC CO 124,806 3,827.29 477,669,667 3,809.91 475,500,575 2.10
EXXON MOBIL CORPOTATION 76,899 5,225.46 401,832,712 5,328.25 409,737,658 1.81
MICROSOFT CORP 115,699 2,819.14 326,172,499 2,803.24 324,333,106 1.43
CITIGROUP INC 61,199 4,793.39 293,350,898 5,003.12 306,186,069 1.35
BP PLC 252,177 1,061.19 267,607,812 1,023.02 257,983,930 1.14
PFIZER 89,180 2,880.23 256,859,423 2,840.76 253,339,387 1.12
BANK OF AMERICA CORP 48,156 4,831.27 232,655,021 4,883.28 235,159,260 1.04
JOHNSON & JOHNSON 35,100 6,380.39 223,951,823 6,620.46 232,378,191 1.03
HSBC HOLDINGS 128,707 1,825.40 234,942,638 1,774.31 228,366,477 1.01
10 VODAFONE GROUP PLC 768,182 292.03 224,332,921 281.73 216,421,528 0.96
11 1BM CORP 19,800 9,934.69 196,707,004 10,231.33 202,580,488 0.90
12 INTEL CORP 75,800 2,557.60 193,866,656 2,422.88 183,654,493 0.81
13 AMERICAN INT"L GROUP 26,199 6,602.15 172,969,892 6,857.01 179,647,014 0.79
14 JPMORGAN CHASE & CO 42,067 3,949.45 166,141,684 4,080.86 171,669,689 0.76
15 WAL-MART STORES 30,100 5,760.41 173,388,505 5,568.98 167,626,370 0.74
16 | GLAXOSMITHKLINE PLC 68,406 | 2,371.82 | 162,247,306 | 2,441.67 | 167,025,438 0.74
17 PROCTER & GAMBLE CO 28,500 5,713.34 162,830,313 5,756.56 164,061,971 0.73
18 TOTAL 6,940 23,458.93 162,805,010 22,827.53 158,423,072 0.70
19 CISCO SYSTEMS 78,499 2,030.49 159,392,215 2,012.29 157,963,153 0.70
20 ALTRIA GROUP INC 24,200 6,122.70 148,169,529 6,419.33 155,347,931 0.69
21 | NOVARTIS NAMEN 28,138 | 5,331.71 | 150,023,870 | 5,256.69 | 147,912,883 0.65
22 | ROYAL DUTCH PETROLEUM CO 24,620 | 6,056.67 | 149,115,322 | 5,949.03 | 146,465,268 0.65
23 VERIZON COMMUNICATIONS 32,699 4,323.54 141,375,451 4,255.93 139,164,864 0.62
24 | CHEVRONTEXACO CORP 25,200 | 5,571.53 | 140,402,758 | 5,515.83 | 138,999,049 0.61
25 NESTLE SA-REGISTERED 4,768 27,901.92 133,036,370 27,362.35 130,463,732 0.58
26 WELLS FARGO COMPANY 20,000 6,507.63 130,152,662 6,502.70 130,054,080 0.57
27 ROYAL BANK OF SCOTLAND 36,441 3,307.42 120,525,983 3,496.67 127,422,333 0.56
28 DELL INC 26,600 4,213.39 112,076,291 4,399.74 117,033,248 0.52
29 HOME DEPOT 25,900 4,451.59 115,296,276 4,460.18 115,518,869 0.51
30 COCA-COLA CO 25,800 4,204.92 108,486,986 4,330.96 111,738,964 0.49
16 12 30
99.46
99.46
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B KEL 3M CO 1,200 82.31 593, 064. 00
ABBOTT LABORATORIES 14, 300 43. 37 620, 191. 00
ACCENTURE LTD-CL A 3,900 25.95 101, 205. 00
ACE LTD 2,700 38.94 105, 138. 00
ADC TELECOMMUNICATIONS INC 1,700 2.50 19, 250. 00
ADOBE SYSTEMS 2, 300 59.117 136, 091. 00
ADVANCED MICRO DEVICES 3, 400 21.96 14, 664. 00
AES CORPORATION 5, 800 12.30 71, 340. 00
AETNA INC NEW 1,500 110.70 166, 050. 00
AFLAC 4,900 317. 36 183, 064. 00
AGERE SYSTEMS INC-CL B W/I 8, 688 1.30 11,294. 40
AGILENT TECHNOLOGIES INC 4,200 23.39 98, 238. 00
AIR PRODUCTS & CHEMICALS 2,200 56. 48 124, 256. 00
ALBERTSON' S 3,015 25.51 16, 912. 65
ALCOA INC 8,411 33. 96 285, 637. 56
ALLIED CAPITAL CORP 1,300 28.44 36, 972. 00
ALLSTATE CORP 6, 400 50. 65 324, 160. 00
ALTERA CORPORATION 3, 600 24.07 86, 652. 00
ALTRIA GROUP INC 19, 800 58.70 , 162, 260. 00
AMAZON GOM INC 2,900 40. 37 117,073.00
AMBAC FINANCIAL GROUP INC 1,000 719. 62 719, 620. 00
AMEREN CORPORAT ION 1,800 48.78 87,804.00
AMERICAN ELECTRIC POWER 3, 800 34.19 129, 922.00
AMERICAN EXPRESS 11,100 56. 03 621, 933. 00
AMERICAN INT'L GROUP 21,399 63. 02 , 348, 564. 98
AMERICAN PWR CONVERSION 1, 600 21.34 34,144.00
AMERICAN STANDARD COS INC 1,800 39. 33 70, 794. 00
AMER | SOURGEBERGEN CORP 1,100 58.14 63, 954. 00
AMGEN INC 12,532 60. 08 152, 922. 56
AMSOUTH BANCORPORATION 3, 400 26. 45 89, 930. 00
ANADARKO PETROLEUM CORP 2, 400 68. 13 163, 512.00
ANALOG DEVICES 3, 600 41. 34 148, 824. 00
ANHEUSER-BUSCH 1,700 50. 88 391, 776. 00
ANTHEM INGC 1,300 97.60 126, 880. 00
AON CORP 2,599 20. 82 54,111.18
APACHE CORP 3,130 50. 56 158, 252. 80
APARTMENT INVT & MGMT CO 900 36. 83 33, 147. 00
APOLLO GROUP INC-CL A 1,500 76. 21 114, 315.00
APPLE COMPUTER 3, 700 55.39 204, 943. 00
APPLERA CORP-APPLIED BIOSYSTEMS GROUP 1,900 20. 41 38, 779. 00
APPLIED MATERIALS 16, 300 17.69 288, 3417. 00
ARCHER-DAN | ELS-MIDLAND 5,316 20. 85 110, 838. 60
ARCHSTONE-SMITH TRUST 1,900 35. 60 67, 640. 00
AT & T CORP 1,619 18. 49 140, 875. 31
AUTOMATIC DATA PROCESS 5, 700 45. 44 259, 008. 00
AUTOZONE INC 600 87.10 52, 260. 00
AVALONBAY COMMUNITIES INC 700 70.19 49,133.00
AVAYA INC 4,100 16. 45 67, 445. 00
AVERY DENNISON CORP 900 57.55 51, 795. 00
AVON PRODUCTS 4,498 38.43 172, 858. 14
BAKER HUGHES 3, 200 43.16 138,112.00
BALL CORP 1,000 43.00 43, 000. 00
BANK OF AMERICA CORP 39, 256 46. 41 , 821, 870. 96
BANK OF NEW YORK CO INC 1,500 33. 05 247, 875.00
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B BE #4H B STl 22 1iff Bl ik
= * KR BANKNORTH GROUP INC 1,600 35.90 57, 440. 00
BARD (C.R.) INC 1,000 59.50 59, 500. 00
BAXTER INTERNAT | ONAL 5, 899 31.95 188, 473. 05
BB&T CORPORATION 5, 300 42.83 226, 999. 00
BEA SYSTEMS ING 3,700 8.49 31,413.00
BECTON DICKINSON & CO 2,400 54.25 130, 200. 00
BED BATH & BEYOND [INC 2,900 43.18 125, 222. 00
BELLSOUTH CORP 17,700 27.93 494,361. 00
BEST BUY COMPANY INC 2,700 62. 00 167, 400. 00
BIOGEN IDEC ING 3,290 57.52 189, 240. 80
BIOMET INC 2,300 47. 11 108, 353. 00
BJ SERVIGES CO 1,500 48.05 72,075. 00
BLACK & DECKER CORP 800 84. 59 67,672.00
BLOCK (H&R) 1, 600 49. 89 79, 824. 00
BMC SOFTWARE 2,100 17.717 37,317.00
BOEING CO 7,000 54. 85 383, 950. 00
BOSTON PROPERTIES INC 1,000 60. 39 60, 390. 00
BOSTON SCIENTIFIG GORP 6, 000 33.84 203, 040. 00
BRINKER INTERNATIONAL INC 900 34. 86 31,374.00
BRISTOL-MYERS SQUIBB CO 18,700 23. 80 445, 060. 00
BROADCOM GORP-CL A 2, 400 31.74 76, 176. 00
BRUNSWICK GORP 900 47.69 42,921.00
BURLINGTON NTHN SANTA FE 3,599 44 44 159, 939. 56
BURL INGTON RESOURGES INC 3, 800 41.99 159, 562. 00
CABLEVISION SYSTEMS-NY GRP-A 2,100 22.50 47, 250. 00
CADENGE DESIGN SYS INC 2,600 13. 50 35, 100. 00
CAESARS ENTERTAINMENT [INC 2,700 18. 49 49,923. 00
CAMPBELL SOUP CO (US) 2,200 27.73 61, 006. 00
CARDINAL HEALTH INC 4,100 51.61 211, 601. 00
CAREER EDUCATION GORP 1,000 37.44 37, 440.00
CAREMARK RX ING 4,200 36.10 151, 620. 00
CARMAX INC 962 29. 30 28, 186. 60
CARNIVAL CORP 3,700 51.51 190, 587. 00
CATERPILLAR 3, 300 91.44 301, 752. 00
CDW CORP 600 66. 80 40, 080. 00
CENDANT CORPORAT ION 9,832 22. 31 219, 351.92
CENTERPOINT ENERGY INC 2,700 11.25 30, 375. 00
CENTEX CORP 1,200 55. 21 66, 252. 00
CERIDIAN CORP-NEW 1,400 19. 02 26, 628. 00
CERTEGY INC 650 35. 42 23,023.00
CHEVRONTEXACO CORP 20, 600 53. 59 , 103, 954. 00
CHICO" S FAS INC 800 41.30 33, 040. 00
GCHIRON CORP 1,100 34. 11 37,521.00
GCHOICEPOINT INC 800 43.08 34, 464. 00
CHUBB GORP 1, 800 73. 60 132, 480. 00
CIENA GORP 4,600 2.57 11,822.00
CIGNA GORP 1,400 68. 47 95, 858. 00
CINCINNATI FINANGIAL CORP 1,340 43.98 58, 933. 20
CINERGY GORP 1,600 41.53 66, 448. 00
CINTAS CORP 1,200 45. 60 54, 720. 00
CISCO SYSTEMS 65, 199 19.52 ,272,684. 48
CIT GROUP INGC 2,000 40. 91 81, 820. 00
CITIGROUP INC 49,799 45,91 2,286,272.09
CITRIX SYSTEMS INGC 1,600 24. 89 39, 824. 00
CLEAR CHANNEL COMMUNICAT IONS 4,988 34. 81 173, 632. 28
CLOROX GO 1,500 57.30 85, 950. 00
COACH INC 1,800 50.10 90, 180. 00
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= XKEIL COCA-COLA €O 21,100 40. 28 849, 908. 00
COMCAST CORP CL-A SPECIAL 8, 500 30. 00 255, 000. 00
COMCAST CORP-CL A 12, 447 30. 52 379, 882. 44
COMER1GCA 1,700 62.78 106, 726. 00
COMMERCE BANCORP INC/NJ 700 59.79 41, 853.00
COMPASS BANGSHARES INC 1,200 46. 80 56, 160. 00
COMPUTER ASSOC INT'L 4,500 30. 30 136, 350. 00
COMPUTER SCIENGES GORP 1,800 53.92 97, 056. 00
COMPUWARE GORP 3, 700 6.19 22,903. 00
COMVERSE TECHNOLOGY INC 1,900 22.19 42,161.00
CONAGRA FOODS INC 5,099 27.50 140, 222. 50
CONSOL IDATED EDISON INC 2,300 44.78 102, 994. 00
CONSTELLATION ENERGY GROUP 1,700 43.02 73,134.00
CONVERGYS CORP 1,400 15.14 21, 196. 00
COOPER GAMERON GORP 500 50. 96 25, 480. 00
COOPER INDUSTRIES ING-CL A 900 67.80 61, 020. 00
CORNING 13, 200 12.85 169, 620. 00
COSTCO WHOLESALE GORP 4, 400 48. 33 212, 652. 00
COUNTRYWIDE FINANGIAL GORP 5, 400 33.05 178, 470. 00
COX COMMUNICATIONS INC-CL A 2,000 34.57 69, 140. 00
CRESCENT REAL ESTATE 900 18. 00 16, 200. 00
CSX CORP 2,100 37.68 79,128.00
CVS CORP 3, 800 46. 68 177, 384. 00
DANAHER CORP 2, 400 58. 64 140, 736. 00
DARDEN RESTAURANTS 1,500 26. 68 40, 020. 00
DATACRAFT ASIA LIMITED 2,000 0.78 1,560. 00
DEAN FOODS CO 1,500 32.92 49, 380. 00
DEERE & GO 2,400 70. 89 170, 136. 00
DELL INC 21,900 40. 21 880, 599. 00
DELPHI CORP 4,868 9.09 44, 250. 12
DEVON ENERGY CORPORATION 4,400 38.08 167, 552. 00
DIRECTV GROUP INC/THE 6, 645 16. 08 106, 851. 60
DISNEY (WALT) CO 19, 800 26. 49 524, 502. 00
DOLLAR GENERAL 2,700 21.20 57, 240. 00
DOMINION RESOURGES INGC 3,100 66. 45 205, 995. 00
DONNELLEY (RR) & SONS 2,000 35.08 70, 160. 00
DOVER GORP 1,900 41.37 78, 603. 00
DOW CHEMICAL CO 9,022 49.33 445, 055. 26
DOW JONES & CO 500 43.84 21, 920. 00
DR HORTON INC 2,000 35.17 70, 340. 00
DST SYSTEMS INC 600 47.91 28, 746. 00
DTE ENERGY 1,700 44.78 76, 126. 00
DU PONT (E. 1) DE NEMOURS 9, 600 44,90 431, 040. 00
DUKE ENERGY CORP 8,771 25. 11 220, 390. 47
DUKE REALTY CORP 1,400 34. 36 48,104. 00
DUN & BRADSTREET CORP 700 59. 30 41,510. 00
EASTMAN KODAK CO 2,800 32.64 91, 392. 00
EATON GORP 1,400 67.96 95, 144. 00
EBAY INC 4,800 110. 50 530, 400. 00
EGHOSTAR COMMUNICATIONS - A 2,300 33.13 76, 199. 00
EGOLAB ING 1,900 35.13 66, 747. 00
EDISON INTERNATIONAL 2,800 31. 66 88, 648. 00
EL PASO CORPORATION 6, 046 9. 66 58, 404. 36
ELECTRONIC ARTS 2,900 49.90 144, 710. 00
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= XKEIL ELECTRONIG DATA SYSTEMS 4,900 22.85 111, 965. 00
EMC CORP 23, 300 13.84 322, 472.00
EMERSON ELECTRIC CO 4,100 68. 03 278, 923.00
ENERGIZER HOLDINGS INC 700 46. 45 32,515.00
ENERGY EAST CORPORATION 1,400 25. 11 35, 154. 00
ENSCO INTERNATIONAL INC 1,400 30.18 42, 252.00
ENTERGY CORP 2,200 66. 00 145, 200. 00
EOG RESOURCES INC 1,100 69. 29 76, 219. 00
EQUIFAX INC 1,300 27.25 35, 425. 00
EQUITY OFFICE PROPERTIES TR 3,900 27.85 108, 615. 00
EQUITY RESIDENTIAL 2,700 33.57 90, 639. 00
ESTEE LAUDER COMPANIES-CL A 1,200 44,94 53, 928. 00
EVEREST RE GROUP LTD 500 83.39 41, 695. 00
EXELON GCORP 6, 300 41.67 262, 521.00
EXPEDITORS INTL WASH INC 1,000 51. 34 51, 340. 00
EXPRESS SCRIPTS INC 600 74. 32 44,592. 00
EXXON MOBIL CORPOTATION 62,999 50. 05 3,153, 099. 95
FAMILY DOLLAR STORES 1,500 31.90 47, 850. 00
FANNIE MAE (FEDERAL NATL MTG ASSN) 9, 300 69.04 642,072. 00
FEDERATED DEPARTMENT STORES 1,700 55. T 94, 707. 00
FEDEX GORP 2,700 94.78 255, 906. 00
FIDELITY NATIONAL FINL INC 1, 460 41.91 61, 188. 60
FIFTH THIRD BANCORP 4,600 51.99 239, 154. 00
FIRST DATA CORP 8,376 42.74 357,990. 24
FIRST HORIZON NATIONAL CORP 1,100 43. 65 48, 015. 00
FIRSTENERGY CORP 3,166 42.10 133, 288. 60
FISERV INGC 1,900 37.28 70, 832. 00
FLEXTRONIGS INTL LTD 5, 300 14.85 78, 705. 00
FLUOR GORP (NEW) 800 46.70 37, 360. 00
FOOT LOCKER INC 1,400 24.00 33, 600. 00
FORD MOTOR COMPANY 16, 997 14. 34 243, 736. 98
FORTUNE BRANDS INGC 1,400 11.71 108, 878. 00
FPL GROUP 1,700 12. 34 122, 978. 00
FRANKLIN RESOURGES INGC 1,400 63. 48 88,872.00
FREDDIE MAC 6, 600 68. 68 453, 288. 00
FREEPORT MCMORAN COPPER B 1,700 39.00 66, 300. 00
GANNETT CO 2,600 80. 65 209, 690. 00
GAP 6,075 22.54 136, 930. 50
GENENTEGH INC 4,600 49.88 229, 448. 00
GENERAL DYNAMICS GORP 1,600 107. 68 172, 288. 00
GENERAL ELECTRIC CO 101, 606 36. 83 3,742,148.98
GENERAL GROWTH PROPERTIES 2,000 33.43 66, 860. 00
GENERAL MILLS 3,200 45,38 145, 216. 00
GENERAL MOTORS CORP 4,900 39. 88 195, 412. 00
GENUINE PARTS CO 1,700 43.82 14,494, 00
GENZYME CORP - GENL DIVISION 2,200 56. 20 123, 640. 00
GEORGIA-PACIFIC CORP 2,200 35.93 79, 046. 00
GILEAD SCIENCES INC 4,100 35.47 145, 427.00
GILLETTE GO 9,200 43.58 400, 936. 00
GLOBAL SANTAFE CORP 1,866 30.16 56, 278. 56
GOLDEN WEST FINANGIAL 1,200 118. 66 142, 392. 00
GOLDMAN SACHS GROUP INC 3,000 104. 83 314, 490. 00
GRAINGER (Ww) 700 61.90 43, 330. 00
GTECH HOLDINGS CORP 1,100 24.45 26, 895. 00
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= XKEIL GUIDANT GORP 3,000 64. 64 193, 920. 00
HALL IBURTON CO 4,200 38.93 163, 506. 00
HARLEY-DAV IDSON 2,800 57.05 159, 740. 00
HARMAN INTERNAT | ONAL 600 127.10 76, 260. 00
HARRAH' S ENTERTAINMENT 1,100 60. 37 66, 407. 00
HARTFORD FINANCIAL SERVICES GROUP 2,800 63. 20 176, 960. 00
HASBRO INGC 1,500 19.19 28, 785. 00
HCA INC 4,200 38. 88 163, 296. 00
HEALTH MGMT ASSOCIATES INC-A 2,300 22.25 51,175.00
HEALTH NET INC 1,100 26. 88 29, 568. 00
HEINZ (H.J) CO 3, 400 37.96 129, 064. 00
HERSHEY FOODS CORP 1,700 51.85 88, 145. 00
HEWLETT-PACKARD CO 27,900 20. 26 565, 254. 00
HIBERNIA CORP -CL A 1,400 28.95 40, 530. 00
HILLENBRAND INDUSTRIES 500 55.40 27,700. 00
HILTON HOTELS CORP 3,500 20.75 72, 625. 00
HOME DEPOT 21, 400 42. 81 916, 134. 00
HONEYWELL INTERNATIONAL INC 7,900 36. 04 284,716.00
HOSPIRA INC 1,380 32.37 44,670. 60
HOST MARRIOTT GORP 3,200 15.53 49, 696. 00
HUNT INGTON BANCSHARES NG 2,100 24. 41 51, 261. 00
IAC INTERACT IVECORP 4,600 24.24 111, 504. 00
IBM CORP 16, 200 95.10 , 540, 620. 00
ILLINOIS TOOL WORKS 2,500 95.70 239, 250. 00
IMS HEALTH INC 2,300 21.99 50, 577.00
INGERSOLL-RAND CO-CL A 1,700 74.58 126, 786. 00
INTEL CORP 62, 300 24.82 , 546, 286. 00
INTERPUBLIC GROUP OF COS 4,000 12.37 49, 480. 00
INT'L FLAVORS FRAGRANCES 800 41.07 32, 856. 00
INT'L GAME TECHNOLOGY 3,400 35. 61 121,074. 00
INT'L PAPER CO 4,400 41.01 180, 444. 00
INTUIT INC 1,800 43.45 718, 210. 00
INVITROGEN CORP 500 62. 00 31, 000. 00
ISTAR FINANCIAL INC 900 42. 77 38, 493. 00
ITT INDUSTRIES 800 85. 11 68, 088. 00
J.C. PENNEY CO INC (HLDG CO) 2,700 40.43 109, 161. 00
JABIL CIRGUIT INC 1,500 25.70 38, 550. 00
JDS UNIPHASE CORP 13, 200 3.23 42, 636.00
JEFFERSON-PILOT CORP 1,300 49. 66 64, 558. 00
JOHNE APPAREL GROUP ING 1,200 35.50 42, 600. 00
JOHNSON & JOHNSON 28, 600 61.12 , 148, 032. 00
JOHNSON CONTROLS 1,800 61.99 111, 582. 00
JPMORGAN CHASE & GO 33,967 37.82 ,284,631. 94
JUNIPER NETWORKS INC 4,300 28.71 123,711.00
KELLOGG GO 2,400 44 87 107, 688. 00
KERR-MCGEE CORP 1,300 59.50 71, 350. 00
KEYCORP 3, 800 33. 66 127, 908. 00
KEYSPAN CORPORAT ION 1,500 40.48 60, 720. 00
KIMBERLY-CLARK GORP 4,800 63. 20 303, 360. 00
KIMCO REALTY CORP 900 54. 64 49,176.00
KINDER MORGAN ING 1,000 68. 00 68, 000. 00
KLA-TENCOR CORPORAT ION 1,900 47. 11 89, 509. 00
KNIGHT RIDDER INGC 800 69. 42 55, 536. 00
KOHLS GORP 3,000 48.91 146, 730. 00
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= XKEIL KRAFT FOODS INGC-A 2,600 34.67 90, 142. 00
KROGER GO 6, 700 16. 30 109, 210. 00
LABORATORY CRP OF AMER HLDGS 1,400 47.22 66, 108. 00
LEAR CORP 700 58. 69 41, 083.00
LEGG MASON INC 950 66. 65 63, 317.50
LEGGETT & PLATT INC 1,700 29.42 50, 014. 00
LEHMAN BROTHERS HOLDINGS INC 2,300 83.34 191, 682. 00
LENNAR CORP-CL A 1,200 47.85 57, 420. 00
LEVEL 3 COMMUNICATIONS INC 4,200 3.45 14, 490. 00
LEXMARK INTERNATIONAL INC 1,300 85.47 111,111.00
LIBERTY MEDIA CORP-A 24, 456 10. 37 253, 608. 72
LIBERTY MEDIA INTL INC-A 1,457 41.29 60, 159. 53
LIBERTY PROPERTY TRUST 800 40.99 32,792.00
LILLY (ELI) & CO 9,799 56. 40 552, 663. 60
LIMITED BRANDS INGC 4,100 27.05 110, 905. 00
LINCARE HOLDINGS INC 1,000 37.20 37, 200. 00
LINCOLN NATIONAL CORP 1,700 45.52 77,384.00
LINEAR TECHNOLOGY GORP 3,000 39.91 119, 730. 00
L1Z CLAIBORNE 1,100 41.72 45, 892. 00
LOCKHEEDMART IN CORPORAT ION 3, 700 58. 62 216, 894. 00
LOWE' S COMPANIES 7,200 57.60 414, 720. 00
LSl LOGIC GORP 3, 700 5. 81 21, 497.00
LUCGENT TECHNOLOGIES 41, 260 4.13 170, 403. 80
M & T BANK CORP 700 106. 22 74, 354. 00
MANPOWER 900 48.07 43, 263. 00
MARATHON OIL CORP 3, 300 37.53 123, 849. 00
MARRIOTT INTERNATIONAL ING CL-A 1,800 56. 65 101, 970. 00
MARSH & MCLENNAN COS 4,799 27.45 131, 732. 55
MARSHALL & ILSLEY GORP 1,800 42.55 76, 590. 00
MARVELL TEGHNOLOGY GROUP LTD 1,800 30. 35 54, 630. 00
MASCO GORP 4,200 36. 36 152, 712. 00
MATTEL 4,100 18.90 717, 490. 00
MAXIM INTEGRATED PRODUCTS 3,100 44,35 137, 485. 00
MAY DEPARTMENT STORES CO 2,700 29.78 80, 406. 00
MAYTAG CORP 700 20. 59 14, 413.00
MBIA 1,350 62.00 83, 700. 00
MBNA CORP 11,650 26. 89 313, 268. 50
MCCORMICK & CO-NON VTG SHRS 1,200 37.09 44,508. 00
MCDONALD" S CORP 12,100 29.95 362, 395. 00
MCGRAW-HILL COS 1,800 87.14 156, 852. 00
MCKESSON CORP 2,700 28. 88 77,976. 00
MEADWESTVACO CORP 1,900 3321 63, 099. 00
MEDCO HEALTH SOLUTIONS INC 2,613 38.47 100, 522. 11
MED IMMUNE INC 2,400 26.73 64, 152. 00
MEDTRONIC INC 11,700 48. 65 569, 205. 00
MELLON FINANCIAL CORP 4,100 30.03 123, 123. 00
MERCANT ILE BANKSHARES CORP 800 50. 76 40, 608. 00
MERCK & CO 21, 400 27. 36 585, 504. 00
MERCURY [INTERACTIVE CORP 900 44.34 39, 906. 00
MERRILL LYNCH & CO 8, 800 57.30 504, 240. 00
METLIFE INC 7,299 39. 51 288, 383. 49
MGIC INVESTMENT CORP 900 68. 28 61, 452. 00
MICROCHIP TECHNOLOGY INC 2,000 29.29 58, 580. 00
MICRON TEGHNOLOGY 5, 300 12.17 64, 501. 00
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= XKEIL MICROSOFT CORP 93, 599 217.07 2,533,724.93
MILLENNTUM PHARMAGEUT ICALS 2,800 12.59 35, 252. 00
MOHAWK INDUSTRIES INC 500 88.78 44,390. 00
MONSANTO GO 2,521 45.23 114, 024. 83
MOODY S CORPORAT ION 1,200 81.19 97, 428. 00
MORGAN STANLEY 9,499 53.58 508, 956. 42
MOTOROLA 22, 600 18. 30 413, 580. 00
NABORS INDUSTRIES INGC 1,400 50. 34 70, 476. 00
NATIONAL CITY GORP 6, 100 37.35 227, 835.00
NAT |ONAL SEMICONDUCTOR CORP 3, 400 16. 92 57,528.00
NETWORK APPLIANGCE INC 3,200 29. 91 95, 712. 00
NEW YORK COMMUNITY BANGORP 2,300 19. 35 44,505. 00
NEW YORK TIMES GO -CL A 1,300 41.42 53, 846. 00
NEWELL RUBBERMAID 2,678 23.85 63, 870. 30
NEWMONT MINING CORPHOLDING CO 4,302 48. 63 209, 206. 26
NEWS CORP CLASS B 5, 968 18.43 109, 990. 24
NEWS CORP INC CL A WHEN ISS 13,739 18.03 247, 714.17
NEXTEL COMMUNICATIONS INC-A 9, 800 28.43 278,614.00
NIKE B 1,800 85. 00 153, 000. 00
NISOURCE INC 2,500 21. 31 53, 275.00
NOBLE GORP 1,300 46. 40 60, 320. 00
NORFOLK SOUTHERN CORP 3, 800 33. 46 127, 148. 00
NORTH FORK BANCORPORATION 3,989 29. 25 116, 678. 25
NORTHERN TRUST CORP 1,700 46. 25 718, 625. 00
NORTHROP GRUMMAN GORP 3,100 56. 36 174, 716. 00
NOVELLUS SYSTEMS INC 1,400 28. 46 39, 844. 00
NTL INC 800 68. 14 54,512.00
NUCOR GORP 1,500 49.37 74, 055. 00
NVIDIA CORP 1,500 18. 89 28, 335. 00
OCCIDENTAL PETROLEUM 3, 800 57.30 217, 740. 00
OFF ICE DEPOT INC 3, 000 16. 42 49, 260. 00
OLD REPUBLIG INTL GORP 1,650 24.71 40, 870. 50
OMN | CARE INC 1,000 32.07 32,070.00
OMNICOM GROUP 1,800 84.29 151,722.00
ORACLE CORP 37,500 12.97 486, 375. 00
PACCAR INGC 1,550 18. 34 121, 427.00
PACTIV CORPORATION 1,500 25.14 37,710.00
PARKER HANNIFIN CORP 1,100 74.54 81,994. 00
PATTERSON GOS INC 1,000 39.74 39, 740. 00
PAYCHEX INC 3,300 33.33 109, 989. 00
PEOPLESOFT 3,200 22.95 73, 440. 00
PEPCO HOLDINGS INC 1,800 21.32 38, 376. 00
PEPSICO INC USD COM 16, 399 51.23 840, 120. 77
PETSMART INC 1,400 35. 45 49, 630. 00
PFI1ZER 13, 480 21.71 2,040, 539. 60
PG&E CORP 4,100 33.24 136, 284. 00
PHELPS DODGE CORP 900 93. 40 84, 060. 00
PINNACLE WEST CAPITAL 900 44.83 40, 347. 00
PIONEER NATURAL RESOURCES GO 1,400 34.00 47, 600. 00
PITNEY BOWES INC 2,200 43.58 95, 876. 00
PLUM CREEK TIMBER GO-REIT 1,800 37.51 67,518.00
PMI GROUP INC/THE 900 41.29 37,161.00
PNC FINANCIAL SERVICES GROUP 2,700 54.58 147, 366. 00
PPG INDUSTRIES 1,600 67. 32 107, 712. 00

_31_




| MSCIAVTYIR LI F-T7UF

MorganStanley DA e kg o

B8 BE FEAR R it 22 iff FHfi =28 ik
= XKEIL PPL CORPORATION 1,700 52.48 89, 216. 00
PRAXAIR 3,100 44,71 138, 787. 00
PROCTER & GAMBLE CO 23,500 54. 77 ,287,095. 00
PROGRESS ENERGY INC 2,300 42. 61 98, 003. 00
PROGRESSIVE CORP 1,799 93.20 167, 666. 80
PROLOGIS 1,700 39.10 66, 470. 00
PROVIDIAN FINANCIAL CORP 2,800 16. 15 45, 220. 00
PRUDENTIAL FINANCIAL INC 5,100 48. 45 247,095. 00
PUBLIC STORAGE INGC 800 54.03 43,224.00
PUBLIC SV ENTERPRISE GO 2,300 44.09 101, 407. 00
PULTE GCORP 1,000 58. 01 58,010. 00
QLOGIC CORP 900 35. 46 31,914.00
QUALCOMM 15, 600 41.23 643, 188. 00
QUEST DIAGNOSTIGS INC 800 92.00 73, 600. 00
QWEST COMMUNICATIONS INTL 14, 600 3.89 56, 794. 00
RADIAN GROUP INC 900 49.87 44, 883. 00
RAD|OSHACK CORPORAT ION 1,500 32.49 48, 735. 00
RAYTHEON COMPANY 4,100 39.40 161, 540. 00
REGIONS FINANCIAL GORP 4,228 35.58 150, 432. 24
RENA|SSANGERE HOLDING LTD 600 50. 20 30, 120. 00
REPUBLIG SERVIGES INC 1,500 31.73 47,595. 00
ROBERT HALF INTL INC 1,600 28. 06 44,896. 00
ROCKWELL AUTOMATION INC 1,800 45.17 81, 306. 00
ROCKWELL COLLINS 1,700 39.44 67,048. 00
ROHM & HAAS CO 1,400 44. 61 62, 454. 00
ROSS STORES ING 1,400 27.90 39, 060. 00
SABRE HOLDINGS CORP 1,300 23.00 29, 900. 00
SAFECO CORP 1,200 48.04 57, 648. 00
SAFEWAY INC 4, 300 19.64 84, 452. 00
SANDISK GORP 1,600 22.96 36, 736. 00
SANMINA-SCI CORP 5,000 9.18 45, 900. 00
SARA LEE GORP 7, 600 24. 33 184, 908. 00
SBG COMMUN | CAT IONS 31,900 26. 11 832, 909. 00
SCANA CORP 1,000 38. 36 38, 360. 00
SCHLUMBERGER LTD 5,700 65. 28 372,096. 00
SCHWAB (CHARLES) CORP 9, 800 10. 61 103, 978. 00
SCIENTIFIC-ATLANTA INC 1,500 31. 26 46, 890. 00
SEAGATE TECHNOLOGY ESCROW POSITION 200 0.00 0.00
SEALED AIR CORP 800 50. 31 40, 248. 00
SEARS, ROEBUCK&CO 1,800 53.80 96, 840. 00
SEMPRA ENERGY 2,000 37.33 74, 660. 00
SERVICEMASTER COMPANY 2,800 12.95 36, 260. 00
SHERWIN-WILL [AMS CO 1,200 45.12 54,144.00
SIEBEL SYSTEMS INC 4,600 10. 04 46, 184. 00
SIGMA-ALDRICH 600 58. 81 35, 286. 00
SIMON PROPERTY GROUP INC 2,000 60. 11 120, 220. 00
SLM CORP 4,200 51.27 215, 334. 00
SMITH INTERNATIONAL INC 1,000 58.50 58, 500. 00
SMURF IT-STONE CONTAINER GCORP 2,400 18. 41 44,184.00
SOLECTRON CORP 8, 200 6.16 50, 512. 00
SOUTHERN GO 7,100 32.83 233, 093. 00
SOUTHWEST AIRLINES GO 1,887 15.83 29,871. 21
SOVEREIGN BANGORP INGC 3,300 22.27 73,491.00
SPX CORP 700 43.05 30, 135. 00
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= XKEIL ST JUDE MEDICAL INC 1,700 76.08 129, 336. 00
STANLEY WORKS 800 47.82 38, 256. 00
STAPLES 4,800 31.30 150, 240. 00
STARBUCKS CORP 3, 800 55.89 212, 382.00
STARWOOD HOTELS & RESORTS WORLDWIDE INC 2,000 50. 24 100, 480. 00
STATE STREET CORP 3,200 45.19 144, 608. 00
STRYKER CORP 2,500 43.99 109, 975. 00
SUN MICROSYSTEMS INC 32,000 5.35 171, 200. 00
SUNGARD DATA SYSTEMS 2,800 26.57 74, 396. 00
SUNOCO INGC 700 18. 44 54, 908. 00
SUNTRUST BANKS 3,248 11.42 231,972.16
SYMBOL TECHNOLOGIES INC 2,300 15. 30 35, 190. 00
SYNOPSYS INC 1,500 17.86 26, 790. 00
SYNOVUS FINANCIAL CORP 2,300 27.51 63, 273. 00
SYSCO GORP 6, 200 35.72 221, 464. 00
T ROWE PRIGE GROUP INC 1,100 59.19 65, 109. 00
TARGET CORP 8, 400 51.57 433,188.00
TGF FINANCIAL GORP 1,200 31.30 37, 560. 00
TELEPHONE AND DATA SYSTEMS 500 75.23 37,615.00
TELLABS INC 3, 800 8.59 32,642.00
TEMPLE INLAND 500 62. 31 31, 155.00
TENET HEALTHCARE CORPORATION 4,450 10. 80 48, 060. 00
TERADYNE INC 1,900 18. 01 34, 219.00
TEXAS INSTRUMENTS 16, 700 25. 36 423,512.00
TEXTRON 1,200 12.26 86, 712. 00
THE ST PAUL TRAVELERS COS INC 6, 146 36. 30 223,099. 80
THERMO ELECTRON GORP 1,600 30.17 48,272.00
TIFFANY & CO 1,400 31.25 43, 750. 00
TIME WARNER INC 42,299 17. 51 740, 655. 49
TJX COMPANIES INGC 4, 800 23.95 114, 960. 00
TORCHMARK GORP 1,100 56. 00 61, 600. 00
TOYS R US 2,100 19. 85 41, 685. 00
TRANSOGEAN INGC 3, 096 38.79 120, 093. 84
TRIBUNE CO 2,200 43.65 96, 030. 00
TXU CORPORATION 2,800 62. 77 175, 756. 00
TYCO INTERNATIONAL LTD 19, 300 34.15 659, 095. 00
TYSON FOODS ING-CL A 2,200 16. 63 36, 586. 00
UNION PACIFIC GORP 2,400 63. 30 151, 920. 00
UNISYS GORP 3,200 1. 21 35, 872.00
UNITED PARCEL SERVICE -CL B 5,500 83.57 459, 635. 00
UNITED STATES STEEL CORP 1,100 46.10 50, 710. 00
UNITED TEGHNOLOGIES GORP 5,000 97.72 488, 600. 00
UNITEDHEALTH GROUP INGC 6, 381 82.53 526, 623. 93
UNIVISION COMMUNICATIONS-A 2,200 30. 36 66, 792. 00
UNOCAL CORP 2,500 43. 64 109, 100. 00
UNUMPROV IDENT CORP 2,700 13.73 37,071.00
US BANCORP COM 18, 232 29.72 541, 855.04
VALERO ENERGY CORP 2,500 44.59 111, 475. 00
VARIAN MEDICAL SYSTEMS INC 1,300 39.90 51, 870. 00
VERISIGN INC 2,400 32.96 79, 104. 00
VERITAS SOFTWARE GORP 4,200 22.63 95, 046. 00
VERIZON COMMUNIGAT IONS 26, 699 41.53 , 108, 809. 47
VF CORP 800 54.35 43, 480. 00
VIACOM B 14, 400 35.45 510, 480. 00
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| MSCIAVTYIR LI F-T7UF
MorganStanley DA e kg o
B8 BE FEAR R it 22 iff FHfi =28 ik

= XKEIL VORNADO REALTY TRUST 1,100 71.25 78, 375.00

VULCAN MATERIALS GO 900 52.57 47,313.00

WACHOVIA CORP 15, 481 52. 68 815,539. 08

WALGREEN CO 9,900 38. 81 384, 219.00

WAL-MART STORES 26, 700 55.80 1, 489, 860. 00

WASHINGTON MUTUAL 8, 400 40. 61 341,124.00

WASHINGTON POST -CL B 50 966. 00 48, 300. 00

WASTE MANAGEMENT INC 5,625 29.78 167, 512. 50

WATERS CORPORAT ION 1,100 46. 00 50, 600. 00

WEATHERFORD INTL LTD 1,300 51.95 67,535.00

WELLPOINT HEALTH NETWORKS 1,500 120. 45 180, 675. 00

WELLS FARGO COMPANY 16, 300 62. 45 1,017,935. 00

WENDY' S INTERNATIONAL INC 1,000 35. 83 35, 830. 00

WEYERHAEUSER GO 2,300 66. 09 152, 007. 00

WHIRLPOOL CORP 700 65.76 46, 032. 00

WHOLE FOODS MARKET INC 600 92.85 55, 710. 00

WILLTAMS COS 5,000 14.96 74, 800. 00

WISCONSIN ENERGY CORP 1,100 33.98 37, 378.00

WRIGLEY (WM.) JR CO 1,400 68. 38 95, 732. 00

WYETH 12, 800 39.78 509, 184. 00

XCEL ENERGY INC 3, 800 18.15 68, 970. 00

XEROX CORP 7,700 15. 87 122, 199. 00

XILINX INC 3, 300 33.08 109, 164. 00

XL CAPITAL LTD - CLASS A 1,300 74.53 96, 889. 00

XM SATELLITE RADIO HOLD-CL A 1,700 34. 60 58, 820. 00

XTO ENERGY INC 2,350 33.05 77, 667. 50

YAHOO! [INC 11, 500 37.16 427, 340. 00

YUM! BRANDS INC 2,800 44.15 123, 620. 00

ZIMMER HOLDINGS INC 2,340 78. 45 183, 573. 00

ZIONS BANGORPORAT ION 800 66. 75 53, 400. 00

B SRAREN 519 101, 166, 654. 95

(10, 551, 682, 111)

FHABHE L EE 58.8% 59.5%

#1734 KJU | ABER DIAMOND CORP 500 45.20 22, 600. 00

ABITIBI-CONSOL I DATED 3, 800 7.89 29, 982. 00

AGNICO-EAGLE MINES 800 19.28 15, 424. 00

AGRIUM 1,200 21.55 25, 860. 00

ALCAN INC 3,512 60. 38 212, 054. 56

ALIANT INC 400 27.25 10, 900. 00

ANGIOTEGH PHARMACEUT ICALS IN 800 23.10 18, 480. 00

AT| TECHNOLOGIES INC 2,300 24.53 56, 419. 00

BALLARD POWER SYSTEMS INC 700 8.42 5,894. 00

BANK MONTREAL 4,800 58. 20 279, 360. 00

BANK NOVA SCOTIA 9, 700 38.08 369, 376. 00

BARRICK GOLD CORP 4,900 29.04 142, 296. 00

BCE INC 2,900 29.15 84, 535. 00

BIOVAIL CORPORATION 1,300 17.99 23, 387.00

BOMBARDIER B 13, 400 2.72 36, 448. 00

BRANSCAN CORP 2,250 44.15 99, 337. 50

BROOKF |ELD PROPERTIES GORP 800 42.75 34, 200. 00

CAE 2,400 4.65 11,160. 00

CAMECO CORP 500 109. 06 54, 530. 00
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MorganStanley DA e kg o

B8 BE FEAR R it 22 iff FHfi =28 ik
= #1534 KJL | CANADIAN IMPERIAL BANK 3,500 72. 66 254, 310. 00
CANADIAN NAT RESOURCES 2,500 47.55 118, 875. 00
CANADIAN NATL RAILWAY CO 2,700 67.13 181, 251. 00
CANADIAN PAGIFIG RAILWAY LTD 1,550 36. 50 56, 575. 00
CANADIAN TIRE CORP A 700 52.01 36, 407. 00
CELESTICA INC 1,800 18.75 33, 750. 00
CGl GROUP INGC 2,800 7.54 21,112.00
Gl FUND MANAGEMENT INGC 1,500 16.70 25, 050. 00
COGNOS ING 900 45. 60 41, 040. 00
COTT CORP 500 31.60 15, 800. 00
CP SHIPS LTD 875 15.48 13, 545. 00
DOFASCO 700 41.50 29, 050. 00
DOMTAR 1,900 14.05 26, 695. 00
ENBRIDGE INC 1,600 54.15 86, 640. 00
ENCANA CORP 4,352 61. 60 268, 083. 20
FAIRFAX FINANCIAL HLDGS 100 189.90 18, 990. 00
FAIRMONT HOTELS & RESORTS 775 36. 50 28, 287. 50
FALCONBRIDGE LTD 800 31.05 24, 840. 00
FINNING INTERNATIONAL INC 700 31.59 22,113.00
FOUR SEASONS HOTELS INC 200 82.64 16, 528. 00
GLAMIS GOLD LTD 1,300 25.03 32,539.00
GOLDCORP INC 1,800 18. 35 33, 030. 00
GREAT-WEST LIFECO INC 2, 600 25.62 66, 612. 00
HUDSON" S BAY CO 700 14. 40 10, 080. 00
HUSKY ENERGY INC 1,200 31.80 38, 160. 00
IGM FINANCIAL INC 1,100 34.90 38, 390. 00
IMPERIAL OIL 1,200 69. 90 83, 880. 00
INCO COMMON 1,800 44.85 80, 730. 00
INTRAWEST CORP 500 22.85 11,425.00
KINROSS GOLD CORP 2,800 9.83 27,524.00
LOBLAW COMPANIES LTD 1,100 69. 31 716, 241. 00
MAGNA INTERNAT IONAL A 900 93.97 84,573.00
MANULIFE FINANCIAL CORP 7,815 54. 85 428, 652. 75
MASONITE INTERNATIONAL CORP 500 33.48 16, 740. 00
MDS INC 1,400 19. 88 27,832.00
MERIDIAN GOLD INC 1,000 22.97 22,970.00
METHANEX CORP 1,200 19.95 23, 940. 00
M| DEVELOPMENTS ING-W/I1 CL A 400 34.17 13, 668. 00
MOLSON INC 1,000 4.1 34,110.00
NATIONAL BANK OF CANADA 1,600 48.29 77, 264. 00
NEXEN INC 1,200 49.10 58, 920. 00
NORANDA INC 1,600 21.14 33, 824.00
NORTEL NETWORKS CORP 41,100 4.01 164, 811. 00
NOVA CHEMICALS CORP 800 53.00 42, 400. 00
ONEX CORPORATION 1,200 17.90 21, 480. 00
OPEN TEXT GORP 400 22.25 8,900. 00
PENN WEST PETROLEUM LTD 500 75. 50 37, 750. 00
PETRO-CANADA 2, 600 65. 38 169, 988. 00
PLACER DOME 4,000 26. 50 106, 000. 00
POTASH CORP SASKATGHEWAN 1,000 90. 00 90, 000. 00
POWER CORP OF CANADA 3,000 29.01 87, 030. 00
POWER FINANCIAL CORP 2,400 29.80 71,520. 00
PRECISION DRILLING CORP 600 72.95 43,770.00
QLT INC 700 19. 67 13, 769. 00
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| MSCIAVTYIR LI F-T7UF
MorganStanley DA e kg o
B8 BE FEAR R it 22 iff FHfi =28 ik

= #1344 KJL | QUEBECOR WORLD INGC 800 26. 00 20, 800. 00

ROGERS COMMUNICATIONS B 1,600 29.00 46, 400. 00

ROYAL BANK OF CANADA 6, 300 63. 30 398, 790. 00

SHAW COMMUNICATIONS ING-B 1,900 21.86 41,534.00

SHELL CANADA LTD 700 714.75 52, 325. 00

SHOPPERS DRUG MART CORP 1,800 36.15 65, 070. 00

SNC-LAVALIN GROUP INGC 500 52.50 26, 250. 00

SUN LIFE FINANGIAL INGC 5, 800 38. 65 224,170.00

SUNCOR ENERGY 4,400 39.00 171, 600. 00

TALISMAN ENERGY 3, 700 30. 75 113, 775. 00

TECK COMINCO LIMITED-CL B 1,780 34.75 61, 855. 00

TELUS CORPORATION NON VTG 1,200 29.84 35, 808. 00

THOMSON GORP 2,200 42.54 93, 588. 00

TRANSALTA CORP 1,800 17.55 31, 590. 00

TRANSCANADA CORP 4,620 28. 60 132,132. 00

TSX GROUP INC 300 54.84 16, 452. 00

WESTON (GEORGE) 500 101. 49 50, 745. 00

B SRAREN 90 6,612, 591. 51

(571, 856, 913)

FAARliLEE - 3.2% 3.2%

a—n ABERTIS INFRAESTRUCTURAS SA 2,458 15. 20 37, 361. 60

ABN AMRO HOLDING 15, 049 18.99 285, 780. 51

ACCIONA S. A. 267 57.50 15, 352. 50

ACCOR 1,826 33.74 61, 609. 24

ACERINOX SA 1,749 10.98 19, 204. 02

ACS, ACTIVIDADES CONS Y SERV 2,546 15.76 40,124. 96

AD|DAS-SALOMON AG 435 121.05 52, 656. 75

AEGON NV 13,145 9.69 127, 375. 05

AGFA GEVAERT NV 923 22.90 21,136.70

AGUAS DE BARGELONA 544 13.79 7,501. 76

AHOLD (KON.) 14, 966 5. 56 83, 210. 96

AIR FRANCE-KLM 1,159 14.41 16,701.19

AIR LIQUIDE 1,050 132.90 139, 545. 00

AKZO NOBEL 2,619 31.16 81, 608.04

ALCATEL 11,773 12.16 143, 159. 68

ALLEANZA ASSICURAZIONI 4, 456 9.43 42,020. 08

ALL1ANZ 2,968 93.30 276, 914. 40

ALLIED IRISH BANKS 8, 280 14. 36 118, 900. 80

ALPHA BANK A.E. 1,920 24. 40 46, 848. 00

ALSTOM 41,2217 0.57 23,499. 39

ALTADIS SA 2, 656 29.70 718, 883. 20

ALTANA AG 675 42.07 28, 397. 25

AMADEUS GLOBAL TRAVEL DIST-A 3,101 6. 50 20, 156. 50

AMER-YHTYMAE A 200 37.80 7,560. 00

ANTENE 3 TELEVISION 182 50. 95 9,272.90

ARCELOR 4,627 16. 02 14,124, 54

ARNOLDO MONDADORI EDITORE 1,089 7.95 8, 657. 55

ASML HOLDING NV 4, 655 12.26 57, 070. 30

ASSICURAZIONI GENERALI 9,232 23.48 216, 767. 36

ATOS ORIGIN 412 51.35 21, 156. 20

AUTOGRILL SPA 1,084 11.90 12, 899. 60

AUTOROUTES DU SUD DE LA FRAN 660 37.20 24,552. 00

_36_
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MorganStanley DA e kg o

B8 BE FEAR R it 22 iff FHfi =28 ik
= a—no AUTOSTRADE SPA 2,476 18.02 44,617.52
AXA 13, 666 17.96 245, 441. 36
BANCA ANTONVENETA SPA 2,222 17.58 39, 062. 76
BANCA FIDEURAM SPA 2,768 4.36 12,068. 48
BANCA INTESA SPA 31, 367 3.48 109, 157. 16
BANCA INTESA SPA-RNC 8,990 2.94 26, 430. 60
BANCA MONTE DEI| PASCHI SIENA 10,613 2.44 25,948. 78
BANCA NAZIONALE LAVORO-ORD 11, 409 1.93 22,019. 37
BANCA POPOLARE MILANO 3,733 6.08 22, 696. 64
BANCHE POPOLARI UNITE SCRL 3, 241 14. 42 46, 735. 22
BANCO BILBAO VIZCAYA-ARGENTARIA 31,068 12. 44 386, 485. 92
BANCO BPI SA 3,170 3.13 9,922.10
BANCO COMERCIAL PORTUGUES-R 17,133 1.84 31,524.72
BANCO ESPIRITO SANTO SA 984 13. 40 13,185. 60
BANCO POPOLARE DI VERONA E N 3, 566 14.38 51,279.08
BANCO POPULAR ESPANOL 1,534 45.52 69, 827. 68
BANK AUSTRIA CREDITANATALT 355 62. 50 22,187.50
BANK OF [RELAND 9,314 11.75 109, 439. 50
BANK OF PIRAEUS 1,600 11.42 18, 272.00
BANKO SANTANDER GENTRAL HIPS 57, 268 9.15 524,002. 20
BARCO NV NPV 110 66. 45 7,309. 50
BASF 5,069 51.05 258, 772. 45
BAY, HIPO-UND VEREINSBANK AG 6,032 16. 33 98, 502. 56
BAYER 6, 337 24. 42 154, 749. 54
BE IERSDORF 159 79.16 12, 586. 44
BEKAERT NV 128 56. 15 7,187.20
BELGACOM SA 1,484 28.95 42,961. 80
BENETTON GROUP S.P.A. 496 9.24 4,583.04
BIC 304 36.99 11, 244. 96
BNP PARIBAS 7,678 54.00 414,612.00
BOEHLER-UDDEHOLM 12 84.50 6, 084. 00
BOUYGUES ORD 2,006 33.13 66, 458. 78
BRISA AUTO-ESTRADAS-PRIV 3,394 6. 55 22,230.70
BULGARI 1,238 9.00 11,142.00
BUSINESS OBJECTS 641 17.41 11,159. 81
CAP GEMINI SA 1,194 23.87 28, 500. 78
CAPITALIA SPA 13,716 3.02 41,422. 32
CARREFOUR 5,526 36. 50 201, 699. 00
CASINO ORD 315 61.50 19,372.50
CELESI0 AG 323 58. 80 18,992. 40
CIMPOR GIMENTOS DE PORTUGAL 1,901 4.22 8,022.22
CMB CIE MARITIME BELGE 33 167. 20 5,517.60
CNP ASSURANGES 327 50. 80 16, 611. 60
COCA-COLA HELLENIC BOTTLING 790 18. 42 14,551. 80
COF INIMMO 49 116. 90 5,728.10
COLRUYT NV 165 115.70 19, 090. 50
COMMERZBANK AG 4,324 15.17 65, 595. 08
COMPAGNIE DE SAINT-GOBAIN 2,959 44.33 131,172. 47
CONT INENTAL 1,172 44.39 52,025. 08
CORIO NV 415 40. 20 16, 683. 00
CORPORAGION MAPFRE SA 1,025 10.70 10, 967. 50
COSMOTE MOBILE COMMUNICATION 1,110 14.10 15, 651. 00
CREDIT AGRIGOLE SA 6, 396 22.25 142, 311. 00
CREDITO ITALIANO ORD 42, 491 4.16 176, 762. 56
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MorganStanley DA e kg o

B8 BE FEAR R it 22 iff FHfi =28 ik
= a—no CRH 5,109 19. 40 99, 114.60
DAIMLERGHRYSLER AG 8,298 34.54 286, 612. 92
DASSAULT SYSTEMES SA 543 39.15 21, 258. 45
DCC PLC 1417 16. 20 12,101. 40
DELHAIZE GROUP 660 57.50 37, 950. 00
DEPFA BANK PLC 3,400 11.45 38, 930. 00
DEUTSCHE BANK 5,048 64. 21 324,132.08
DEUTSCHE BOERSE AG 1,024 44.49 45,557.76
DEUTSCHE LUFTHANZA 2,208 10. 85 23, 956. 80
DEUTSCHE POST AG-REG 4,288 15. 83 67,879.04
DEUTSCHE TELEKOM REGD 24, 280 16. 16 392, 364. 80
DEXIA 5,983 16. 00 95, 728. 00
DOUGLAS HOLDING 316 24.27 7, 669. 32
DSM NV 728 45. 62 33,211.36
DUTY FREE SHOPS S. A. 160 13.06 2,089. 60
E.ON AG 6, 004 65. 05 390, 560. 20
EDISON SPA 7,947 1.60 12,715. 20
EFG EUROBANK ERGASIAS 1,780 21.12 37,593. 60
EIRCOM GROUP PLC 4,458 1. 64 7,311.12
ELAN CORPORATION PLC 3,723 22.79 84,847.17
ELECTRABEL 263 298. 60 718, 531. 80
ELISA CORPORATION CLASS-A 1,300 12.14 15,782. 00
EMPORIKI BANK OF GREECE SA 500 24. 48 12, 240. 00
ENDESA 9,191 16. 50 151, 651. 50
ENEL SPA 35,079 71.12 249,762. 48
ENERGIAS DE PORTUGAL SA 21,01 2.217 47,831.17
ENI SPA 25, 082 18. 30 459, 000. 60
EPCOS AG 444 12.01 5,332. 44
ERSTE BANK DER OESTER SPARK 1,161 38.79 45,035.19
ESSILOR INTERNATIONAL 930 50.75 47,197.50
EURONEXT 926 23.20 21, 483. 20
EUROPEAN AERONAUTIC DEFENCE 2,352 23.69 b5, 718. 88
FIAT SPA 5,010 5.84 29, 258. 40
F INECOGROUP SPA 1,507 571 8,695. 39
F INMECCANICA SPA 56, 546 0.65 37, 263. 81
FLUGHAFEN WIEN 92 54. 38 5,002. 96
FOLLI-FOLLIE S.A. 140 23.60 3, 304.00
FOMENTO DE CONSTRUG Y CONTRA 438 30. 97 13, 564. 86
FORTIS 11,199 20. 20 226, 219. 80
FORTUM 0YJ 3,197 12.75 40,761.75
FRANCE TELECOM SA 10, 702 23.28 249, 142. 56
FRESENIUS MEDICAL GCARE 334 61.93 20, 684. 62
FRESENIUS MEDICAL CARE-PFD 247 43.30 10, 695. 10
FYFFES 2,883 2.02 5, 823. 66
GAMESA CORP TECNOLOGICA SA 1,013 10. 32 10, 454. 16
GAS NATURAL SDG 1,500 21.05 31,575.00
GECINA 241 69. 80 16, 821. 80
GERMANOS S. A. 230 20.94 4,816. 20
GETRONIGS 4,766 1.52 1,244.32
GRAFTON GRP PLC-UTS 1,916 1.46 14, 293. 36
GREEK ORG OF FOOTBALL PROGNO 1,530 18.54 28, 366. 20
GREENCORE GROUP 1,320 2.95 3, 894.00
GROUPE BRUXELLES LAMBERT 657 58.00 38, 106. 00
GROUPE DANONE 2,319 68. 50 158, 851. 50
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B8 BE FEAR R it 22 iff FHfi =28 ik
= a—no GRUPO FERROVIAL 600 35. 60 21, 360. 00
GRUPPO EDITORIALE L' ESPRESSO 1,599 4.33 6, 923. 67
HAGEMEYER NV 4,787 1.48 7,084.76
HE IDELBERGCEMENT AG 579 43. 11 24, 960. 69
HE INEKEN NV 2,358 24.63 58, 077.54
HELLENIG PETROLEUM SA 1,020 7.40 7,548. 00
HELLENIC TECHNODOMIKI TEV S. A. 730 3.34 2,438. 20
HELLENIC TELECOMMUN ORGANIZA 2,350 12. 62 29, 657. 00
HENKEL KGAA-VORZUG 569 63. 50 36, 131. 50
HERMES |NTERNAT | ONAL 86 145. 60 12,521. 60
HYATT REGENCY S. A. 360 8.52 3,067.20
HYPO REAL ESTATE HOLDING 1,256 28.16 35, 368. 96
IBERDROLA 7,387 17.49 129, 198. 63
IBERIA (LINEA AER DE ESPANA) 4,345 2.47 10,732.15
IHG CALAND 287 4421 12,705. 49
IMERYS SA 302 58.35 17,621.70
IMMOF INANZ IMMOBILIEN ANLAGE 2,827 6. 86 19, 393. 22
INBEV 1,646 28.15 46, 334. 90
INDEPENDENT NEWS AND MEDIA 5,327 2.24 11,932. 48
INDITEX 2,085 21.08 43,951. 80
INDRA SISTEMAS SA 1,200 11.74 14, 088. 00
INFINEON TECHNOLOGIES AG 6,123 9.00 55,107. 00
ING GROEP 17,339 20. 83 361, 171. 37
INTRACOM SA 810 3.76 3,045. 60
IRISH LIFE & PERMANENT PLC 2, 604 13.25 34,503. 00
ITALGEMENT I ORD 658 11. 51 7,573.58
JERONIMO MARTINS 344 9.82 3,378.08
KARSTADT QUELLE AG 273 10. 22 2,790. 06
KBG BANCASSURANGE HOLDING NV 1,042 56. 75 59, 133. 50
KG| KONECRANES 0YJ 150 33.24 4,986. 00
KERRY GROUP A 1,252 18. 20 22, 786. 40
KESKO B-SHARE 600 17.717 10, 662. 00
KINGSPAN GROUP PLG 1,090 6.77 7,379.30
KLEP | ERRE 219 62. 50 13, 687. 50
KONE 0YJ-B SHS 359 53. 56 19, 228. 04
KON INKL | JKE KPN 19, 208 6. 51 125, 044. 08
KONINKL1JKE NUMICO NV 1,431 26. 84 38, 408. 04
LAFARGE (FRANCE) 1,612 71.70 115, 580. 40
LAGARDERE 1,215 53.80 65, 367. 00
LINDE 804 47.30 38, 029. 20
LOREAL 2,931 55. 65 163, 110. 15
LUXOTTICA GROUP SPA 1,297 14.94 19,377.18
LVMH 2,362 56. 70 133, 925. 40
MAN STAMM 1,017 29.22 29,716. 74
MAYR-MELNHOF KARTON 38 110. 59 4,202.42
MED | ASET 5,694 9.32 53, 068. 08
MED | OBANCA 4,471 11. 67 52,176.57
MED | OLANUM SPA 2, 406 5.34 12, 848. 04
MERCK KGAA 472 44.20 20, 862. 40
METRO STAMM 1,406 39. 49 b5,522.94
METROVAGESA S. A. 356 34.56 12, 303. 36
METSO GORP 1,000 11.99 11,990. 00
MICHELIN B 1,379 44 44 61, 282. 76
MLP AG 610 14.90 9, 089. 00
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B8 BE FEAR R it 22 iff FHfi =28 ik
= a—no MOBISTAR SA 264 60. 55 15, 985. 20
MUENCHENER RUCKUERSICHERVNGS F/PD REGS 1,71 83.40 147, 701. 40
NATIONAL BANK OF GREECE 2,387 23.02 b4,948. 74
NH HOTELES S. A. 736 9.42 6,933.12
NOK 1A 44,929 12.89 579, 134. 81
NOK|AN RENKAAT 0YJ 90 105. 90 9,531.00
0GE NV 728 11.76 8,561.28
OMEGA PHARMA SA 195 42.06 8,201.70
OMV AG 130 202. 65 26, 344. 50
ORION 0YJ 680 12. 06 8, 200. 80
OUTOKUMPU A 900 13.73 12, 357.00
PERNOD-RICARD 505 113. 50 57,317.50
PEUGEOT SA 1,638 47.15 77,231.70
PHILIPS ELECTRONIGS NV 12, 681 19.90 252, 351.90
PINAULT-PRINT. -REDOUTE 650 78.50 51, 025. 00
PIRELLI & C. 17, 549 0.96 16, 952. 33
POHJOLA GROUP PLC-D SHS 550 8.44 4,642.00
PORSCHE AG-PFD 76 499. 50 37,962. 00
PORTUGAL TELECOM SGPS SA 7,813 8. 86 69, 223.18
PROMOTORA DE INFOM SA -PRISA 713 15. 85 11, 301. 05
PROSIEBEN SAT.1 MEDIA AG-PFD 768 13. 61 10, 452. 48
PT MULTIMEDIA SERVICOS 439 18. 30 8,033.70
PUBLIC POWER CORP 1,010 19. 66 19, 856. 60
PUBLICIS GROUP 1,224 24.70 30, 232. 80
PUMA AG 156 209. 60 32,697. 60
QIAGEN N.V 1,257 8.21 10, 319. 97
RADEX-HERAKLITH INDUSTR. 150 19. 40 2,910. 00
RANDSTAD HOLDING NV 436 28.75 12,535.00
RAS ORD 2,915 16. 27 47,427.05
RAUTARUUKK| 0YJ 700 8.58 6, 006. 00
REED ELSEVIER NV 6, 764 10. 43 70, 548. 52
RENAULT SA 1,785 63. 25 112,901. 25
REPSOL YPF. SA 8,823 17.70 156, 167. 10
RODAMCO EUROPE NV 428 54. 35 23, 261. 80
ROYAL DUTCH PETROLEUM CO 20, 085 42.82 860, 039. 70
RWE AG 3,784 40.70 154, 008. 80
RWE AG-NON VTG PFD 368 34.50 12, 696. 00
RYANAIR HOLDINGS PLC 456 5.05 2,302. 80
S.A. D' |ETEREN N. V. 26 141.70 3,684.20
SAGYR VALLEHERMOSO SA 995 12.1 12, 646. 45
SAGEM S. A. -NEW 175 69. 90 12,232.50
SAMPO QYJ-A SHS 3,187 9.50 30, 276. 50
SAN PAOLO IMI SPA 9,080 10. 53 95,612. 40
SANOF | -AVENTIS SA 8,782 59. 20 519, 894. 40
SAP AG 1,977 137.58 271, 995. 66
SCHERING 1,587 52. 86 83, 888. 82
SCHNEIDER ELECTRIC SA 2,122 53.85 114, 269. 70
SEAT PAGINE GIALLE SPA 39,012 0.30 11,879. 15
SIEMENS AG 1,731 61. 35 474, 296. 85
SNAM RETE GAS 8,471 3.93 33,291.03
SOCIETE GENERALE 3,171 75.05 237, 983. 55
SODEXHO ALLIANCE SA 913 23. 11 21, 099. 43
SOGECABLE 361 32.09 11,584. 49
SOLVAY 608 83.75 50, 920. 00
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MorganStanley DA e kg o

B8 BE FEAR R it 22 iff FHfi =28 ik
= a—no SONAE SGPS SA BONUS 8, 281 1.00 8,281.00
STMICROELECTRONICS 5,671 16. 20 91, 870. 20
STORA ENSO OYJ-R SHS 6, 041 11.50 69, 471.50
SUEDZUCKER AG 484 14.96 7,240. 64
SUEZ 7,744 18.00 139, 392. 00
TECHNICAL OLYMPIC S. A. 730 4.10 2,993. 00
TECHNIP S. A. 185 119.10 22,033. 50
TELECOM ITALIA MEDIA SPA 13, 402 0.29 3,987.09
TELECOM ITALIA SPA 79,518 2.94 233, 782.92
TELECOM |TALIA-RNC 55, 925 2.15 120, 238. 75
TELEFONICA PUBLICIDAD E INFO 1,539 6.10 9,387.90
TELEFONICA S. A. 43, 007 13.09 562, 961. 63
TELEKOM AUSTRIA AG 2, 654 12.37 32,829.98
TELEVISION FRANCAISE (T.F.1) 1,143 23.98 27,409. 14
TERNA SPA 9,573 1.91 18, 332. 29
THALES 746 31N 23, 655. 66
THOMSON SA 2,282 18. 06 41,212.92
THYSSENKRUPP AG 2,973 15.99 47,538. 27
TIETONATOR 0YJ 800 23.95 19, 160. 00
TIM ORD 36, 598 4.94 180, 794. 12
TISCALI SPA 1,695 3.14 5,322. 30
TITAN CEMENT CO. S.A. 540 20. 60 11,124.00
TOTAL 5,662 166. 50 942, 723. 00
TPG NV 3,007 19. 25 57,884.75
TUI AG 1,195 17.12 20, 458. 40
UCB SA 836 41.28 34,510. 08
UMICORE 229 65. 50 14,999. 50
UNIBAIL 408 106. 00 43, 248. 00
UNILEVER NV-CVA 5,509 48.12 265, 093. 08
UNION FENOSA SA 2,039 19. 26 39,271.14
UPM-KYMMENE 5,086 16. 31 82,952. 66
UPONOR AB 600 14.00 8, 400. 00
VA TECHNOLOGIE 108 58. 50 6,318.00
VALEO 699 30.24 21,137.76
VEDIOR NV-CVA 1,576 12. 45 19, 621. 20
VEOLIA ENVIRONNEMENT 2,536 24. 21 61, 396. 56
VERBUND OESTERR ELEK A 60 145.50 8, 730. 00
VINCI 701 90. 60 63, 510. 60
VIOHALCO 1,030 6. 56 6, 756. 80
VIVENDI UNIVERSAL 9,814 22.52 221,011. 28
VNU N. V. 2,292 22.98 52,670.16
VOESTALPINE AG 240 52.00 12, 480. 00
VOLKSWAGEN STAMM 2,160 35.10 75, 816. 00
VOLKSWAGEN VORZUG 1, 006 25.30 25, 451. 80
WARTSILA OYJ-B SHS 368 23.20 8,537. 60
WATERFORD WEDGWOOD UNIT 6,779 0.06 440. 63
WERELDHAVE NV 193 72.95 14,079. 35
WIENERBERGER AG 601 31.09 18, 685. 09
WOLTERS KLUWER 2, 651 14. 46 38, 333. 46
ZELTIA SA 1, 401 5.54 7,761.54
ZODIAGC SA 362 31.55 11,421.10
B SRAREK 299 21, 381,572. 68
(2, 886, 939, 943)
FHABFE L3R 16. 1% 16. 3%
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MorganStanley DA e kg o

B8 BE FEAR R it 22 iff FHfi =28 ik
= ERUFR 31 GROUP PLC 5,877 6.45 37, 906. 65
AEGIS GROUP PLC 10, 698 1.07 11,473. 60
AGGREKO PLC 2,316 1. 61 3,728.76
ALL | ANGE UNICHEM PLC 2,372 7.15 16, 959. 80
AMEC 2,820 3.18 8,974. 65
AMVESCAP PLC 7,029 3.25 22, 896. 96
ARM HOLDINGS 9,768 1.06 10, 354. 08
ARRIVA PLC 1,835 4.79 8, 798. 82
ASSOCIATED BRITISH PORTS 3,042 4.73 14, 411. 47
ASTRAZENECA 16, 156 23.67 382,412.52
AVIVA PLC 21,772 5.87 127, 801. 64
BAA PLC 10, 311 5.88 60, 680. 23
BAE SYSTEMS PLC 29, 505 2. 41 71, 328. 33
BALFOUR BEATTY 4,040 3.05 12,322.00
BARCLAYS PLC 62, 036 5.75 357,017.18
BARRATT DEVELOPMENTS 2, 301 5.34 12,298. 84
BBA GROUP 4,333 2.80 12,154. 06
BELLWAY PLC 1,065 1.26 7,731.90
BG GROUP PLC 34, 055 3.64 124, 130. 47
BHP BILLITON PLC 23, 785 5.90 140, 450. 42
BOC GROUP 4,797 9.05 43,412.85
BOOTS GROUP PLC 7,384 6. 35 46, 925. 32
BP PLC 210, 475 5.33 , 122, 884.12
BPB 4,751 4.54 21,569. 54
BRAMBLES INDUSTRIES PLG 6, 953 2. 18, 860. 01
BRITISH AIRWAYS 5,128 2.25 11, 563. 64
BRITISH AMERICAN TOBACCO PLC 14,772 8.75 129, 255. 00
BRITISH LAND CO 4,663 7.88 36,767. 75
BRITISH SKY BROADCAST ING 12,145 5.48 66, 615. 32
BT GROUP PLC 82,676 1.96 162, 665. 03
BUNZL PLC 4,310 4.54 19, 567. 40
CABLE & WIRELESS 22, 811 1.19 27,145.09
CADBURY SGHWEPPES 19, 986 4.75 94, 933. 50
CAPITA GROUP PLC 6, 407 3. 51 22,488.57
CARNIVAL PLC 1,638 29. 45 48,239.10
CATTLES PLC 3,134 3.71 11, 830. 85
CENTRICA 37,120 2.46 91, 315. 20
CLOSE BROTHERS GROUP PLG 1,150 1.17 8,251.25
COBHAM 1,060 14.15 14,999. 00
COMPASS GROUP PLG 20, 784 2.40 49, 881. 60
COOKSON GROUP PLG 17,880 0. 36 6, 436. 80
CORUS GROUP PLG 38, 449 0.53 20, 570. 21
DAILY MAIL&GENERAL TST-A NV 2,942 7.56 22,241.52
DAVIS SERVICE GROUP PLC 1,926 3.95 7,607.70
DE LA RUE PLC 1,750 3.35 5, 862. 50
DIAGEO PLC 29, 463 7. 46 219, 793. 98
DIXONS GROUP PLC 18, 638 1.55 28, 888. 90
ELECTROCOMPONENTS 4,182 2.93 12, 284. 62
EMAP PLC 2,501 8.10 20, 270. 60
EMI GROUP PLC 7,532 2.08 15,704. 22
ENTERPRISE INNS PLC 3, 361 6.15 20, 686. 95
EXEL PLC 2, 869 7.35 21,087.15
FIRSTGROUP PLC 3, 866 3.34 12,912. 44
FKI 5,436 1. 36 7, 406. 55
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MorganStanley DA e kg o

B8 BE FEAR R it 22 iff FHfi =28 ik
= HERY K FRIENDS PROVIDENT PLC 18,199 1.50 27,343.99
GKN PLC ORD 6, 948 2.34 16, 293. 06
GLAXOSMITHKL INE PLC 56, 981 11.92 679, 213. 52
GREAT PORTLAND ESTATES PLC 1, 004 3.13 3,142.52
GROUP 4 SEGURICGOR PLG 10, 862 1.24 13,523.19
GUS PLC 9,775 8.75 85,531.25
HAMMERSON 2, 660 7.68 20, 442.10
HANSON PLG 7,102 4.29 30, 520. 84
HAYS PLC 16, 708 1.24 20, 801. 46
HBOS PLC 37,484 7. 46 279, 818. 06
HILTON GROUP PLC 15, 252 2.58 39, 426. 42
HMV GROUP PLC 3,627 2.47 8,976.82
HSBC HOLDINGS 106, 244 9.19 976, 382. 36
ICAP PLC 4,403 2.54 11, 205. 63
IMI 3,385 3.71 12, 769. 91
IMPERIAL CHEMICAL ICI 11,478 2.33 26, 743. 74
IMPERIAL TOBACCO GROUP PLC 7,025 13.47 94, 626. 75
INCHCAPE PLC 705 16. 20 11,421.00
INTERCONT INENTAL HOTELS GROU 6, 904 6. 81 47,016. 24
INTERNAT IONAL POWER PLC 14,093 1.55 21, 844. 15
INTERTEK GROUP PLC 1, 456 6.87 10, 010. 00
INVENSYS PLC 53, 298 0.16 8,794.17
ITV PLC 40, 092 1.12 45, 003. 27
JOHNSON MATTHEY 2,114 10. 25 21, 668. 50
KELDA GROUP PLG 3,592 5.26 18, 893. 92
KESA ELECTRICALS PLC 5,072 2.79 14,150. 88
KIDDE PLG 8, 081 1.62 13,111.42
KINGF I SHER PLC 22,487 2.98 67,067. 47
LAND SECURITIES GROUP PLC 4,489 12.15 54,541.35
LEGAL & GENERAL GROUP 62, 828 1.09 68, 796. 66
LIBERTY INTERNATIONAL PLC 2,318 8.64 20, 039. 11
LLOYDS TSB GROUP 53, 946 4.30 232,372.39
LOG I CACMG 7,169 1.96 14,105. 00
LONDON STOCK EXCHANGE PLC 2,418 3.80 9,188. 40
MAN GROUP PLC 2, 691 14. 30 38, 486. 95
MARCONI CORP PLC 1,912 5. 81 11,118. 28
MARKS&SPENCER GROUP PLG 15, 856 3.47 55, 020. 32
MEGGITT PLC 4,036 2.50 10, 090. 00
MFI FURNITURE GROUP PLC 5,750 1.18 6,813.75
MISYS PLC 5,125 2.19 11, 236. 56
MITCHELLS & BUTLERS PLC 4,996 2.99 14, 963. 02
NATIONAL EXPRESS GROUP PLC 1,297 7.55 9,798. 83
NATIONAL GRID TRANSCO PLC 29, 689 4.73 140, 503. 19
NEXT PLC 2,523 16. 43 41, 452. 89
NOVAR PLC 4,078 1.56 6, 361. 68
PEARSON 1,737 6. 36 49, 207. 32
PEN & ORIENTAL STEAM 7,098 2.94 20, 868. 12
PERSIMMON PLC 2,604 6.68 17,407.74
PILKINGTON 9, 651 1.05 10,181. 80
PREMIER FARNELL PLG 3,37 2.04 6,902.12
PROVIDENT FINANGIAL 2,413 6.42 15, 503. 52
PRUDENTIAL PLC 22,766 4.20 95,674. 11
PUNCH TAVERNS PLC 2,387 5. 67 13, 540. 25
RANK GROUP 5,722 2.95 16, 922. 81
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MorganStanley DA e kg o
B8 BE FEAR R it 22 iff FHfi =28 ik

= HERY K RECKITT BENCKISER PLC 5,728 15.55 89, 070. 40

REED ELSEVIER PLG 12,263 4.99 61,192. 37

RENTOKIL INITIAL PLC 17, 367 1.59 27,613.53

REUTERS GROUP PLC 13,813 4.00 b5, 355. 59

REXAM PLC 5, 294 4.53 24,008. 29

RIO TINTO PLC REG 10, 289 15. 40 158, 450. 60

RMC GROUP 2,563 8.42 21, 580. 46

ROLLS-ROYGE GROUP PLC 14,567 2. 66 38, 748. 22

ROLLS-ROYCE REDEEMABLE B SHS 407, 803 0.00 448,58

ROYAL & SUN ALLIANCE INS 27, 865 0.77 21,595. 37

ROYAL BANK OF SCOTLAND 28, 735 16. 50 474,127.50

SABMILLER PLC 1,707 8.70 67, 050. 90

SAGE GROUP PLGC (THE) 12, 331 1.87 23, 058. 97

SAINSBURY (J) 13,014 2. 35, 267.94

SCHRODERS PLC 1,168 6. 88 8,041.68

SGOTTISH & NEWCASTLE 7, 695 4.2 32, 453. 66

SCGOTTISH & SOUTHERN ENERGY 8, 262 8.08 66, 756. 96

SCOTTISH POWER 17,922 3.97 71, 150. 34

SERCO GROUP PLC 4,108 2.20 9,058.14

SEVERN TRENT PLC 3,299 8.80 29,047. 69

SHELL TRANSPRT&TRADNG CO PLC 93,128 4.40 409, 763. 20

SIGNET GROUP PLC 16, 622 1.04 17, 286. 88

SLOUGH ESTATES 4,021 4.61 18, 546. 86

SMITH & NEPHEW PLC 8, 991 5.34 48,011. 94

SMITHS GROUP 5,407 1.79 42,147.56

SSL INTERNATIONAL PLC 1,723 2.73 4,703.79

STAGECOACH GROUP PLC 7,283 0.93 6, 791. 39

TATE & LYLE 3,938 4.81 18,941.78

TAYLOR WOODROW 5, 548 2.43 13, 495. 51

TESCO 74, 435 3.00 223,491.08

THE BERKELEY GRP HOLDINGS 1,029 12.10 12, 456. 55

Tl AUTOMOTIVE LTD 763 0.00 0.00

TOMKINS PLC 7,436 2. 61 19, 463. 73

TRINITY MIRROR PLC 2,803 6. 36 17,827.08

UNILEVER PLC 26, 659 4.90 130, 629. 10

UNITED BUSINESS MEDIA PLC 3, 211 4.95 15,918. 53

UNITED UTILITIES 5,337 5.45 29, 086. 65

UNITED UTLITIES PLC-A SHARES 2,910 3.55 10, 345. 05

VODAFONE GROUP PLC 647,162 1. 46 949, 710. 23

WHITBREAD PLC 2, 865 8.00 22,934. 32

WILLIAM HILL PLC 4,015 51 20, 536. 72

WIMPEY (GEORGE) 3, 707 3. 61 13, 410. 07

WOLSELEY 5,611 9.42 52, 883. 67

WPP GROUP PLC 10, 872 5.79 63, 003. 24

YELL GROUP PLG 6,673 4.17 27, 843.09

i FEAREKN - 153 11, 034, 900. 68

(2,121,749, 549)

#AA Bl EE 2 11.9% 12.0%

AA XTS5 | ABB LTD 17,958 7.06 126, 783. 48

ADECCO SA-REG 1,263 60. 20 76, 032. 60

GIBA SPECIALTY GHEMICALS-REG 660 83.75 b5, 275. 00

GIE FINANG RICHEMONT-UTS A 5,031 36.10 181,619. 10
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MorganStanley DA e kg o
B8 BE FEAR R it 22 iff FHfi =28 ik

= AA X752 | CLARIANT AG-REG 2,218 17.80 39, 480. 40

CREDIT SUISSE GROUP 10, 956 45.55 499, 045. 80

GEBERIT AG-REG 34 800. 00 217, 200. 00

GIVAUDAN-REG 69 770.50 53, 164. 50

HOLCIM LTD-REG 1,773 67.40 119, 500. 20

KUDELSK| SA-BEARER 304 42.05 12,783. 20

KUONI REISEN NAMEN B 27 486. 00 13,122.00

LOGITECH INTERNATIONAL-REG 411 64. 50 26, 509. 50

LONZA AG-REG 361 62. 30 22, 490. 30

MICRONAS SEMICONDUCTOR-REG 296 52.00 15, 392. 00

NESTLE SA-REGISTERED 3,890 305. 50 1,188, 395. 00

NOBEL BIOCARE HOLDING AG 220 204.70 45,034.00

NOVART IS NAMEN 22,952 b8. 45 1,341, 544. 40

PHONAK HOLDING AG-REG 393 36. 45 14, 324. 85

RIETER HOLDING AG 41 335.50 13, 755. 50

ROCHE HOLDING GENUSS 6, 772 126. 70 858, 012. 40

SGHINDLER HOLDINGS-PART GERT 49 414.00 20, 286. 00

SERONO SA B 62 749. 00 46, 438. 00

SGS SA 41 763. 00 31, 283. 00

STRAUMANN HOLDING AG-REG 14 248.50 18, 389. 00

SULZER 35 427.75 14,971. 25

SWISS RE-REG 3,107 79. 40 246, 695. 80

SWISSCOM AG-REG 255 444 50 113, 347. 50

SYNGENTA AG 1,030 120. 00 123, 600. 00

SYNTHES INC 439 130. 00 57, 070. 00

THE SWATCH GROUP AG-B 322 167. 80 b4, 031. 60

THE SWATCH GROUP AG-REG 574 34.15 19, 602. 10

UBS AG-REG 10, 309 94. 45 973, 685. 05

UNAXIS HOLDING AG-R 109 112. 80 12,295. 20

VALORA HOLDING NAMEN 35 278.00 9, 730. 00

ZURICH FINANCIAL SERVIGES 1,389 181.00 251, 409. 00

B SRAREN 35 6, 722,297.73

(598, 284, 497)

HAARFE LR 3.3% 3. 4%

fj‘gf;"’ ALFA LAVAL AB 800 |  108.00 86, 400. 00

ASSA ABLOY AB-B 2,800 110. 50 309, 400. 00

ATLAS COPGO A 1,100 306. 50 337, 150. 00

ATLAS GOPGO B 700 284.00 198, 800. 00

AXFOOD AB 300 215.50 64, 650. 00

BILLERUD AKTIEBOLAG 500 115.00 57, 500. 00

CAPI10 AB 600 72.50 43, 500. 00

CASTELLUM AB 400 222.50 89, 000. 00

D CARNEGIE & CO AB 500 74.00 37, 000. 00

ELECTROLUX B 2,715 144.50 392, 317.50

ELEKTA AB-B SHS 200 187.50 37, 500. 00

ENIRO AB 1,500 62. 25 93, 375.00

ERICSSON (LM) B 140, 800 23.10 3,252, 480. 00

GAMBRO AB-A 1,900 90. 00 171, 000. 00

GAMBRO AB-B 700 87.50 61, 250. 00

GETINGE AB-B SHS 1,600 82.50 132, 000. 00

HENNES & MAURITZ B 4,550 209. 50 953, 225. 00

HOGANAS AB-B 300 177.00 53, 100. 00
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MorganStanley DA e kg o
B BE B | FmEE FEeE | BE

#%= ?gf;Tp HOLMEN AB-B SHARES 500 235.50 117, 750. 00

LUNDIN PETROLEUM AB 1,500 44. 80 67, 200. 00

MODERN TIMES GROUP-B SHS 500 176. 50 88, 250. 00

NORDEA BANK AB 21,000 63. 00 1,323, 000. 00

OMX AB 700 89.50 62, 650. 00

ORIFLAME COSMERICS SA-SDR 300 144.50 43, 350. 00

SANDVIK AB 2,100 2178.50 584, 850. 00

SAS AB 700 56. 75 39, 725. 00

SCA SV CELLULOSA B 1,900 273.50 519, 650. 00

SCANIA AB-B SHS 900 274.00 246, 600. 00

SECURITAS AB-B SHS 2, 800 111.50 312, 200. 00

SKAND. ENSK1LDA BANKEN A 4,600 123.50 568, 100. 00

SKANDIA FORSAKRING 9, 800 21.70 271, 460. 00

SKANSKA AB-B SHS 3,500 78.75 2175, 625.00

SKF B 900 296. 00 266, 400. 00

SVENSKA HANDELSBANKEN-A 5,300 160. 50 850, 650. 00

SVENSKT STAL 600 153.50 92,100. 00

SVENSKT STAL AB-SER B 200 151.00 30, 200. 00

SWEDISH MATCH 3,000 79.75 239, 250. 00

TELE2 AB 925 251.50 232, 637.50

TEL ASONERA 17, 800 41.50 738, 700. 00

TRELLEBORG B 800 110. 50 88, 400. 00

VOLVO A 900 270.50 243, 450. 00

VOLVO B 2,200 281.50 619, 300. 00

WIHLBORGS FASTIGHETER AB 800 129. 50 103, 600. 00

WM-DATA B 2,500 14.55 36, 375. 00

B PaFRER - 44 14, 431,120. 00

(217, 332, 667)

FHARFMLELEE 1.2% 1.2%

{]{:‘I’Zi_ DNB NOR ASA 6, 350 57.50 365, 125. 00

FRONTLINE LTD 400 368. 00 147, 200. 00

NORSK HYDRO 1, 380 479.00 661, 020. 00

NORSKE SKOGINDUSTRIER ASA 1,050 125.75 132, 037. 50

ORKLA ASA 1,850 185. 00 342, 250. 00

PETROLEUM GEO-SERVICES 180 294. 00 52,920. 00

SCHIBSTED ASA 450 168. 50 75, 825. 00

SMEDVIG ASA-A SHS 300 81.25 24, 375. 00

STATOIL ASA 5,200 93.50 486, 200. 00

STOREBRAND ORD 2,300 54.00 124, 200. 00

TANDBERG ASA 1,200 67.00 80, 400. 00

TELENOR ASA 7, 800 52.75 411, 450. 00

TOMRA SYSTEMS ASA 1, 600 30.90 49, 440. 00

YARA INTERNATIONAL ASA 1,980 69. 75 138, 105. 00

& PANRER - 14 3,090, 547. 50

(51, 395, 804)

HHA B LL 2R 0.3% 0.3%

E‘:;_’7’7 A P MOLLER-MAERSK A/S 10 | 46, 000. 00 460, 000. 00
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M VS | MSCIAYTYIR LY +-T7UF
organstanley QYA K=k T+ UL
pE ] BE ] HE R iR i B il g 2] HE

# [ L2377 | BANG & OLUFSEN AS 100 | 352.00 35, 200. 00

CARLSBERG B 350 | 26150 97, 525. 00

COLOPLAST-B 112 | 564.00 63, 168. 00

DANISCO 500 | 332.50 166, 250. 00

DANSKE BANK A/S 4,405 | 16800 740, 040. 00

DSV, DE SAMMENSLUT VOGN 150 | 356.00 53, 400. 00

FLS INDUSTRIES B 300 | 87.00 26, 100. 00

GN STORE NORD 2180 | 58.00 126, 440,00

H. LUNDBECK A/S 688 | 106.50 73.272.00

1SS A/S 205 | 312.00 126, 360. 00

KOBENHAVNS LUFTHAVNE 55 | 1,008. 00 55, 440. 00

NKT HOLDINGS A/S 200 | 14800 29, 600. 00

NOVO NORDISK A/S SER-B 2480 | 297.50 737, 800. 00

NOVOZYNES A/S 500 | 250,00 129, 500. 00

OSTASIATISKE KOWPAGNIS 200 | 277.00 55, 400. 00

T0C A/S 1750 | 223.75 391,562, 50

TOPDANNARK AS 200 | 417.50 83, 500. 00

VESTAS WIND SYSTEWS A/S 1537  75.75 116, 427. 75

WILLIAW DEMANT HOLDING 224 | 25150 56, 336. 00

; A 20 3.617,321. 25

65, 726, 727)

HHA BT L EE 0.49% 0.4%

ZEL | ALUNINA LTD 11,166 572 63,869, 52

ANCOR 8398 7.70 64, 664. 60

AVP LIMITED 17, 886 6.86 122, 697. 96

ANSELL LTD 1,499 9.10 13, 640. 90

ARISTOCRAT LEISURE LIMITED 2,058 8.59 25,409, 22

AUST AND NZ BANKING GROUP LT 17,478 | 19,94 34851132

AUSTRALIAN GAS LIGHT CO 4,200 | 13.15 57, 860. 00

AUSTRAL IAN STOCK EXCHANGE 976 | 19,60 19,129, 60

AXA ASTA PACIFIC HOLDINGS 6. 688 3.06 26,484, 48

BHP BILLITON LTD 36,247 | 1437 520, 869. 39

BLUESCOPE STEEL LTD 6,988 8.35 58, 349. 80

BORAL LIMITED 5,548 6.96 38, 614.08

BRAWBLES INDUSTRIES 9,248 7.10 65, 660. 80

CENTRO PROPERTIES 7,317 5 14 37,609. 38

CFS GANDEL RETAIL TRUST 13,211 167 22,062. 37

COCA-COLA AWATIL 2,376 7.45 32, 601. 20

COCHLEAR LINITED 511 23.34 11,926 74

COLES MYER 10, 600 9.82 104, 092. 00

CONNONWEALTH BANK OF AUSTRAL 12,040 | 32.19 387, 857, 31

CONMONWEALTH PROPERTY OFF ICE 12, 247 133 16, 288, 51

COMPUTERSHARE LIMITED 3,689 5 41 19, 957. 49

CSL LIMITED 1.876|  26.87 50, 408. 12

CSR 8 553 2,55 21,810. 15

DB RREEF TRUST 23,317 128 29, 845. 76

FOSTER' S GROUP LTD 19, 367 535 103, 613.45

FUTURIS CORP 4,790 211 10, 106. 90

GENERAL PROPERTY TRUST 18, 969 3.68 69, 805. 92

HARVEY NORMAN HOLDINGS LTD 4,902 3.20 15, 686. 40

ILUKA RESOURCES LIMITED 2,233 5 31 11,857, 23

ING INDUSTRIAL FUND 6, 480 217 14,061, 60

INSURANCE AUSTRALIA GROUP LIMITED 15, 359 5.62 86, 317. 58

INVESTA PROPERTY GROUP 13,742 211 28, 995. 62

JAVES HARDIE INDUSTRIES NV 4,422 6.67 29,494, 74
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| MSCIAVTYIR LI F-T7UF
MorganStanley DA e kg o
B BE #4H B STl 22 1iff Bl ik

= ERD% JOHN FAIRFAX HOLDINGS LTD 8,673 4.31 37, 380. 63

LEIGHTON HOLDINGS 1,285 11.00 14,135. 00

LEND LEASE 3, 431 11.73 40, 245. 63

LION NATHAN LIMITED 2,742 7. 60 20, 839. 20

MACQUARIE BANK LIMITED 2,083 42.82 89, 194. 06

MACQUARIE GOODMAN INDUSTRIAL 15, 581 2.04 31,785.24

MACQUARIE INFRASTRUCTURE GRP 18, 585 3.74 69, 507. 90

MAYNE GROUP LTD 6, 108 4.35 26, 569. 80

MIRVAC GROUP 6, 719 4.54 30, 504. 26

NATIONAL AUSTRALIA BANK 14, 545 27.90 405, 805. 50

NEWCREST MINING 3,143 17.95 56, 416. 85

ONESTEEL LIMITED 5,150 2.74 14,111.00

ORICA LIMITED 2, 600 19. 66 51,116.00

ORIGIN ENERGY LIMITED 6, 415 6. 80 43,622.00

PACIFI1G BRANDS LTD 4,780 3. 31 15, 821. 80

PAPERLINX LIMITED 4,132 4.82 19, 916. 24

PATRICK CORP LTD 4,773 6.23 29,735.79

PERPETUAL TRUSTEES AUSTRALIA 358 56. 76 20, 320. 08

PUBLISHING & BROADCASTING 1,271 15. 55 19, 764. 05

QBE INSURANCE GROUP 6, 590 13.85 91, 271.50

RINKER GROUP LTD 9,112 9. 46 86, 199. 52

RI0O TINTO LTD (CRA) 2,998 38. 55 115, 572. 90

SANTOS 5,613 8.10 45, 465. 30

SONIG HEALTHCARE LIMITED 2,293 10.94 25, 085. 42

SOUTHGORP LIMITED 6,037 3.69 22,276.53

STOCKLAND 12,207 5.88 11,777.16

SUNCORP-METWAY LIMITED 5,152 17.15 88, 356. 80

TABCORP HOLDINGS 4,875 16. 22 79, 072. 50

TELSTRA CORPORATION INS RECP 20, 732 4.73 98, 062. 36

TOLL HOLDINGS LIMITED 2,266 11.96 27,101. 36

TRANSURBAN GROUP 5, 084 6. 37 32, 385. 08

WESFARMERS LIMITED 3,627 36. 55 132, 566. 85

WESTFIELD GROUP 13,819 15.56 215, 023. 64

WESTPAC BANKING 17,020 18. 39 312,997. 80

WMC RESOURCES LTD 11,139 7.09 78,975. 51

WOODS IDE PETROLEUM LIMITED 4,492 19. 50 87,594. 00

WOOLWORTHS LIMITED 9, 856 14. 43 142, 222.08

B FEAREK 70 5,318,957. 48

(431, 633, 399)

HAABFE LR 2.4% 2.4%

Za—>—

SFEL 7 | AUCKLAND INTL AIRPORT LTD 2, 306 7.45 17,179.70

CARTER HOLT HARVEY 6, 148 2.16 13, 279. 68

CONTACT ENERGY LIMITED 2, 696 6. 23 16, 796. 08

FISHER & PAYKEL IND 4,208 3.13 13,171.04

F1SHER&PAYKEL APPLIANCES H 2,226 4.22 9,393.72

FLETCHER BUILDING LIMITED 4,121 5.92 24, 396. 32

INDEPENDENT NEWSPAPERS LTD 1,014 5.25 5,323.50

NGC HOLDINGS LTD 1,419 3.14 4,455, 66

SKY CITY ENTERTAINMENT GROUP 3,997 4.72 18, 865. 84

SKY NETWORK TELEVISION LTD 911 5.75 5, 238. 25

TELECOM CORP NEW ZEALAND 18, 334 5.96 109, 270. 64

TENON LTD 405 2.25 911.25

TENON LTD-PREF 790 2.25 1,777.50

THE WAREHOUSE GROUP LIMITED 1,296 3.76 4,872.96
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= ii;;_7 TOWER LIMITED 2,429 2.16 5, 246. 64

WASTE MANAGEMENT NZ LTD 896 5. 46 4,892.16

¥ L 16 255, 070. 94

(18, 765, 569)

#HA B L 2R 0.1% 0.1%

F# KJL | ASM PACIFIC TECHNOLOGY 1,500 27.45 41,175.00

BANK EAST ASIA 12, 600 23.70 298, 620. 00

BOC HONG KONG HOLDINGS LTD 35, 000 14.55 509, 250. 00

CATHAY PACIFIC AIRWAYS 10, 000 14.05 140, 500. 00

CHEUNG KONG HOLDINGS 14, 000 69. 25 969, 500. 00

CHEUNG KONG |INFRASTRUCTURE 4,000 22.80 91, 200. 00

CLP HOLDINGS LIMITED 17, 200 44.30 761, 960. 00

ESPROT HOLDINGS LIMITED 7,000 42.90 300, 300. 00

GIORDANO INTERNAT IONAL 14, 000 4.57 64, 050. 00

HANG LUNG PROPERTIES LTD 12,000 12.50 150, 000. 00

HANG SENG BANK 7,300 107. 00 781, 100. 00

HENDERSON LAND DEVELOPMENT 7,000 39.70 277, 900. 00

HONG KONG EXCHANGES & CLEAR 10, 000 19. 80 198, 000. 00

HONGKONG CHINA GAS 34,520 15. 85 547,142. 00

HONGKONG ELECTRIC HOLDINGS 13,000 34. 60 449, 800. 00

HOPEWELL HOLDINGS LIMITED 6, 000 20. 85 125, 100. 00

HUTCHISON WHAMPOA 20, 000 64.00 | 1,280, 000.00

HYSAN DEVELOPMENT 6, 000 14.25 85, 500. 00

JOHNSON ELECTRIC HLDGS NEW 14, 000 7.60 106, 400. 00

KERRY PROPERTIES LTD 4,500 16. 05 72, 225. 00

KINGBOARD CHEMICALS HOLDINGS 4,500 17. 40 78, 300. 00

LI & FUNG LTD 16, 000 12.55 200, 800. 00

MTR CORP 12, 500 12.15 151, 875. 00

NEW WORLD DEVELOPMENT 21,000 8.15 171, 150. 00

ORIENT OVERSEAS INTL LTD 2,000 28.50 57, 000. 00

PCCW LTD 33, 600 4.77 160, 440. 00

SCMP GROUP LTD 7,800 3.12 24, 375. 00

SHANGRI-LA ASIA 10, 000 9.75 97, 500. 00

SINO LAND 10, 000 7.10 71, 000. 00

SMARTONE TELECOMMUN | CAT I ONS 2,500 7.95 19, 875. 00

SUN HUNG KAl PROPERTIES 13, 000 78.00 | 1,014, 000. 00

SWIRE PACIFIC A 9,000 61.00 549, 000. 00

TECHTRONIC INDUSTRIES CO 8,000 16. 60 132, 800. 00

TELEVISION BROADCASTS 3,000 36. 60 109, 800. 00

TEXWINCA HOLDINGS LTD. 6, 000 7.30 43, 800. 00

WHARF HOLD INGS 12,000 28.00 336, 000. 00

YUE YUEN INDUSTRIAL HLDG 4,500 20.75 93, 375. 00

B AR 37 10, 560, 812. 00

(141, 620, 488)

FHARFHLL 2 0.8% 0.8%

ﬁiﬁ*_” ALLGREEN PROPERTIES 4,000 1.02 4,080. 00

ASCENDAS REAL ESTATE INV TRT 5,000 1.59 7, 950. 00

CAPITALAND LIMITED 9,000 2.06 18, 540. 00

CAPITAMALL TRUST 5, 300 1.66 8, 798. 00
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#R jﬁjﬁjjﬂ‘__)b CHARTERED SEMICONDUGTOR 9,000 1.05 9, 450. 00

CITY DEVELOPMENTS 4,000 6.70 26, 800. 00

COMFORTDELGRO CORP LTD 16, 000 1.43 22,880. 00

CREATIVE TECHNOLOGY LIMITED 500 18.70 9, 350. 00

CYCLE & CARRIAGE 1, 000 9.95 9, 950. 00

DBS HOLDINGS LTD 11, 000 16. 40 180, 400. 00

FRASER & NEAVE LTD 1,900 14.50 27,550. 00

HAW PAR BROTHERS INT' L 1,081 4.96 5,361.76

KEPPEL CORP 5, 000 8.35 41,750. 00

KEPPEL LAND LIMITED 3,000 2.01 6, 030. 00

NEPTUNE ORIENT LINES NOL 5, 000 2.99 14, 950. 00

OVERSEA-CHINESE BANKING 10, 000 13.50 135, 000. 00

PARKWAY HLDGSLT 5, 000 1.44 7, 200. 00

SEMBCORP INDUSTRIES LIMITED 8, 494 1.52 12,910. 88

SEMBCORP LOGISTICS LIMITED 3,000 2.33 6, 990. 00

SEMBCORP MARINE LTD 4,000 1.13 4,520. 00

SINGAPORE AIRLINES 5, 000 11.00 55, 000. 00

SINGAPORE EXCHANGE LTD 7,000 1.76 12, 320. 00

SINGAPORE LAND LTD 1,000 4.56 4, 560. 00

SINGAPORE POST LTD 12,000 0.82 9, 840. 00

SINGAPORE PRESS HOLDINGS LTD 15,133 4.64 70,217.12

SINGAPORE TECH ENGINEERING 12, 000 2.14 25, 680. 00

SINGAPORE TELECOMMUNICATIONS 54, 642 2.34 127, 862. 28

SMRT CORPORATION LTD 5,000 0.75 3,775.00

STATS CHIPPAC LTD 9,000 0.94 8, 460. 00

UNITED OVERSEAS 4,000 2.28 9,120.00

UNITED OVERSEAS BANK 11, 000 13. 60 149, 600. 00

VENTURE MFG (SINGAPORE) LTD 2,000 16.10 32, 200. 00

WING TAl HOLDINGS 4,000 0.94 3, 760. 00

B PAIREN - 33 1,072, 855. 04

(67,707, 881)

FHABFMLEEEE 0.4% 0.4%

=i 17, 730, 695, 548

(17, 730, 695, 548)

(1) BEEEBOFHRD (
(x2) AFEERED (

) NI, MEMEETHY TS,
) & ARRAMEZFICEHLIINT. RETHY FI,

(E3) KERFEXYBAKMOMEEICHT SR, BLUSHBEOSHELEICHT HIERTHYFT,
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(FERZ165E12H30AIR%E)
g B ® %

I BEHREE 2,183,961,704 M
I GERsE 2,501,303 M
M #EFEHRZE (I—1I) 2,181, 460,401 M
IV RTFOHK 2,176,973,105 0O
V 10%f-YHEEEZE (I/V) 1.0021 H

(BEE®R)

IMSCIaAsYA - ATy IR-IY=T7F] OFRR

MEEREGEE

(FERK165E12H308IR%E)
g #E £ %

I BEHRE 22,921,175,367 H
I fEKRsE 297,541,374 H
M #EEHREE (I1-10) 22,623,633,993 M
IV RTFEOHK 23,839,993,549 O
V 10%f+-YHEEsE (I/IV) 0.9490 M
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TRAFHATORELS L UVBEHNORBEFIRDEEYTY,

H FREOH (O) fER0O% (O)

15 9,515, 311, 239 6, 747, 260, 349
2 #f 1,451,213,976 1,542,790, 148
3 #j 1,516, 871, 981 1,752,913, 399
4 #4 112, 934, 301 180, 854, 279
5 H#A 145, 723, 366 231, 648, 946
6 #f 1,781, 267,920 1,263, 210, 774
7 #A 89, 720, 388 108, 792, 492

GE1) BB T HRES K VHENETHY FEA,
(X2) REOKICELANEEHEPOREOAREEAFTT,
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