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AS OF JUNE 30, 2006

ADC TELECOMMUNICATIONS
AFLAC INC

AGCO CORP

AGL RESOURCES INC

AES CORP

AMB PROPERTY CORP

AMR CORP

AT&T INC

AVX CORP

ABBOTT LABORATORIES
ABERCROMBIE & FITCH
ABRAXIS BIOSCIENCE INC
ACTIVISION INC

ACXIOM CORP

ADESA INC

ADOBE SYSTEMS INC
ADVANCE AUTO PARTS INC
ADVANCED MEDICAL OPTICS
ADVANCED MICRO DEVICES
AETNA INC

AFFILIATED COMPUTER SVCS
AFFILIATED MANAGERS GRP
AGERE SYSTEMS INC
AGILENT TECHNOLOGIES INC
AIR PRODS & CHEMS INC
AIRGAS INC

AKAMAI TECHNOLOGIES
ALBEMARLE CORP

ALBERTO CULVER CO
ALCOA INC

ALEXANDER & BALDWIN INC
ALLEGHANY CORP
ALLEGHENY ENERGY INC
ALLEGHENY TECHNOLOGIES
ALLERGAN INC

ALLIANCE DATA SYSTEMS
ALLIANT ENERGY CORP
ALLIANT TECHSYSTEMS
ALLIED CAPITAL CORP

ALLIED WASTE INDUSTRIES
ALLSTATE CORP

ALLTEL CORP

ALTERA CORP

ALTRIA GROUP INC
AMAZON COM INC
AMBAC FINANCIAL GRP INC
AMEREN CORP
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ACAS
AEP
AEOS
AXP
AFG
AIG
ANAT
APCC
ASD
AMT
ACF
AMH
ABC
AMP
AME
AMGN
APH
ASO
AMIN
APC
ADI
BUD
NLY
ANN
AOC
APA
AlV
APOL
AAPL
ABI
AMAT
WTR
RMK
ACI
ADM
ASN
AH
ARW
ASH
ASBC
AlZ
AF
ATML
ATO
ADSK
ALV
ADP

AMERICAN CAP STRATEGIES
AMERICAN ELECTRIC POWER
AMERICAN EAGLE OUTFITTER
AMERICAN EXPRESS CO
AMERICAN FINANCIAL GROUP
AMERICAN INTL GROUP
AMERICAN NATIONAL INS CO
AMERICAN PWR CONVERSION
AMERICAN STD COS INC
AMERICAN TOWER CORP
AMERICREDIT CORP

AMERUS GROUP CO
AMERISOURCEBERGEN CORP
AMERIPRISE FINANCIAL INC
AMETEK INC

AMGEN INC

AMPHENOL CORP

AMSOUTH BANCORP

AMYLIN PHARMACEUTICALS
ANADARKO PETROLEUM CORP
ANALOG DEVICES INC
ANHEUSER BUSCH COS INC
ANNALY MORTAGE MGMT INC
ANNTAYLOR STORES CORP
AON CORP

APACHE CORP

APARTMENT INVT & MGMT
APOLLO GROUP INC

APPLE COMPUTER INC
APPLERA CORP APPLIED
APPLIED MATLS INC

AQUA AMERICA INC
ARAMARK CORP

ARCH COAL INC

ARCHER DANIELS MIDLAND
ARCHSTONE SMITH TRUST
ARMOR HOLDINGS INC
ARROW ELECTRONICS INC
ASHLAND INC

ASSOCIATED BANC CORP
ASSURANT INC

ASTORIA FINANCIAL CORP
ATMEL CORP

ATMOS ENERGY CORP
AUTODESK INC

AUTOLIV INC

AUTOMATIC DATA PROCESS



AN
AZO
AVB
AV
AVY
AVT
AVP
BBT
BJS
BJ
BOKF
BRE
BMC
BHI
BLL
BXS
BAC
BOH
BK
BCR
BKS
BRL
BOL
BAX
BEAS
BSC
BZH
BEC
BDX
BBBY
BLS
BMS
BER
BBY
BMET
BIIB
BDK
BLK
HRB
BA
BWA
BXP
BSX
BYD
BDN
EAT
BCO
BMY
BRCM
BKD
BRO
BF.B
BC
BKC
BNI
CBL
CBS
CBG
CDWC
CHRW
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AUTONATION INC Cl
AUTOZONE INC CIT
AVALONBAY CMNTYS INC CMS
AVAYA INC CNA
AVERY DENNISON CORP CXG
AVNET INC CSX
AVON PRODUCTS INC CVS
BB&T CORP CA
BJ SERVICES CO CvC
BJS WHOLESALE CLUB INC CBT
BOK FINANCIAL CORP COG
BRE PROPERTIES INC CDNS
BMC SOFTWARE INC CPT
BAKER HUGHES INC CAM
BALL CORP CPB
BANCORPSOUTH INC COF
BANK OF AMERICA CORP CSE
BANK OF HAWAII CORP CFFN
BANK OF NEW YORK CO INC CAH
BARD CRINC CECO
BARNES & NOBLE INC CMX
BARR PHARMACEUTICALS INC CSL
BAUSCH & LOMB INC KMX
BAXTER INTERNATIONAL INC CRS
BEA SYSTEMS INC CRE
BEAR STEARNS COS INC CAT
BEAZER HOMES USA INC BOT
BECKMAN COUILTER INC CE
BECTON DICKINSON & CO CELG
BED BATH & BEYOND INC CD
BELLSOUTH CORP CNP
BEMIS INC CTX
BERKLEY W R CORP CTL
BEST BUY INC CEPH
BIOMET INC CEN
BIOGEN IDEC INC CERN
BLACK & DECKER CORP CRL
BLACKROCK INC CKFR
BLOCK H & R INC CAKE
BOEING CO CEM
BORG WARNER INC ING
BOSTON PROPERTIES INC CHK
BOSTON SCIENTIFIC CO CVX
BOYD GAMING CORP CME
BRANDYWINE REALTY TRUST CHS
BRINKER INTERNATIONAL CHH
BRINKS CO CPS
BRISTOL MYERS SQUIBB CB
BROADCOM CORP CHD
BROOKDALE SENIOR LIVING CIEN
BROWN & BROWN INC XEC
BROWN FORMAN CORP CINF
BRUNSWICK CORP CC
BURGER KING HLDGS INC CSCO
BURLINGTON NORTHERN CTAS
CBL & ASSOC PPTYS INC C
CBS CORPORATION CZN
CB RICHARD ELLIS GROUP CTXS
CDW CORP CYN
C H ROBINSON WORLDWIDE CLE
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CIGNA CORP

CIT GROUP INC

CMS ENERGY CORP

CNA FINANCIAL CORP

CNX GAS CORP

CSX CORP

CVS CORP

CAINC

CABLEVISION SYSTEMS CORP
CABOT CORP

CABOT OIL & GAS CORP
CADENCE DESIGN SYSTEMS
CAMDEN PROPERTY TRUST
CAMERON INTL CORP
CAMPBELL SOUP CO
CAPITAL ONE FINANCIAL
CAPITALSOURCE INC
CAPITOL FEDERAL FINL
CARDINAL HEALTH INC
CAREER EDUCATION CORP
CAREMARK RX INC

CARLISLE COS INC

CARMAX INC

CARPENTER TECHNOLOGY
CARRAMERICA REALTY CORP
CATERPILLAR INC

CBOT HOLDINGS INC
CELANESE CORP

CELGENE CORP

CENDANT CORP
CENTERPOINT ENERGY INC
CENTEX CORP

CENTURYTEL INC
CEPHALON INC

CERIDIAN CORP

CERNER CORP

CHARLES RIVER LABS INTL
CHECKFREE CORP
CHEESECAKE FACTORY INC
CHEMTURA CORP

CHENIERE ENERGY INC
CHESAPEAKE ENERGY CORP
CHEVRON CORP

CHICAGO MERCANTILE HLDGS
CHICOS FAS INC

CHOICE HOTELS INTL INC
CHOICEPOINT INC

CHUBB CORP

CHURCH & DWIGHT INC
CIENA CORP

CIMAREX ENERGY CO
CINCINNATI FINANCIAL
CIRCUIT CITY STORES INC
CISCO SYSTEMS INC
CINTAS CORP

CITIGROUP INC

CITIZENS COMMUNICATIONS
CITRIX SYSTEMS INC

CITY NATIONAL CORP
CLAIRES STORES INC



CCu
CCO
CLX
COH
KO
CCE
CTSH
CWITR
ClL
CNB
CLP
CMCSA
CMA
CBH
CBSH
CMC
CYH
CBSS
CSC
CPWR
CMVT
CAG
CNW
COpP
CNO
CNX
ED
STZ
CEG
CAL
CVG
COO
CPRT
CPO
GIW
EXBD
CXW
COST
CFC
CVvD
CVA
CVH
CR
CREE
CClI
CCK
CFR
CMI
CY
CYT
CYTC
DPL
DRS
DHI
DST
DTE
DADE
DHR
DRI
DVA

CLEAR CHANNEL COMM INC
CLEAR CHANNEL OUTDOOR
CLOROX CO

COACH INC

COCA COLA CO

COCA COLA ENTERPRISE
COGNIZANT TECH SOLUTIONS
COLDWATER CREEK INC
COLGATE PALMOLIVE CO
COLONIAL BANCGROUP INC
COLONIAL PROPERTIES TR
COMCAST CORP

COMERICA INC

COMMERCE BANCORP INC
COMMERCE BANCSHARES INC
COMMERCIAL METALS CO
COMMUNITY HEALTH SYSTEMS
COMPASS BANCSHARES INC
COMPUTER SCIENCES CORP
COMPUWARE CORP
COMVERSE TECHNOLOGY
CONAGRA FOODS INC
CON-WAY INC
CONOCOPHILLIPS

CONSECO INC

CONSOL ENERGY INC
CONSOLIDATED EDISON INC
CONSTELLATION BRANDS
CONSTELLATION ENERGY GRP
CONTINENTAL AIRLINES INC
CONVERGYS CORP

COOPER COMPANIES INC
COPART INC

CORN PRODS INTERNATIONAL
CORNING INC

CORPORATE EXECUTIVE
CORRECTIONS CORP OF AMER
COSTCO WHOLESALE CORP
COUNTRYWIDE FINANCIAL
COVANCE INC

COVANTA HOLDING CORP
COVENTRY HEALTH CARE
CRANE CO

CREE INC

CROWN CASTLE INTL CORP
CROWN HOLDINGS INC
CULLEN FROST BANKERS
CUMMINS INC

CYPRESS SEMICONDUCTOR
CYTEC INDUSTRIES INC
CYTYC CORP

DPL INC

DRS TECHNOLOGIES INC

D R HORTON INC

DST SYSTEMS INC

DTE ENERGY CO

DADE BEHRING HLDGS INC
DANAHER CORP

DARDEN RESTAURANTS INC
DAVITA INC
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DF
DE
DM
DELL
DNR
XRAY
DDR
DVN
DO
DKS
DBD
DDS
DTV
DIS
DISCA
DLB
DG
DLTR

DClI
RRD
DOV
DOW
DJ
DWA
DRC
DD
DRE
DUK
DNB
DYN
EMC
ESV
EOG
ET
EXP
EWBC
EMN
EK
ETN
EV
EBAY
DISH
ECL
EIX
AGE
EW
EP
ERTS
EDS
EQ
HLTH
EMR
ENDP
EGN
EAS
ENR
ETR
EFX
EQT
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DEAN FOODS COMPANY
DEERE & CO

DEL MONTE FOODS CO
DELL INC

DENBURY RESOURCES INC
DENTSPLY INTERNATIONAL
DEVELOPERS DIVERSIFIED
DEVON ENERGY CORP
DIAMOND OFFSHR DRILLING
DICKS SPORTING GOODS INC
DIEBOLD INC

DILLARDS INC

DIRECTV GROUP INC
DISNEY WALT CO
DISCOVERY HOLDING CO
DOLBY LABORATORIES INC
DOLLAR GENERAL CORP
DOLLAR TREE STORES INC
DOMINION RESOURCES INC
DONALDSON INC
DONNELLEY RR & SONS CO
DOVER CORP

DOW CHEMICAL CO

DOW JONES & CO INC
DREAMWORKS ANIMATION SKG
DRESSER-RAND GROUP INC
DU PONT E | DE NEMOURS
DUKE REALTY CORP

DUKE ENERGY CORP

DUN & BRADSTREET CORP
DYNEGY INC

EM C CORP

ENSCO INTERNATIONAL INC
EOG RESOURCES INC

E TRADE FINANCIAL CORP
EAGLE MATERIALS INC

EAST WEST BANCORP INC
EASTMAN CHEMICAL CO
EASTMAN KODAK CO
EATON CORP

EATON VANCE CORP

EBAY INC

ECHOSTAR COMMUNICATIONS
ECOLAB INC

EDISON INTERNATIONAL
EDWARDS AG INC
EDWARDS LIFESCIENCES

EL PASO CORP

ELECTRONIC ARTS INC
ELECTRONIC DATA SYSTEMS
EMBARQ CORP

EMDEON CORP

EMERSON ELECTRIC CO
ENDO PHARMACEUTICALS
ENERGEN CORP

ENERGY EAST CORP
ENERGIZER HOLDINGS INC
ENTERGY CORP

EQUIFAX INC

EQUITABLE RESOURCES INC



EOP
EQR
ERIE
ESS
EXC
EXPE
EXPD
ESRX
XOM
FMC
FTI
FPL
FDS
FIC
FCS
FDO
FAST
FRE
FNM
FRT
FD

Fll
FDX
FFIV
FIS
FNT
FNF
FITB
FAF
FCNCA
FDC
FHN
FMD
FISV
FE
FSH
FRK
FLR
FLS
FL

FCE.A
FRX
FST
FO
FCL
BEN
FCX
FSL.B
FTO
FULT
GMT

GME
GClI
GPS
GDI
GPRO
DNA
GD

EQUITY OFFICE PPTYS TR
EQUITY RESIDENTIAL

ERIE INDEMNITY CO

ESSEX PROPERTY TRUST INC
EXELON CORP

EXPEDIA INC

EXPEDITORS INTL OF WASH
EXPRESS SCRIPTS INC
EXXON MOBIL CORP

FMC CORP

FMC TECHNOLOGIES INC
FPL GROUP INC

FACTSET RESEARCH SYSTEMS
FAIR ISAAC CORP
FAIRCHILD SEMICONDUCTOR
FAMILY DOLLAR STORES
FASTENAL CO

FEDERAL HOME LN MTG
FEDERAL NATL MTG ASSOC
FEDERAL REALTY INVT
FEDERATED DEPT STORE
FEDERATED INVESTORS INC
FEDEX CORP

F5 NETWORKS INC
FIDELITY NATL INFO SVCS
FIDELITY NATIONAL TITLE
FIDELITY NATIONAL FINL
FIFTH THIRD BANCORP
FIRST AMERICAN CORP
FIRST CITIZENS BANCSHRS
FIRST DATA CORP

FIRST HORIZON NATL CORP
FIRST MARBLEHEAD CORP
FISERV INC

FIRSTENERGY CORP

FISHER SCIENTIFIC INTL
FLORIDA ROCK INDUSTRIES
FLUOR CORP

FLOWSERVE CORP

FOOT LOCKER INC

FORD MOTOR CO

FOREST CITY ENTRPRS
FOREST LABS INC

FOREST OIL CORP

FORTUNE BRANDS INC
FOUNDATION COAL HOLDINGS
FRANKLIN RESOURCES INC
FREEPORT-MCMORAN C&G
FREESCALE SEMICONDUCTOR
FRONTIER OIL CORP
FULTON FINANCIAL CORP
GATX CORP

GALLAGHER ARTHUR J & CO
GAMESTOP CORP
GANNETT INC

GAP INC

GARDNER DENVER INC
GEN-PROBE INC
GENENTECH INC
GENERAL DYNAMICS CORP
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GE
GGP
GIS

GNTX
GPC
GNW
GENZ
GYI
GILD
GLBL
GPN
GSL
GDW
GS
GR
GT
GOOG
GGG
GWW
GRP
GXP
GTK
HCA
HCC
HNI
HRP
HAL
THG
HANS
HDI
HAR
HET
HRS
HSC
HHS
HIG
HAS
HE
HCP
HMA
HCN
HNT
HTV
HNZ
HELX
HP
HSY
HES
HEW
HPQ
HB
HLT
HOC
HD
HON
HRL
HSP
HPT
HST
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GENERAL ELECTRIC CO
GENERAL GROWTH PPTYS INC
GENERAL MILLS INC
GENERAL MOTORS CORP
GENTEX CORP

GENUINE PARTS CO
GENWORTH FINANCIAL INC
GENZYME CORP

GETTY IMAGES INC

GILEAD SCIENCES INC
GLOBAL INDUSTRIES LTD
GLOBAL PAYMENTS INC
GLOBAL SIGNAL INC
GOLDEN WEST FINANCIAL
GOLDMAN SACHS GROUP INC
GOODRICH CORP
GOODYEAR TIRE & RUBBER
GOOGLE INC

GRACO INC

GRAINGER W W INC

GRANT PRIDECO INC

GREAT PLAINS ENERGY INC
GTECH HOLDINGS CORP
HCA INC

HCC INSURANCE HLDGS INC
HNI CORPORATION

HRPT PROPERTIES TRUST
HALLIBURTON CO

HANOVER INSURANCE GROUP
HANSEN NAT CORP

HARLEY DAVIDSON INC
HARMAN INTERNATIONAL IND
HARRAHS ENTMT INC

HARRIS CORP

HARSCO CORP

HARTE HANKS INC
HARTFORD FINL SVCS GRP
HASBRO INC

HAWAIIAN ELECTRIC INDS
HEALTH CARE PROPERTY INV
HEALTH MGMT ASSOC INC
HEALTH CARE REIT INC
HEALTH NET INC
HEARST-ARGYLE TELEVISION
HEINZ H J CO

HELIX ENERGY SOLUTIONS
HELMERICH & PAYNE INC
HERSHEY COMPANY

HESS CORP

HEWITT ASSOCIATES INC
HEWLETT PACKARD CO
HILLENBRAND INDUSTRIES
HILTON HOTELS CORP

HOLLY CORP

HOME DEPOT INC
HONEYWELL INTERNATIONAL
HORMEL FOODS CORP
HOSPIRA INC

HOSPITALITY PPTYS TRUST
HOST HOTELS & RESORTS



HUB.B
HCBK
HUM
JBHT
HBAN
HUN
IACI
RX
SFI
ESI
T
[EX
IDXX
TW
IMCL
NDE
IM
IDTI
INTC
ICE
BM
IFF
IGT
IP

IRF
ISCA
IPG
ISIL
INTU
ISRG
TG
IVGN
IFIN
RM
JDSU
ILG
JPM
JBL
JEC
INS
JAH
JEF
INJ
JCl
INY
JUL
JOYG
JNPR
KLAC
KSU
KBH

KMT
KMG
KEY
KSE
KRC
KMB
KIM
KMI

HUBBELL INC

HUDSON CITY BANCORP
HUMANA INC

HUNT J B TRANS SVCS
HUNTINGTON BANCSHARES
HUNTSMAN CORP

IAC INTERACTIVECORP

IMS HEALTH INC

ISTAR FINANCIAL INC

ITT EDUCATIONAL SVCS INC
ITT INDUSTRIES INC

IDEX CORP

IDEXX LABS INC

ILLINOIS TOOL WORKS INC
IMCLONE SYSTEMS INC
INDYMAC BANCORP INC
INGRAM MICRO INC
INTEGRATED DEVICE TECH
INTEL CORP
INTERCONTINENTALEXCHANGE
INTL BUSINESS MACHINES
INTL FLAVORS & FRAGRANCE
INTL GAME TECHNOLOGY
INTERNATIONAL PAPER CO
INTERNATIONAL RECTIFIER
INTERNATIONAL SPEEDWAY
INTERPUBLIC GROUP OF COS
INTERSIL CORP

INTUIT

INTUITIVE SURGICAL INC
INVESTMENT TECHNOLOGY
INVITROGEN CORP
INVESTORS FINANCIAL SVCS
IRON MOUNTAIN INC

JDS UNIPHASE CORP

JLG INDUSTRIES INC
JPMORGAN CHASE & CO
JABIL CIRCUIT INC

JACOBS ENGINEERING GRP
JANUS CAPITAL GROUP INC
JARDEN CORP

JEFFERIES GROUP INC
JOHNSON & JOHNSON
JOHNSON CONTROLS INC
JONES APPAREL GROUP INC
JONES LANG LASALLE INC
JOY GLOBAL INC

JUNIPER NETWORKS INC
KLA-TENCOR CORP

KANSAS CITY SOUTHERN
KB HOME

KELLOGG CO

KENNAMETAL INC

KERR MCGEE CORP
KEYCORP

KEYSPAN CORP

KILROY REALTY CORP
KIMBERLY CLARK CORP
KIMCO REALTY CORP
KINDER MORGAN INC
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KCI
KG
KEX
KSS
KOSP
KFT
KR

LSI

LLL

LH

L
LRCX
LAMR
LSTR
LVS
EL
LAUR
LEAP
LEG
M
LEH
LEN
LIl
LUK
vir
LXK
LBTYA
LINTA
LCAPA
LRY
LPNT
LLY
LTD
LNCR
LECO
LNC
LITC
LIZ
LMT
LTR
CG
LPX
LOW
Lz

LU
LYO
MTB
MBI
MDC
MDU
WER
MTG
MGM
MSM
MAC
Cll
MTW
HCR
MAN
MRO

KINETIC CONCEPTS INC
KING PHARMACEUTICALS INC
KIRBY CORP

KOHLS CORP

KOS PHARMACEUTICALS INC
KRAFT FOODS INC

KROGER CO

LSI LOGIC CORP

-3 COMMUNICATIONS HLDGS
LABORATORY CORP OF AMER
LAIDLAW INTERNATIONAL
LAM RESEARCH CORP

LAMAR ADVERTISING CO
LANDSTAR SYSTEMS INC

LAS VEGAS SANDS CORP
ESTEE LAUDER COMPANIES
LAUREATE EDUCATION INC
LEAP WIRELESS INTL INC
LEGGETT & PLATT INC

LEGG MASON INC

LEHMAN BROTHERS HOLDINGS
LENNAR CORP

LENNOX INTERNATIONAL INC
LEUCADIA NATIONAL CORP
LEVEL 3 COMMUNICATIONS
LEXMARK INTERNATIONAL
LIBERTY GLOBAL INC

LIBERTY INTERACTIVE

LIBERTY CAPITAL

LIBERTY PROPERTY TRUST
LIFEPOINT HOSPITALS

LILLY ELI & CO

LIMITED BRANDS INC
LINCARE HOLDINGS INC
LINCOLN ELECTRIC HLDGS
LINCOLN NATIONAL CORP
LINEAR TECHNOLOGY CO

LIZ CLAIBORNE INC
LOCKHEED MARTIN CORP
LOEWS CORP

LOEWS CORP - CAROLINA GR
LOUISIANA PACIFIC CORP
LOWES COS INC

LUBRIZOL CORP

LUCENT TECHNOLOGIES
LYONDELL CHEMICAL CO

M & T BANK CORP

MBIA INC

MDC HOLDINGS INC

MDU RESOURCES GROUP INC
MEMC ELECTRIC MATERIALS
MGIC INVESTMENT CORP
MGM MIRAGE

MSC INDL DIRECT INC
MACERICH CO

MACK CALI REALTY CORP
MANITOWOC CO INC
MANOR CARE INC
MANPOWER INC
MARATHON OIL CORP



MKL
MMC
M
MAR
MM
MAS
MEE

MAT
MXIM
MFE
MNI
MKC
MCD
MHP
MCK
MWV
MHS
MEDI
MDT
MEL
MRBK
MRK
MCY
MDP
MER
MET
MTD
MIK
MSFT
MCHP
MU
MLNM
MIL
MIR
MHK
MOLX
TAP
MGI
MON
MNST
MCO

MOS
MOT
MUR
MYL
NCR
NIHD
NRG
NTLI
NVR
NYX
NLC
NDAQ
NCC
NFG
NATI
NOV
NSM

MARKEL CORP

MARSH & MCLENNAN COS
MARSHALL & ILSLEY CORP
MARRIOTT INTL INC

MARTIN MARIETTA MTLS
MASCO CORP

MASSEY ENERGY CORP
MASTERCARD INC

MATTEL INC

MAXIM INTEGRATED PRODS
MCAFEE INC

MCCLATCHY CO
MCCORMICK & CO INC
MCDONALDS CORP
MCGRAW HILL COS INC
MCKESSON CORP
MEADWESTVACO CORP
MEDCO HEALTH SOLUTIONS
MEDIMMUNE INC
MEDTRONIC INC

MELLON FINANCIAL CORP
MERCANTILE BANKSHARES
MERCK & CO INC

MERCURY GENERAL CORP
MEREDITH CORP

MERRILL LYNCH & CO INC
METLIFE INC

METTLER TOLEDO INTL INC
MICHAELS STORES INC
MICROSOFT CORP
MICROCHIP TECHNOLOGY
MICRON TECHNOLOGY INC
MILLENNIUM PHARM INC
MILLIPORE CORP

MIRANT CORP NEW
MOHAWK INDUSTRIES INC
MOLEX INC

MOLSON COORS BREWING CO
MONEYGRAM INTERNATIONAL
MONSANTO CO

MONSTER WORLDWIDE INC
MOODYS CORP

MORGAN STANLEY
MOSAIC COMPANY
MOTOROILA INC

MURPHY OIL CORP

MYLAN LABORATORIES INC
NCR CORP

NIl HOLDINGS INC

NRG ENERGY INC

NTL INC

NVR INC

NYSE GROUP INC

NALCO HOLDING COMPANY
NASDAQ STOCK MARKET INC
NATIONAL CITY CORP
NATIONAL FUEL GAS CO
NATIONAL INSTRS CORP
NATIONAL OILWELL VARCO
NATIONAL SEMICONDUCTOR
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NFS
NVT
NNI
NTAP
NSR
NEW
NXL
NYB
NYT
NWL
NFX
NEM
NWS.A
NKE
NI
NBL
JWN
NSC
NFB
NU
NTRS
NOC
NOVL
NVLS
NST
NUE
NVDA
NTRI
OGE
INC
OSl
OXY
Qll
ODP
OMX
ORI
OCR
OMC
OKE
ORCL
ORLY
OSK
OSG
Ol
PDLI
PCG
PMCS
PMI
PNC
PPG
PPL
PCAR
PKG
PTV
PLL
PNP
PA
PNRA
PH
PDCO
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NATIONWIDE FINL SVCS
NAVTEQ CORP

NELNET INC

NETWORK APPLIANCE INC
NEUSTAR INC

NEW CENTURY FINANCIAL
NEW PLAN EXCEL REALTY TR
NEW YORK CMNTY BANCORP
NEW YORK TIMES CO
NEWELL RUBBERMAID INC
NEWEFIELD EXPLORATION CO
NEWMONT MINING CORP
NEWS CORP

NIKE INC

NISOURCE INC

NOBLE ENERGY INC
NORDSTROM INC

NORFOLK SOUTHERN CORP
NORTH FORK BANCORP
NORTHEAST UTILITIES
NORTHERN TRUST CORP
NORTHROP GRUMMAN CORP
NOVELL INC

NOVELLUS SYSTEMS INC
NSTAR

NUCOR CORP

NVIDIA CORP

NUTRI SYSTEM INC

OGE ENERGY CORP
NUVEEN INVESTMENTS INC
OSI RESTAURANT PTNRS INC
OCCIDENTAL PETE CORP
OCEANEERING INTL INC
OFFICE DEPOT INC
OFFICEMAX INC

OLD REPUBLIC INTL CORP
OMNICARE INC

OMNICOM GROUP INC
ONEOK INC

ORACLE CORP

O REILLY AUTOMOTIVE INC
OSHKOSH TRUCK CORP
OVERSEAS SHIPHOLDNG GRP
OWENS ILLINOIS INC

PDL BIOPHARMA INC

PG&E CORP

PMC-SIERRA INC

PMI GROUP INC

PNC FINANCIAL SVCS GROUP
PPG INDUSTRIES INC

PPL CORP

PACCAR INC

PACKAGING CORP OF AMER
PACTIV CORP

PALL CORP

PAN PACIFIC RETAIL PPTYS
PANAMSAT HOLDING CORP
PANERA BREAD CO

PARKER HANNIFIN CORP
PATTERSON COS INC



PTEN
PAYX
BTU
PDX
PENN
JCP
PNR
PBCT
POM
PBG
PAS
PEP
PKI
PETM
PFE
PPDI
PD
PHLY
PNW
PXD
PBI
PXP
PCL
PPP

RL
POOL
BPOP
PX
PCP
TROW
PDE
PFG
PG
PGN
PGR
PLD

PL
PRU
PEG
PSA
PSD
PHM
QLGC
QCOM
PWR
DGX
STR
KWK

RHD
RPM
RDN
RSH
RMBS
RRC
RIF
RYN
RTN
RA
RHAT

PATTERSON UTI ENERGY
PAYCHEX INC

PEABODY ENERGY CORP
PEDIATRIX MEDICAL GROUP
PENN NATIONAL GAMING INC
PENNEY J C INC

PENTAIR INC

PEOPLES BANK

PEPCO HOLDINGS INC
PEPSI BOTTLING GROUP
PEPSIAMERICAS INC
PEPSICO INC

PERKINELMER INC
PETSMART INC

PFIZER INC
PHARMACEUTICAL PROD
PHELPS DODGE CORP
PHILADELPHIA CONS HLDG
PINNACLE WEST CAPITAL CO
PIONEER NAT RESOURCES CO
PITNEY BOWES INC

PLAINS EXPLORATION & PRO
PLUM CREEK TIMBER CO INC
POGO PRODUCING CO
POLO RALPH LAUREN CO
POOL CORP

POPULAR INC

PRAXAIR INC

PRECISION CASTPARTS
PRICE T ROWE GROUP INC
PRIDE INTERNATIONAL INC
PRINCIPAL FINANCIAL GRP
PROCTER & GAMBLE CO
PROGRESS ENERGY INC
PROGRESSIVE CORP
PROLOGIS

PROTECTIVE LIFE CORP
PRUDENTIAL FINANCIAL INC
PUBLIC SVC ENTERPRISE
PUBLIC STORAGE INC
PUGET ENERGY INC

PULTE HOMES INC

QLOGIC CORP

QUALCOMM INC

QUANTA SERVICES INC
QUEST DIAGNOSTICS INC
QUESTAR CORP
QUICKSILVER RESOURCES
QWEST COMMUNICATIONS
R H DONNELLEY CORP

RPM INTERNATIONAL INC
RADIAN GROUP INC
RADIOSHACK CORP
RAMBUS INC

RANGE RESOURCES CORP
RAYMOND JAMES FINANCIAL
RAYONIER INC

RAYTHEON CO

RECKSON ASSOCS RLTY
RED HAT INC
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RGC
REG
RF
RGA
RS
RRI
RSG
RMD
RESP
REY
RAI
RAD
RHI
ROK
CcolL
ROH
ROP
ROST
RDC

RYL
SBAC
SEIC
SLIG
SIM
SPW
TSG
SAFC
SWY
JOE
ST

STA
SKS
CRM
SNDK
SANM
SLE
SCG
HSIC
SGP
SCHW
SGMS
SMG
SSP
CKH
SEE
SHLD
SRE
SEPR
SCI
SVM
SGR
SHW
SHU
SIE
SRP
SIAL
SLAB
SPG
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REGAL ENTMT GROUP
REGENCY CENTERS CORP
REGIONS FINANCIAL CORP
REINSURANCE GRP OF AMER
RELIANCE STEEL & ALUM
RELIANT ENERGY INC
REPUBLIC SERVICES INC
RESMED INC

RESPIRONICS INC
REYNOLDS & REYNOLDS
REYNOLDS AMERICAN INC
RITE AID CORP

ROBERT HALF INTL INC
ROCKWELL AUTOMATION INC
ROCKWELL COLLINS INC
ROHM & HAAS CO

ROPER INDUSTRIES INC
ROSS STORES INC

ROWAN COMPANIES INC
RYDER SYSTEM INC

RYLAND GROUP INC

SBA COMMUNICATIONS CORP
SEI INVESTMENTS CO

SL GREEN REALTY CORP

SIM CORP

SPX CORP

SABRE HOLDINGS CORP
SAFECO CORP

SAFEWAY INC

STJOE CO

ST JUDE MEDICAL INC

ST MARY LAND & EXPL CO
ST PAUL TRAVELERS COS
SAKS INC

SALESFORCE COM INC
SANDISK CORP
SANMINA-SCI CORP

SARA LEE CORP

SCANA CORP

SCHEIN HENRY INC
SCHERING PLOUGH CORP
SCHWAB CHARLES CORP
SCIENTIFIC GAMES CORP
SCOTTS MIRACLE-GRO CO
SCRIPPS E W CO

SEACOR HOLDINGS INC
SEALED AIR CORP

SEARS HOLDINGS CORP
SEMPRA ENERGY
SEPRACOR INC

SERVICE CORP INTL
SERVICEMASTER CO

SHAW GROUP INC
SHERWIN WILLIAMS CO
SHURGARD STORAGE CENTERS
SIERRA HEALTH SERVICES
SIERRA PACIFIC RESOURCES
SIGMA ALDRICH CORP
SILICON LABORATORIES INC
SIMON PROPERTY GROUP INC



SIRI
SKYF
Sl
SFD
SIM
SSCC
SNA
SLR
SON
TSFG
SO
PCU
SUG
LUV
SWN
SOV
SPSN

SFG
SPF
SWK
SPLS
SBUX
HOT
STT
STN
STLD
SCS
SRCL
SYK
STU
SUNW
SUN
STl
SPN
SVU
SWFT
SYMC
SBL
SNPS
SNV
SYY
TCB
BNK
AMTD
TE
TIX
TRW
TXU
TGT
TCO
TECD
TECH
TEK
TFX
TDS
TLAB
TIN
THC
TER

SIRIUS SATELLITE RADIO

SKY FINANCIAL GROUP INC
SMITH INTERNATIONAL INC
SMITHFIELD FOODS INC
SMUCKER J M CO
SMURFIT-STONE CONTAINER
SNAP ON INC

SOLECTRON CORP
SONOCO PRODUCTS CO
SOUTH FINANCIAL GROUP
SOUTHERN CO

SOUTHERN COPPER CORP
SOUTHERN UNION CO
SOUTHWEST AIRLINES CO
SOUTHWESTERN ENERGY CO
SOVEREIGN BANCORP INC
SPANSION INC

SPRINT NEXTEL CORP
STANCORP FINANCIAL GROUP
STANDARD PACIFIC CORP
STANLEY WORKS

STAPLES INC

STARBUCKS CORP
STARWOOD HOTELS & RESRTS
STATE STREET CORP

STATION CASINOS INC
STEEL DYNAMICS INC
STEELCASE INC

STERICYCLE INC

STRYKER CORP

STUDENT LOAN CORP

SUN MICROSYSTEMS INC
SUNOCO INC

SUNTRUST BANKS INC
SUPERIOR ENERGY SERVICES
SUPERVALU INC

SWIFT TRANSPORTATION CO
SYMANTEC CORP

SYMBOL TECHNOLOGIES
SYNOPSYS INC

SYNOVUS FINANCIAL CORP
SYSCO CORP

TCF FINANCIAL CORP

TD BANKNORTH INC

TD AMERITRADE HOLDING
TECO ENERGY INC

TJIX COMPANIES INC

TRW AUTOMOTIVE HLDGS
TXU CORP

TARGET CORP

TAUBMAN CENTERS INC
TECH DATA CORP

TECHNE CORP

TEKTRONIX INC

TELEFLEX INC

TELEPHONE & DATA SYSTEMS
TELLABS INC

TEMPLE INLAND INC

TENET HEALTHCARE CORP
TERADYNE INC
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TEX
TSO
T
TXN
TXT
T™MO
TNB
THO
TMA
MMM
DW
TIF
THI
TWX
TKR
TIE
THE
TOL
TMK
T1C
TSS
TSCO
TRH
TRI
TRB
TRMB
TRN
TRZ
TSN
UAUA
UGl
UST
usB
URS
USG
LCC
UNP
uB
ulIS
UNT
UAG
UDR
UPS
URI
USM

UTx
UNH
UTR
UHS
UVN
UNM
URBN
WOOF
VFC
VHI
VLO
VLY
VAL
VAR

TEREX CORP

TESORO CORP

TETRA TECHNOLOGIES INC
TEXAS INSTRUMENTS INC
TEXTRON INC

THERMO ELECTRON CORP
THOMAS & BETTS CORP
THOR INDUSTRIES INC
THORNBURG MORTGAGE INC
3M CO

TIDEWATER INC

TIFFANY & CO

TIM HORTONS INC

TIME WARNER INC

TIMKEN CO

TITANIUM METALS CORP
TODCO

TOLL BROTHERS INC
TORCHMARK CORP

TORO CO

TOTAL SYSTEM SERVICES
TRACTOR SUPPLY CO
TRANSATLANTIC HLDGS INC
TRIAD HOSPITALS INC
TRIBUNE CO

TRIMBLE NAVIGATION LTD
TRINITY INDUSTRIES INC
TRIZEC PROPERTIES INC
TYSON FOODS INC

UAL CORP

UGI CORP

UST INC

US BANCORP

URS CORP

US G CORP

U S AIRWAYS GROUP INC
UNION PACIFIC CORP
UNIONBANCAL CORP
UNISYS CORP

UNIT CORP

UNITED AUTO GROUP INC
UNITED DOMINION REALTY
UNITED PARCEL SERVICE
UNITED RENTALS INC
UNITED STATES CELLULAR
UNITED STATES STEEL CORP
UNITED TECHNOLOGIES
UNITEDHEALTH GROUP INC
UNITRIN INC

UNIVERSAL HEALTH SVCS
UNIVISION COMMUNICATIONS
UNUMPROVIDENT CORP
URBAN OUTFITTERS INC
VCA ANTECH INC

V F CORP

VALHI INC

VALERO ENERGY CORP
VALLEY NATIONAL BANCORP
VALSPAR CORP

VARIAN MEDICAL SYSTEMS
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VVC VECTREN CORP WEN WENDYS INTERNATIONAL INC
VIR VENTAS INC WSC WESCO FINANCIAL CORP
PAY VERIFONE HLDGS INC WCC WESCO INTERNATIONAL INC
VRSN VERISIGN INC WSTC WEST CORP

VZ VERIZON COMMUNICATIONS WDC WESTERN DIGITAL CORP
VRTX VERTEX PHARMACEUTICALS WGR WESTERN GAS RESOURCES
VIA.B VIACOM INC WILK WESTLAKE CHEMICAL CORP
VSH VISHAY INTERTECHNOLOGY WY WEYERHAEUSER CO

VNO VORNADO REALTY TRUST WHR WHIRLPOOL CORP

VYMC VULCAN MATERIALS CO WITNY  WHITNEY HOLDING CORP
WTI W&T OFFSHORE INC WEMI WHOLE FOODS MARKET INC
WPS WPS RESOURCES CORP JW.A WILEY JOHN & SONS INC
WB WACHOVIA CORP WMB WILLIAMS COMPANIES INC
WMT WAL MART STORES INC WSM WILLAMS SONOMA INC
WAG WALGREEN CO WL WILMINGTON TRUST CORP
WIT WAILTER INDUSTRIES INC WEC WISCONSIN ENERGY CORP
WMG WARNER MUSIC GROUP CORP WWY WRIGLEY WM JR CO

WEFSL WASHINGTON FED INC WYE WYETH

WM WASHINGTON MUTUAL INC WYNN  WYNN RESORTS LTD

WPO WASHINGTON POST CO XMSR XM SATELLITE RADIO HLDGS
WMI WASTE MGMT INC XTO XTO ENERGY INC

WAT WATERS CORP XEL XCEL ENERGY INC

WPI WATSON PHARMACEUTICALS XLNX XILINX INC

WBMD  WEBMD HEALTH CORP XRX XEROX CORP

WBS WEBSTER FINANCIAL CORP YRCW YRC WORLDWIDE INC

WTW WEIGHT WATCHERS INTL INC YHOO  YAHOO INC

WRI WEINGARTEN RLTY INVS YUM YUMI BRANDS INC

WCG WELLCARE GROUP INC ZBRA ZEBRA TECHNOLOGIES CORP
WLP WELLPOINT INC ZMH ZIMMER HOLDINGS INC
WFC WELLS FARGO & CO ZION ZIONS BANCORPORATION
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