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PERMANENT UNIVERSITY FUND SCHEDULE A

EOQUITY SECURITIES
August 31, 2006

SECURITY SHARES VALUE COST
(%) ($)
DOMESTIC COMMON STOCKS
1-800 FLOWERS COM INC.......coiiiiiiiiiiiii e 67,254 310,041 461,909
A C MOORE ARTS & CRAFTS INC......ooiiiiiiiiiece e 22,715 403,873 379,380
AAR CORP ...t 108,700 2,425,097 2,733,251
ACCESS NATIONAL CORP......cuiiiiiiiii e 16,300 148,330 153,102
ACCO BRANDS CORP. ...ttt 9,100 197,106 230,867
ACTUANT CORP.. 3,563 160,691 166,320
ADAPTEC INC... .o 16,900 69,628 73,238
ADC TELECOMMUNICATIONS INC.......ocoiiiiiiiiiiiiiciee s 67,300 918,645 1,088,414
ADESA INC ... 18,369 405,771 448,620
ADVANCED ANALOGIC TECHNOLOGIES...........cccocoeiiiiiiiiicnece 8,400 79,968 77,519
AEROFLEX INC ... .ot 51,483 536,453 617,034
ALEXANDRIA REAL ESTATE.....ccoi i 109,800 10,762,596 4,386,218
ALLIANT TECH SYSTEMS INC......cccoiiiiiiiii e 14,700 1,124,403 911,590
ALLIS CHALMERS ENERGY INC.......cooiiiiiiiiiiii e, 1,700 31,365 16,575
ALLOY INC.. .o 12,780 145,436 124,245
ALPHA NATURAL RESOURCES INC.......cccoiiiiiiiiiiiceee e, 600 10,878 11,400
AMB PROPERTIES CORP............ccoeevunnne. . 176,600 9,859,578 8,492,976
AMERICAN INTERNATIONAL GROUP INC........ccccoiiiiiiiiiiiieieciceees 55,900 3,567,538 3,626,396
AMERICAN OIL & GAS INC......ooiiiiiiii 12,236 78,800 54,052
AMERICAN VANGUARD CORP.......ccoiiiiiiiiiiic e 5,200 78,260 80,143
AMIS HOLDINGS INC......oooiiiiiii e 41,000 373,510 430,286
ANALOG DEVICES INC......ooiiiiiiii i 201,200 6,164,768 6,903,609
ANALOGIC CORP.....oiiiiiiie e 13,899 789,880 652,197
ANSWERTHINK INC.. ..o 17,500 49,875 83,921
APARTMENT INVESTMENT & MANAGEMENT.......c.cccooiiiiiiiiiiiieies 296,600 15,197,784 10,896,886
APPLEBEES INTERNATIONAL INC......ccoiiiiiiiiiiiieee s 267,900 5,558,925 6,194,538
APPLIED MATERIALS.......ooiiii e 177,900 3,002,952 3,121,931
ARBITRON INC........ 76,270 2,861,650 2,962,689
ARCH CHEMICAL INC 14,215 394,324 390,960
ARCH COAL INC....ooiiii e 123,740 4,052,485 3,249,756
ARCHSTONE-SMITH TRUST ......ooiiiiiiii e 409,381 21,770,882 9,287,302
ASTORIA FINANCIAL CORP......cooiiiiiiiiciie e 28,300 868,810 819,925
ATMIEINC ... 24,695 712,945 675,128
AVALONE BAY COMMUNITIES INC......ccccooiiiiiiiiiiiie e 219,560 26,566,760 11,075,958
AXCELIS TECHNOLOGIES INC " 720,666 4,532,989 5,319,568
BANKUNITED FINANCIAL CORP........cooiiiiiiiii e 379,724 9,785,487 10,604,581
BAUSCH & LOMB INC......ooiiiiiiiiiiii i 90,000 4,356,900 4,398,435
BEARINGPOINT INC.....cciiiiiiiii e 27,500 229,900 246,803
BELL MICROPRODUCTS INC.......ooiiiiiiiiiiiieee e 96,002 468,490 567,649
BERRY PETEROLEUM CO......ccccoiiiiiiiiiiiiiiei s 58,700 1,833,201 1,932,893
BIG LOTS INC ... 560,550 10,286,093 6,654,120
BIOMED REALTY TRUST INC.....cccoiiiiiiii s 193,200 6,016,248 5,412,497
BISYS GROUP INC......oiiiiii e 129,300 1,330,497 2,013,631
BJ SERVICE CO...cciiiiiiii s 77,500 2,659,025 2,279,332
BLOCKBUSTER INC......coiiiiiiii s 91,600 365,484 400,195
BOIS D ARC ENERGY LLC 2,400 39,336 31,200
BOSTON PROPERTIES INC 302,915 30,785,251 13,434,897
BOWNE & CO INC ...t 27,590 425,438 403,947
BRANDYWINE REALTY TRUST ......coiiiiiiiiie e 66,427 2,167,513 1,927,195
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BRE PROPERTIES INC.....coiiieteeee ettt eeveain s 259,800 15,351,582 11,297,956
BROCADE COMMUNITY SYSTEMS INC.....cooiiiiiiiiiiiiiiceeeeeeeeereeeeeiae 61,900 383,780 351,723
BROOKFIELD HOMES CORP ... 33,540 791,544 873,508
BROOKS AUTOMATION INC ... .ot 72,859 1,012,740 1,050,476
BROWN & BROWN INC ...ttt 47,100 1,410,174 1,207,629
CABOT CORPORATION. ...ttt ettt e s 7,900 262,517 274,115
CABOT OIL & GAS 3,200 163,392 154,513
CACI INTERNATIONAL INC... .ottt 86,200 4,573,772 4,545,732
CADENCE FINANCIAL CORPu.. ..ottt 8,400 173,040 165,392
CALLAWAY GOLF CO..oeieeeeee ettt 40,200 539,082 566,855
CALLON PETROLEUM CO....oeeeiiiieeeeeee et 4,500 69,615 89,912
CAMBREX CORP ..ot eeaaaas 8,900 200,695 191,560
CAMDEN PROPERTY TRUST ..ottt 77,300 5,997,707 5,507,625
CANARGO ENERGY CORPu ..ottt 120,600 165,222 76,420
CASCADE MICROTECH INC.....ouuiiiiiieec et 13,022 153,790 146,059
CBL & ASSOCIATES PROPERTIES INC........cooiiiiiiieiiieeeeeeeveeeeeaae 70,700 2,880,318 2,859,920
C-COR NET CORP....coteeeee e 62,550 497,273 461,979
CHALLENGER CORPORATION. 727 8 8
CHECKPOINT SYSTEMS INC ..ot 341,950 6,206,393 6,712,708
CHEMTURA CORP. ..ot eaaaas 28,000 243,320 328,797
CHESAPEAKE CORPL... .ot 17,500 253,750 258,049
CHITTENDEN CORP ... 8,225 237,291 224,279
CIRCOR INTERNATIONAL INC..... oottt 12,335 353,891 310,982
CISCO SYSTEMS INC.. .ot eeaaaas 195,200 4,292,448 3,683,117
COHERENT INC ...ttt e e e et e e e aaaaas 14,010 508,003 436,631
COHU INC ..o e e et e s e eabans 25,230 423,107 416,832
COLE KENNETH PRODUCTIONS INC......oooiiiiiiieiiieeeeeeeeeiainens 10,700 250,487 301,275
COLONIAL PROPERTIES. ... oot 20,200 1,001,516 963,335
COMMUNITY BANCSHARES INC. 12,800 130,560 125,951
COMPLETE PRODUCTION SERVICES INC......ccooiiieeieeeeeiieieee e 1,600 35,520 38,400
COMPUTER TASK GROUP INC......i oottt 30,030 102,703 125,168
COMSTOCK RESOURCES INC......oiiiiiiiieeeeeeeeeee e 249,935 7,188,131 7,406,707
CONEXANT SYSTEMS INC... oottt 79,100 162,946 253,098
CONSOL ENERGY INC ... .ttt 142,380 5,192,599 3,632,607
CORINTHIAN COLLEGES INC.....ouuiiiiiiiiieeeeeeeeeeee et 34,120 413,534 452,278
COUSINS PROPERTIES INC 76,000 2,612,120 2,426,292
COVENANT TRANSPORTATION INC ...t 16,695 219,706 246,131
COX RADIO INC ... et r et eaaaaas 148,200 2,350,452 2,318,017
CRESCENT REAL ESTATE... oottt 95,600 2,069,740 1,858,253
CTS CORP..cce e aaaas 21,195 311,567 267,833
CVS CORNP e abs 127,300 4,270,915 3,748,760
DARDEN RESTAURANTS INC.....oueiiiiiie e 94,200 3,334,680 2,807,924
DELIAFS INC ...ttt e et e e e e et eaaas 27,107 195,170 210,451
DELTA & PINE LAND CO...oveiiieieeeee et 140,500 5,684,630 3,262,764
DELTA PETROLEUM CORP......oottteeiieeeeee e 6,400 133,760 123,832
DENDRITE INTERNATIONAL. .....ooittceeie et 62,600 627,252 712,828
DEVELOPERS DIVERSIFIED REALTY CORP.. 92,600 5,009,660 3,995,079
DEVON ENERGY CORPL... .ottt e e 8,700 543,663 537,030
[ VA 2 | P 448,200 10,017,270 8,141,476
DIAMOND OFFSHORE DRILLING INC......ovvvtieiitiiiiceeeee e 31,749 2,301,168 2,048,345
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DIEBOLD INC ...ttt e e e e e e e et e e eaaeereas 97,900 4,102,989 3,720,867
DOWNEY FINANCIAL CORPL... oot 47,500 2,916,025 2,629,894
[ IS T 8,000 147,040 154,689
DUCOMMUN INC... oottt e e e s e aeas 22,270 385,939 448,839
DYCOM INDUSTRIES INC ...t 18,100 366,525 403,496
EAST GROUP PROPERTIES INC.....uuiiiieeiiiieeeeeeeeeeese e 4,800 244,848 230,078
EGL INC 148,450 4,538,117 3,384,192
ELECTRO RENT CORP .....eiiee e 8,300 133,713 114,411
ELECTRO SCIENTIFIC INDS INC.....coooooiiiiiiiiii 27,547 548,461 606,892
ELECTRONICS FOR IMAGING INC.....coiiiiiiiiiiiiiieeeeeceeeeee e 3,900 89,856 83,226
EMS TECHNOLOGIES INC......oottiiiiiiiiie e 112,145 2,050,011 1,963,450
ENSCO INTERNATIONAL INC....ouiiiiieeeeeeeee et 17,900 799,951 860,956
ENTEGRIS INC ...ttt e e s s e nee 554,660 6,023,608 5,499,910
EOG RESOURCES INC... .ottt 41,200 2,670,584 2,435,259
EQUITY RESIDENTIAL PROPERTY ......ottiiiiiiieciiiee et 596,465 29,745,710 19,814,864
EQUITY LIFESTYLE PROPERTIES INC.....ccceeiiiieeiiee e 39,725 1,780,872 1,835,504
EQUITY OFFICE PROPERTIES TRUST......cooiiiiiie et 903,110 33,496,350 28,829,936
ESSEX PROPERTIES TRUST 84,700 10,627,309 6,393,108
ESTERLINE TECHNOLOGIES CORP 2,400 84,072 81,640
EVANS & SUTHERLAND COMPUTER.........coieiiiiiiiiiieee et 11,303 47,020 60,292
EXAR CORP ... et 31,730 443,585 455,244
EXCO RESOURCE INC ...ttt e e 8,375 111,890 109,260
EXPLORATION COuniiiiiiie ettt e e e e e aa 800 9,384 3,191
EXTRA SPACE STORAGE INC.....oouiiiiieeeeeee e 101,200 1,771,000 1,482,400
FARO TECHNOLOGY INC ...t 17,000 299,370 261,609
FEDERAL REALTY INVESTMENT TRUST ....ooiiiiiiieceee e 142,700 10,569,789 8,939,294
FEDERAL SIGNAL CORP ... 21,110 329,527 370,744
FEDERATED DEPARTMENT STORES INC.......cciiiiiiieee s 119,100 4,523,418 3,718,152
FEDERATED INVESTMENTS INC 23,000 770,040 727,797
FEI COMPANY .ottt et et e e e et e e eas 150,847 3,131,584 3,314,803
FERRO CORPU ...ttt eeaan 205,835 3,515,662 4,244,958
FIRST NIAGARA FINANCIAL GROUP INC.......covveiiieeeieeeeeiieeee e 21,400 320,144 293,587
FISHER SCIENTIFIC INTERNATIONAL INC......oooeiiiiiieiiieeee s 45,600 3,567,288 3,378,803
FLORIDA EAST COAST INDUSTRY ..ouniiiii e 63,500 3,455,670 2,866,584
FLUSHING FINANCIAL CORP.....eieieeeeeee e 45 789 776
FOREST CITY ENTERPRISES INC... 27,910 1,501,000 1,080,913
FOSSIL INC . ot r et e st e e e e eeas 28,010 527,148 551,012
FSIINTERNATIONAL INC.....oeeiii et 39,025 226,345 198,416
FTI CONSULTING INC ....oeeiiiiieeeeeee ettt e e 17,200 384,248 378,688
FULTON FINANCIAL CORP... oottt 13,598 227,087 223,472
GALLAGHER ARTHUR J & CO..iciiiiiicee et 171,450 4,594,860 4,731,060
GASCO ENERGY ..ceiiiitiiie et e et e s e eaas 11,580 33,814 32,275
GENERAL COMMUNICATION INC......oottiiieeeeeeeeeeeeeeeeee e 287,800 3,657,938 2,854,623
GENERAL GROWTH PROPERTIES INC......cooooiiiiiieiiee s 124,800 5,657,184 2,933,405
GEORGIA GULF CORPu ..ot 20,700 549,378 575,650
GERBER SCIENTIFIC INC......ooieieeeieeee et eeaans 24,635 379,872 217,164
GLENBOROUGH REALTY... 42,964 1,108,901 890,504
GLOBAL INDUSTRIES LTD 40,100 718,592 502,156
GOLDEN WEST FINANCIAL CORP.....cooitteeee e 21,600 1,630,584 1,631,146
GRANT PRIDECO INC... .ot 3,500 145,355 123,772
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GREEN COUNTY BANKSHARES INC......oeoiiiiiiieeeee s 5,230 177,977 142,547
GREENBRIER COMPANIES INC......cooviiieitiiiiceeeee e 17,755 493,234 524,301
GULF IS FABRICATION INC... .ottt 8,160 220,891 206,378
HALLIBURTON CO..oniiiieieee ettt et e e e e 35,128 1,145,875 1,036,407
HANOVER COMPRESSOR CO..cooviiiiiieceeeeeee et 26,373 496,340 487,191
HEALTH CARE PROPERTY INVESTORS.......ccoiiiiiiieee e 25,800 776,322 668,025
HEICO CORP 100 3,313 2,241
HELMERICH & PAYNE ... ..ot 104,000 2,551,120 3,786,671
HENRY JACK & ASSOC INC....oue et 162,500 3,113,500 3,226,394
HERCULES OFFSHORE INC......coootieeeee e 3,100 98,952 62,000
HERLEY INDUSTRIES INC.....ovvieiiieeeeee e 19,700 262,404 218,671
HERMAN MILLER INC....oeiii et 8,500 240,040 242,541
HESS CORP ...t eaas 17,400 796,572 724,197
HEXCEL CORP. ...ttt e e 145,300 2,182,406 2,648,551
HILB ROGAL & HAMILTION CO..cevniiiiieeeieeeeeee et 204,582 8,852,263 7,312,663
HILTON HOTELS CORP ... 521,445 13,281,204 11,753,513
HORIZON HEALTHCARE CORP.....eeiiiiieeeeeee e 44,300 606,467 836,512
HORNBECK OFFSHORE SERVICES INC.. 5,300 178,133 170,769
HOST MARRIOTT CORPu ..o 873,728 19,693,829 13,302,433
HOUSTON EXPLORATION CO..ceviiiieeeeeeee et 59,500 3,816,925 3,413,335
HUTCHINSON TECHNOLOGY INC.....coiiiiiiiiiiiieee e 23,400 482,976 543,000
INLAND REAL ESTATE CORP... .ot 68,900 1,112,735 1,086,565
INPUT/OQUTPUT INC ..ottt ettt e e e e e e e e e e e e e e eeeeeeeeeeeeaaaaaanees 36,300 361,911 274,152
INSITUFORM TECHNOLOGIES INC.....oooiiieeiieeiieeeeee 28,280 649,026 622,059
INTEGRATED DEVICE TECHNOLOGY ....ccoiiiiiiiiiiiieeieeeieieee e 34,550 595,297 441,190
INTEL CORPORATION. .. .ottt e e 403,600 7,886,344 8,329,121
23,490 829,197 824,728

18,000 162,000 166,459

15,460 335,482 301,655

20,500 224,885 179,631

42,500 610,725 570,523

91,400 2,660,654 2,205,199

21,150 1,397,804 795,056

28,300 329,695 339,216

10,325 184,921 188,005

KANBAY INTERNATIONAL INC. 5,700 105,507 80,646
KAYDON CORPL.....cc e 4,500 171,495 143,319
KEANE INC .. ettt e et s e e e et eaaas 33,300 515,484 413,257
KEITHLEY INSTRUMENTS INC....ottiiiiiiiiieeeeeetieee et 20,150 227,897 315,136
KELLWOOD COn.oeeeii ettt ettt s e e a e 11,400 312,474 293,468
KEMET CORP ...t e e 778,650 6,408,290 7,553,162
KEY ENERGY GROUP INC ...ttt 14,900 223,500 214,944
(SR G | L 59,000 945,180 838,924
KILROY REALTY CORPL.. .ottt 61,600 4,870,712 3,285,432
KINDRED HEALTHCARE INC.....uuiiiiiieee et 22,400 697,536 529,460
KLA INSTRUMENTS CORP ... 108,900 4,781,799 5,228,379
KNOLL INC....covvviiieiiineeii, 21,770 388,159 379,359
KORN FERRY INTERNATIONAL. ..ottt 18,100 369,602 325,544
KRONOS INC ... et e e e s e e e et e eeas 5,700 173,964 170,502
KULICKE & SOFFA INDUSTRY INC....oovtiiiiiiiiee et 59,200 465,904 577,724
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LAKELAND INDUSTRIES INC ...t 118,164 1,611,759 1,517,361
LATTICE SEMICONDUCTOR CORP......coooiiiiiteeeeeteeeeee e 129,400 947,208 708,690
LECROY CORNP .. 193,625 2,488,082 3,192,201
LIBERTY PROPERTIES TRUST ..ottt 234,200 11,211,154 10,091,855
LIFEPOINT HOSPITALS INC ...t 22,200 755,910 685,192
LONGVIEW ENERGY COMPANY ..ottt 2,100 38,850 31,500
LSI LOGIC CORP 243,500 1,960,175 2,086,506
LTX CORP e e e 152,890 775,152 974,025
(IR N 1\ 15,055 128,419 144,176
MACDERMID INC ..o ettt eeeaas 14,060 402,819 440,781
MACERICH CO..ceeeeee et ea 206,300 15,402,358 10,112,126
MACK CALIFORNIA REALTY CORPu......ooieeeeiieeeeeeeee e 186,100 9,891,215 7,797,010
MACROVISION CORPU ...t 56,100 1,306,008 1,073,026
MAGMA DESIGN AUTOMATION INC.....oiiiiiiiiieeceeeeeeee e 21,893 165,949 202,729
MAGUIRE PROPERTIES INC.....ouiiieiiiiiieeeeeetteee ettt 154,000 6,146,140 5,103,160
MARATHON OIL CORPu ..o 9,100 759,850 738,479
MARSHALL & ILSLEY CORP ... 58,300 2,718,529 2,618,999
MASSEY ENERGY CORP 89,010 2,246,612 3,365,425
MATERIAL SCIENCES CORP 33,470 318,969 415,376
MATTSON TECHNOLOGY INC....cooeiiiiiiieeeeee e 39,735 311,125 381,048
MAXWELL TECHNOLOGIES INC......coiiitiiiiieeeeeee et 8,500 167,790 127,117
MCAFEE INC ...ttt e e e et e e e e e eaas 256,400 5,835,664 6,229,318
MEDSITE INC ... .ot e et e s s e s e eeean 4,882 1 1
MERCURY COMPUTER SYSTEM INC.....outtiiieiiiieeiieeeeeee e 45,360 563,371 1,156,781
MEREDITH CORP ..o 7,075 334,931 367,825
MERIX CORP ... e e 37,430 454,026 319,281
MICRON TECHNOLOGY INC.....coutoiiiiiiiieeeeeeeeee ettt 340,600 5,885,568 4,763,578
MICROSOFT CORP ... 210,850 5,416,737 5,589,587
MILLS CORP............ 105,800 1,902,284 4,715,303
MKS INSTRUMENTS INC ...ttt 34,900 729,061 687,457
MODINE MANUFACTURING CO..cuuviiiiiiieeeee et 7,900 183,991 226,319
MODTECH HOLDINGS INC... oottt 28,895 155,455 271,133
MONACO COACH CORPL... .ot 56,000 591,360 784,363
MORGAN HOTEL GROUP CO...coeveiieeee et 93,980 1,249,934 1,751,914
MORGAN STANLEY DEAN WITTER.......iiiiieeeeeeeeeeeee e 91,550 6,023,075 5,617,715
MORTONS RESTAURANT GROUP INC.... . 9,200 141,772 159,050
MRO SOFTWARE INC ...t 94,300 2,422,567 1,149,706
MULTI FINELINE ELECTRONIX INC.....coooiiieiiiereereeereeeeeeeeeeeeees 18,400 415,472 397,996
MYERS INDUSTRIES INC...... it 29,372 482,582 412,795
NATIONWIDE HEALTH. ..ottt e eea 95,300 2,483,518 2,029,763
(= 3 22 1 (T 15,400 490,644 329,974
24,300 354,294 346,432
91,422 3,953,087 3,468,111
73,800 408,852 496,072
29,460 519,380 445,031
1,300 18,408 19,500
27,400 344,144 333,296
152,200 3,177,936 2,718,861
17,100 192,888 188,787
NOVELLUS SYSTEM INC ... oottt 310,600 8,671,952 8,004,671
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NYMAGIC INC ... e r e e st s e et eneas 7,098 210,030 180,862
OAKLEY INC ... et e et e e e abaas 100,938 1,660,430 1,705,904
OMICORNP ..t eaaaas 34,200 770,184 602,223
OYO GEOSPACE. ... e 197 11,857 6,511
PACIFIC SUNWEAR CALIFORNIA INC.......cooiiieieeeieeeeeeeeieeee e 48,600 649,296 931,122
PAR PHARMACEUTIAL COS INC.....ouiiiiiiieeeeeeeeeeeeee et 38,000 682,100 812,295
PARALLEL PETE CORP 16,071 385,383 368,709
PARAMETRIC TECHNOLOGY CORP.......coiiiiitiee e 302,040 4,865,864 4,326,799
PATTERSON UTI ENERGY INC....uuiiiiiiiiieee et 7,459 204,377 121,908
PAXAR CORP ..ot 12,600 245,322 263,551
PEABODY ENERGY CORP....oeiiieee ettt 76,722 3,381,138 1,866,051
PENN VIRGINIA CORP ...t 29,600 2,101,304 1,615,871
PENTAIR INC . ...ttt e et e e e e e aean 78,300 2,341,170 2,683,133
PERICOM SEMICONDUCTOR CORRP......c.cooiiieiieeeecteeiieeeeees 36,600 340,380 308,113
PEROT SYSTEMS CORP.....coooeeiie e 282,500 4,056,700 4,214,014
[=d S R [0 2 O N 25,600 413,184 388,740
PETROHAWK ENERGY CORP.....coooteiieeeee et 39,400 439,310 480,451
PETROLEUM CO 8,283 166,074 149,786
PHOENIX TECHNOLOGY LTD 46,390 231,950 286,093
PIER L1 IMPORTS INC ...ttt 41,800 267,102 520,983
PILGRIMS PRIDE CORP ..ottt 26,600 647,976 651,075
PIONEER NATURAL RESOURCE CO.....ccoooiiiiiiiiieieeeieeeeee e 22,000 917,620 925,623
PLAINS EXPLORATION & PRODUCTION......uuuuiiiiiieeeiieeeeeeeeeeeeeeeeeeeees 58,600 2,578,986 1,626,742
PLANAR SYSTEMS INC ... 18,460 181,462 226,990
PLANTRONICS INC.. .o e e s e e ea 35,400 634,368 857,957
POGO PRODUCING CO....ieiiieeeeee ettt 201,450 8,946,395 10,259,392
POST PROPERTIES INC ...t 152,720 7,361,104 6,294,967
POWELL INDUSTRIES INC....coveieiiiiiieee et 8,081 177,863 165,546
POWER-ONE INC................. 38,300 260,057 249,788
POWERWAVE TECHNOLOGIES INC.......cooiiiiiieeeeeeeeeeeeeeeee e 93,800 711,004 777,986
PREFERRED BANK LOS ANGELES CA........oo oo 23,300 1,305,965 921,572
PRIDE INTERNATIONAL INC ..ottt 69,100 1,791,763 1,807,657
PROCENTURY CORPL.... oo 24,485 360,419 271,559
PROGRESS SOFTWARE CORP....ovviieeee e 6,900 174,708 168,171
PROLOGIS TRUST ...ttt enea 354,372 20,007,843 10,076,802
PROSPERITY BANCSHARES INC 227,097 8,011,982 6,856,632
PROVIDENT FINANCIAL SERVICES INC......cooiiiiiiieeiiiiiiieieeeeeeeeeee 33,900 632,235 611,206
PUBLIC STORAGE INC ...ttt r e 271,140 23,494,281 12,570,911
QUAKER CHEMICAL CORP......uviiiiiiieeiiiiitee ettt 4,575 86,468 96,698
QUESTAR CORPU.....uttiiitiiiiiiiittiiittteetee ettt ettt e e e e e e e e e e e e e e e e e aaa e e 3,500 302,890 239,496
QUIKSILVER INC...coiiiiiiiiiiiieeeee ettt e a e e e e e e 34,600 484,400 479,304
RADIOSHACK CORP... ..ot 43,100 778,386 768,551
RAILAMERICA INC . ... et 28,200 284,538 288,175
READERS DIGEST ASSOCIATION INC.....uuiieiiiiiiieeiieeeeeeieneeee e 16,100 206,241 233,545
RECKSON ASSOCIATES REALTY CORP.....cootvttieeeeeeeeeeeeeee e 175,600 7,513,924 6,318,991
REGAL BELOIT CORP ...t 4,213 181,833 132,349
RESTORATION HARDWARE INC. .. 61,581 432,914 366,904
RF MICRO DEVICES INC ...t 95,600 632,872 661,440
ROBBINS & MYERS INC ... .ot 19,521 562,205 472,590
ROGERS CORPL... .ot 74,810 4,340,476 3,041,485
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ROWAN COMPANIES INC... oottt e e 31,400 1,073,880 890,458
ROYAL GOLD INC ... ottt 23,200 691,128 747,777
RUBY TUESDAY INC.. .ot 237,000 6,119,340 6,082,671
SAFENET INC . ..o e s e raa e eabans 207,100 3,893,480 3,636,169
SAKS INC .. et e s e e 154,800 2,233,764 2,622,952
SANDERSON FARMS INC......e it 11,900 371,994 327,344
SAUER INC 3,500 78,925 86,169
SCHAWK INC . ..ttt e e et s e e eaaans 14,700 281,358 309,874
SCHLUMBERGER LTD...coitiiiiiiteeeee et a s 104,071 6,379,552 5,762,087
SCHOLASTIC CORP ... 14,050 422,343 410,272
SENIOR HOUSING PROPERTIES TRUST ....ooviiiiiiieeeieieeeeee s 81,250 1,653,438 1,464,839
SILICON IMAGE INC ...ttt a e aaaaas 7,600 88,236 82,861
SILICON LABORATORIES INC.... ottt 14,400 507,888 485,573
SIMON PROPERTY GROUP INC......coviiitiicieiieeeeeeeeeeieeee e 310,240 26,305,250 16,741,029
SKYWORKS SOLUTIONS INC.. .ottt 95,500 442,165 546,312
SL GREEN REALTY CORP ...t 67,700 7,552,612 1,902,648
SONOSIGHT INC ... it eaaans 8,800 279,224 252,586
SOTHEBYS HOLDINGS INC... 11,700 325,260 220,043
SOUTH FINANCIAL GROUP INC.....uuiiiiiiiee et 258,041 6,974,848 7,193,992
SOUTHWESTERN ENERGY CO. oottt 40,900 1,404,915 1,324,426
ST JUDE MEDICAL INC ...t n e 63,200 2,301,112 2,349,282
ST MARY LAND & EXPLORATION CO....covviiiiiiiieieeeeeeeeeeeeeevs 2,000 81,600 81,931
STANDEX INTERNATIONAL CORP.....coovttiieiieeeeeee s 5,780 170,221 163,447
STARWOOD HOTELS & RESORTS ... 294,395 15,679,478 12,549,849
STEAK N SHAKE CO..occoeiie et 13,600 218,552 232,576
STEELCASE INC ... .ottt eeaaaas 20,810 301,745 319,462
STERLING BANCORP......cotiiiieee et 29,100 565,413 566,063
STONE ENERGY CORPL... .ottt 82,400 3,639,608 3,815,115
STRATEGIC HOTELS & RESORTS INC......coiiiiiieiiiieeiieee e 271,300 5,534,520 5,401,509
SUN MICROSYSTEMS INC....coueiiiiie e 837,700 4,180,123 3,915,159
SUPERIOR BANCORP- ...ttt 22,627 264,057 250,805
SYMBOL TECHNOLOGIES INC.....ueiiiiiiecee et 53,600 643,736 569,546
SYMMETRICOM INC ...t er e e s aaaaas 26,720 199,331 205,637
SYNOPSYS INC ... et s e e eaaas 337,900 6,406,584 6,627,882
TAKE-TWO INTERACTIVE SOFTWARE.......coo e 6,900 84,180 68,829
TANGER FACTORY OUTLET CENTERS INC... . 145,500 5,208,900 3,508,179
TAUBMAN CENTERS INC ...t 47,500 1,913,775 1,590,694
TEKELEC. ...ttt r et 34,600 460,180 471,602
TENET HEALTHCARE CORP.... oot 89,530 705,496 605,108
TERADYNE INC.. oottt et et e e e e r e 327,200 4,593,888 4,990,464
TERASTOR CORPu ..o 26,236 1 1
TETRA TECHNOLOGIES INC ...t 36,814 611,112 587,455
TEXAS INSTRUMENTS INC ...t 96,900 3,157,971 2,435,799
TIBCO SOFTWARE INC... oot 32,600 256,236 240,628
TRC COMPANIES INC ...t 15,430 145,814 186,634
TREASURE ISLAND ROYALTY TRUST ..ot 511 66 347
TREDEGAR INDUSTRIES INC. 13,900 229,350 215,046
TRINITY INDUSTRIES INC ...t 5,450 181,812 152,721
TRIQUINT SEMICONDUCTOR INC.....coiiiiieiiieeiiieeeiee e ceee e 35,800 176,494 156,899
TTM TECHNOLOGIES INC.....eiieeeeeeeeeeeee et 39,800 511,828 545,264
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U S THOLDINGS CORPL ...ttt e eaa 37,425 500,372 477,013
U STORE IT TRUST ..ottt e e e s e e eean 61,000 1,215,120 1,271,540
ULTRATECH STEPPER INC ..ot 29,540 432,170 558,903
UNITED RENTALS INC....ee ettt e et e e 253,770 5,496,658 5,535,102
UNIVERSAL HEALTH SERVICES INC.....ovviiiiiiiiieeeeeeeeeeee e 144,900 8,204,238 6,753,176
VALASSIS COMMUNICATIONS INC....coveiiiiiee e 8,300 163,676 170,806
VALEANT PHARMACEUTICALS INTERNATIONAL... 176,900 3,477,854 3,266,498
VALUEVISION INTERNATIONAL INC ...t 29,225 322,644 356,927
VARIAN INC ...t e e e 10,950 511,146 423,728
VARIAN SEMICONDUCTOR EQUIPMENT .....ccceiiiiieiieeciie e 10,550 372,521 282,942
VEECO INSTRUMENTS INC....oiiiiiiiie et 22,130 541,300 458,631
VENTAS INC .ottt e e e et e e e e ran e 194,400 7,785,720 6,098,936
VISHAY INTERTECHNOLOGY INC.....oveiiiiiiieeeeeeee e 250,350 3,507,404 3,726,928
VORNADO REALTY TRUST ..oeiieeie ettt e e 256,989 27,217,705 13,919,430
WARNACO GROUP INC....oee e 27,600 555,588 547,411
WARRIOR ENERGY SERVICES CORP.......oveeeeiiiiiiiiiiceee e 2,700 51,570 63,450
WASHINGTON TRUST BANCORP INC.....oiiiiiieiiiiieeee e 6,207 163,803 166,855
WEST MARINE INC.............. .. 19,870 271,623 277,779
WH ENERGY SERVICES INC.....ccoiiieiiieee et 57,915 2,922,970 2,688,512
WHITING PETROLEUM CORP ...t 7,800 351,000 302,978
WILLIAMS CLAYTON ENERGY INC.....iiiiieeeiieee et 29,664 972,386 888,342
WINNEBAGO INDUSTRIES.... .o 15,100 440,920 469,413
WJ COMMUNICATIONS INC ..o e 43,127 73,747 93,736
ZALE CORP. ... e 17,800 476,150 473,299
ZOLL MEDICAL CORP ..ot 17,300 655,843 482,314
TOTAL DOMESTIC COMMON STOCKS 971,465,701 788,015,294
FOREIGN COMMON STOCKS

A P MOLLER - MAERSK A/S 70 582,583 671,313
ACOM COaiieii et e e et e et e et e s ees 74,730 3,345,121 4,164,959
AEON CREDIT SERVICE CO....coovtiiiieeeeeeeeeeeee et 25,000 598,968 714,155
AFG(ARBONIA FORSTER HOLDINGS AG)......cooiiiaiiiiieeeiee e 700 246,969 203,768
AICHI TOYOTA MOTOR CO...ceeeeiiee ettt 51,000 934,902 1,087,904
ATFUL CORP ... e 56,300 2,256,128 2,946,822
AIRPORT FACILITIES CO...coeeeeeeeeee et 54,000 355,442 322,802
AISIN SEIKI CO 5,000 151,767 119,271
AKER KVAERNER. ... oot a e 22,630 2,171,544 698,486
AKITA DRILLING LTD ittt e e e 103,700 1,962,334 1,939,122
ALBERTA CLIPPER ENERGY INC.....cooiiiei e 13,725 66,414 49,552
ALFA LAVAL NVP. .o 9,800 324,494 327,394
ALGOMA STEEL INC.. .ot 2,100 69,732 62,437
ALPHA CORP....cee e 5,000 173,509 183,261
ALTEN NPV e et e e 20,500 625,061 372,938
AMAGERBANKEN. ... ..ottt r e 18,700 1,273,943 939,971
AMPER S A . oo 58,200 705,505 581,550
ANDRES WINES LTD.cuuiiiiiiiiieeeeee ettt s e enaa s 2,800 74,936 64,608
ANGLE ENERGY............... 38,200 129,083 128,377
ANGLO AMERICAN PLC... .ttt 34,760 753,597 414,592
ANTOFAGASTA PLC.. et 178,000 1,576,102 935,513
APRIL GROUP . ..ot 11,900 592,548 382,511
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ASAHI BREWERIES. ..ottt e e 450,000 6,606,983 5,396,212
ASATSU-DK INC . ...t a e 138,400 4,472,320 3,889,074
ASM PACIFIC TECHNOLOGY ...ttt 60,000 310,927 338,396
ASML HOLDING N V.ot eb e e e 35,900 791,954 717,641
ASPEN INSURANCE HOLDINGS.......cootiieiieeeeeee e 31,300 774,049 790,024
ASPREVA PHARMACEUTICALS CORP. ...ttt 15,900 392,575 416,395
AUR RESOURCES INC 146,800 2,467,060 1,249,438
AURORA ENERGY RESOURCES INC......oooiiiiiiiiiiiiiieeee s 12,000 102,293 65,312
AUSTRALIAN WEALTH MANAGEMENT ...ttt 130,900 220,916 199,345
AUTONOMY CORP. ..ot 93,000 689,025 613,619
AXON GROUP ... 68,000 519,002 510,653
AZIMUT HOLDING SPA . ... et 101,000 1,125,685 1,226,536
BALLARD POWER SYSTEMS INC ... 15,300 93,475 158,719
BANCA ITALEASE . ... ... 15,000 724,636 604,114
BAYTEX ENERGY TRUST ...ttt e e 30,500 735,463 720,470
SO |\ [ 289,231 7,185,491 7,597,023
23,000 194,339 223,853
13,600 314,053 186,397
490,448 501,046 512,954
21,160 1,383,229 768,502
30,970 1,303,837 745,421
16,500 1,025,205 1,116,653
7,300 1,882,890 723,213
BINCK NV .ot e et e et e et sr e e st e eaaeeans 26,900 401,493 460,282
BIOMAR HOLDING S/A. ... et e s 26,000 1,035,092 998,684
BIRCHCLIFF ENERGY LTD. .o 25,900 123,228 135,277
BOARDWALK REAL ESTATE INVESTMENT ......oooviiieeiieeeieee e, 20,600 564,307 535,647
BOLIDEN ABh....coeiiiii ettt ettt e e et e e e s e e e b e aeas 34,400 646,804 411,175
BONTERRA ENERGY INCOME .. 2,600 84,343 71,104
BOOM LOGISTICS. ..ottt e e e eeas 321,300 1,025,608 834,147
BORALEX INC ....cc it e e et e e e eeans 32,600 274,665 178,029
BOSTON PIZZA ROYALTIES INCOME FUND.........ccoovviiiicieeeeeeeeeeee 4,000 68,484 54,765
BOW VALLEY ENERGY LTD..cuuiiiiiii ettt 38,100 211,142 38,672
BRAEMAR SEASCOPE GROUP PLC.......ooeteiiiiiiiieeeeeeeeee e 91,300 688,153 705,871
BREAKWATER RESOURCES LTD.....ccoiiiiiiieieiieee et 583,700 683,767 618,016
BRIT INSURANCE HOLDINGS... . 64,100 331,034 324,081
BRITISH AIRWAY S .ottt e e e eaeas 174,000 1,359,476 862,479
BRITISH LAND COMPANY PLC....ooeiiie e 216,898 5,631,615 4,155,116
BROOKFIELD PROPERTIES CORP.....coooiieeiieiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeee 617,950 21,659,148 11,837,288
BUSINESS OBJECTS.....o ettt e e 18,500 515,410 403,332
CABCHARGE AUSTRALIA LTD..cou it 46,300 265,177 211,474
CAIRN ENERGY PLC... .ttt 51,180 2,075,545 1,371,113
CALSONIC KANSEI CORP.....ceee e 193,000 1,146,958 1,431,682
CANACCORD CAPITAL INC ..ot 45,500 742,104 374,311
CANADA BREAD CO LTD ..ottt 7,000 384,771 187,413
CANADIAN NATURAL RESOURCES LTD....ccvvieiiiiiiieeeeeeeeieeeeeeevis 43,640 2,295,028 1,088,768
CANADIAN SUPERIOR ENERGY INC.. .. 40,100 86,215 85,018
CANADIAN WESTERN BANK .. ..ottt 5,500 218,365 185,777
CANAM MANAC GROUP INC.... oo 37,200 343,591 221,523
CANEXT ENERGY LTD..uu ittt ettt e enaaaaas 4,900 7,065 8,782
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CANON MARKETING JAPAN INC.....ueiiieiiiee et 33,000 783,604 442,683
CAPITOL ENERGY RESOURCE LTD...cuvuuiiiiiieiieeiieeeieeeee e 10,576 48,413 37,288
CAPRAL ALUMINIUM LTD.c..iiiiiiiiee ettt 539,800 523,517 556,509
CATHEDRAL ENERGY SERVICES INC......cooiiiiiiiiciee s 10,700 97,382 120,706
CCS INCOME TRUST ...t e e e e aaaaas 7,300 246,480 241,228
CELESIO AG.. ..ot aaaas 25,400 1,287,525 1,029,081
CELTIC EXPLORATION LTD .. 5,400 67,588 69,336
CELTIC RESOURCE HOLDINGS........ooottiieeeee e 240,500 1,031,588 1,077,837
CEMENTOS PORTLAND VALDERRIVAS. ... 6,800 693,736 764,885
CENTURY LEASING SYSTEM.....oiiiiiiiiie et 53,100 703,563 603,556
CENTURY OILFIELD SERVICES INC.....ouuutiiiiiieeeiieeieeeeeeeeeeeeeeeeeeeeiiaas 261,500 824,735 402,319
CERAMIC PROTECTION CORP.....uteceeiieeiiieeeeeeeieiee e 3,400 73,990 67,413
CHAMPION REAL ESTATE. ...ttt e s 5,396,000 2,726,882 2,782,791
CHARTER PLC...coe ettt aaas 88,200 1,286,793 412,862
CHAUCER HOLDINGS. ...ttt eaaaaas 358,100 454,675 419,063
CHEMRING GROUP. ...ttt 62,000 1,737,158 979,033
CHIBA BANK . ettt e e et e e e s e e e eaaaas 50,000 465,959 311,714
36,000 273,795 194,579

17,000 202,635 241,988

CITIC INTERNATIONAL FINANCIAL HOLDINGS LTD.....ccoeeivicvviireeennee 1,931,000 1,003,149 1,079,863
CITYCON OY et e e e eaaaas 44,400 217,107 188,097
CLARKE INC ..ottt e et s e e abaas 7,000 72,413 56,554
COCA COL A . e aas 192,800 3,756,218 4,398,199
CODAN . e et e et r e et e et e s e e e enaaas 7,200 518,919 258,245
COGECO CABLE INC ... et 24,800 564,048 477,570
COGECO INC ...t r et eeaaaas 2,900 59,450 71,955
COM DEV INTERNATIONAL LTD.uuuuiiiiiieeeeeeee e 149,100 757,760 683,039
COMPTON PETROLEUM CORP......uuoiiiiiiiiiiiiieeeeeeeeee e 86,200 1,036,986 1,183,582
COMPTON PETROLEUM CORP......ouoiiiiiiiiiiiiieeeeeeeee e 94,431 1,132,577 1,016,789
CONSUMERS WATERHEATER INC ..ot 4,700 64,248 66,167
CORBY DISTILLERIES. ... .ot 5,400 107,051 105,578
CORE LABORATORIES. ... oot 9,900 726,363 257,091
CORUS GROUP ORD....cotieie et 179,780 1,341,372 1,166,254
[©10 15717/ [© 2 © 1 | T 122,000 537,784 636,126
CREDIA CO.aeeeeee et e e et e s e eaaaas 186,000 1,600,154 2,448,081
CRESCENT POINT ENERGY TRUST... 6,283 129,651 120,349
CREW ENERGY INC ...ttt 17,891 225,703 221,598
CRM HOLDINGS LTD.cuiiiiiiiee ettt e e s e 61,200 459,000 634,604
CRYPTOLOGIC INC...coei ettt e 2,500 65,150 61,372
CTS EVENTIM NPV ...ttt et 10,100 313,646 327,291
DE&M HOLDINGS INC... ittt e e 291,000 893,208 1,045,509
DAIBIRU CORP ... .ot 90,100 916,480 1,051,532
DAIDO METAL CO...eieiecie et e eas 253,000 1,456,069 1,802,363
DAIHCHI KOSHO CO.euiiiee ettt e e e 36,000 419,900 426,635
DAICHI SANKYO COMPANY LTD.cuuiiiiiiiieiiieeeeee e 122,000 3,370,252 2,612,717
DAIKOKU DENKI CO...iciiiicieeeeee ettt e e e e 12,000 335,592 388,716
DAISHINKU CORP... 187,000 1,179,861 1,314,173
DAISYO CORP ... e 15,000 216,780 165,239
DATA COMMUNICATIONS SYSTEM CO..ccvvviiiiiiiiiieeeeeeeeeeeiee e 4,000 140,512 125,822
DATAMONITOR. ..t e e e e e e e e aeas 144,300 1,090,373 1,088,206
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DAVID JONES LIMITED.....couuiiiiiiee et e e e e 428,300 1,154,562 1,131,589
DELPHI ENERGY CORPL.... ottt 24,200 99,875 79,355
DELTA GROUP . ...ttt e e e e e eas 148,900 365,367 338,419
DELTA HOLDING. ...ttt e e et aeeas 46,800 734,452 629,163
DENYO CO LTD ..ttt et s e e eneas 30,000 367,055 341,896
DERWENT VALLEY HOLDINGS....... oo 29,563 1,013,886 860,894
DIAMOND LEASE COMPANY. 20,000 903,782 1,044,614
DIAWABO INFO SYSTEM... oottt 75,000 1,039,774 1,255,204
DTZ HOLDINGS . ...t e e e e e reas 123,295 1,438,815 963,927
EASYHOME LTD.. ottt e s e e e eens 4,750 68,484 51,263
EASYJIET ORD ...t e e e eeeas 159,000 1,402,574 652,075
EIFFAGE . ... oo e e e e e aeas 18,000 1,556,413 609,675
ELCOTEQ NETWORK CORP......coiitiiiiieeieiiiieee et 21,000 380,367 485,212
ELDORADOQO GOLD CORP ...ttt 70,300 344,470 306,955
ELEKTRIZITATS-G LAUFENBURG AG.......ottoiiiiiiieieeeeeeee e, 330 291,472 289,108
ELEMENTS PLC ...ttt e e e e e e eaas 940,600 1,592,355 1,222,802
ELPIDA MEMORY INC ...t e e 11,000 486,763 503,268
EMBER RESOURCES INC... .. 17,515 62,342 48,699
EMERGIS INC ...ttt e e s eaea 110,500 528,727 412,146
ENCANA CORP. ... et a s 45,700 2,410,218 1,404,317
ENDEV ENERGY INC ...ttt 31,500 40,874 25,049
ENDURANCE SPECIALTY HOLDINGS LTD....uuuuiiiiiiieeiieeeeeeeeeeeeeeeeeeee 10,000 322,700 326,388
ENERFLEX SYSTEMS LTD...ooeiiiieeeeee ettt 5,200 154,114 124,029
ENERGY METALS CORPL... .ottt 6,114 32,064 28,697
ENGHOUSE SYSTEMS LTD ..ottt 16,300 115,301 152,204
EQUITABLE GROUP INC......ooiiiiiiiiiiiiiiicce ettt e 61,500 1,510,138 1,423,715
ES-CON JAPAN LTD et ettt e e e e 3 5,985 5,121
ESPIRIT ENERGY TRUST ...t 1,836 22,699 18,544
ESPRINET......coovviiienn 103,800 1,775,265 1,484,746
ESSO(FRANCAISE) 1,600 403,472 394,386
EUROZINC MINING CORP ...ttt 23,300 65,717 69,951
EXPRO INTERNATIONAL GROUP......oottteieeeiieiieeteee e 15,590 205,951 115,329
FADESA INMOBILIAR. ...ttt e e 36,500 1,176,456 1,247,610
FAIRFAX FINANCIAL HOLDINGS LTD....coviteiiieiieeeeeeeee e 43,245 5,188,621 6,848,833
FAIRQUEST ENERGY LTD.....uiiiiiiiiiiieeeieciiiiieieee e e e e e e 24,600 123,249 129,455
FIRST CALGARY PETES LTD.... 18,123 162,980 135,693
FIRST PACIFIC COn.oeiee ettt 6,670,000 3,001,897 2,143,903
FLINT ENERGY SERVICES LTD ...t 33,400 1,956,297 1,147,406
FORDING CANADIAN COAL TRUST ...t 45 1,359 967
FORZANI GROUP LTD... ittt 23,000 349,016 337,651
FOUR SEASONS HOTELS INC....ouiiiii et 1,291 81,475 72,158
FOURLIS. .ttt e s e e s eas 28,800 426,164 249,836
FRONTLINE LT Dttt ettt e et e et e s s e e eaan 4,500 183,555 170,440
FUBON BANK(HONG KONG) LTD.....uuiiiiiieiiiieeiie e 591,000 219,628 227,301
FUCHS PETROLUB AG NV PRT ... 24,970 1,378,558 1,013,807
FUIJIIHEAVY LTD ettt et 164,000 949,448 888,553
FUJI MACHINE MANUFACTURING.. .. 15,000 306,305 322,835
FUJI SEIKO LTD ...ttt ettt e e e e ee 24,000 149,380 161,557
FUJI TELEVISION NETWORK ...ttt 3,719 8,339,490 7,553,762
FUIIKUR A . et et e e e e et e et e e ra e e et e aeas 52,000 614,947 409,177
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[ LN 1 o I = R 1,578,332 9,998,727 8,627,068
FUKUDA DENSHIL...ceiiie ettt a e 4,000 131,986 146,324
FURUNO ELECTRIC CO....eeieeeee ettt e e 146,000 1,308,318 1,707,382
FUTABA INDUSTRIAL. ...ttt 96,700 2,127,178 1,830,450
FUYO GENERAL LEASE CO LTD...ciieeiiiiieeeeeieeeeeeeee e 12,000 365,264 479,717
GAKKEN COeiiiiiii ettt e s e e abaas 630,000 1,530,886 1,454,182
GALLEON ENERGY INC 233,659 4,000,469 1,880,169
GALLEON ENERGY INC CLASS Aot 868 14,861 6,213
GAMMON LAKE RESOURCES INC.......cottiiieiieiieceee e 28,800 367,218 414,433
GARDA WORLD SECURITY CORP ... 25,100 498,042 165,903
GERRY WEBER INTERNATIONAL AG NPV(REG).......ccccooerieirrieniens 27,900 589,628 426,594
GLEESON(M J) GROUP ORD......c.ctiitiiiiiiiiee et 180,200 1,317,084 1,091,965
GLOBAL SANTAFE CORP ... 11,700 575,874 515,137
GMP CAPITAL TRUST .ottt eaaaaas 28,900 602,610 374,983
GOLDCORP INC ... et e e e eaaaas 79,455 2,197,725 1,110,254
GOLDSHIELD GROUP ... .ot 82,700 418,045 524,848
GRAND HOTEL GROUP ORD ...ttt 534,500 402,048 362,229
GROUPE LAPERRIERE & VERREAULT. 96,200 2,188,827 1,913,807
GRUPO CATALANA OCCIDENTE SA. ... et 19,000 513,415 231,840
GSIGROUP INC. ...t e e eabaas 54,100 487,441 555,778
GUARDIAN CAPITAL GROUP LTD...oovtiiiiiiie e 14,000 141,924 99,926
GULLIVER INTERNATIONAL. .....ciiieeeiiieeeeeeee et e s 4,000 325,702 315,249
GUNMA BANK ..ottt e e et e et e st e e e e eaaaas 135,000 1,038,240 1,033,600
HALDEX ABi....ceiiiicie ettt ettt et e e e e e e e st e et e e b e eans 20,500 389,702 421,708
HAMMERSON. ...ttt et e s e e et e eeas 120,777 2,922,242 2,299,399
HANKYU HOLDINGS INC.....ouniiii et 162,000 867,426 980,412
HARRIS STEEL GROUP INC.......oouiiieeieeee e 27,800 814,147 390,548
HAWKER RESOURCES INC ... 2,599 10,188 8,690
HENDERSON LAND DEVELOPMENT CO.. . 480,000 2,712,701 2,415,363
HIGHPINE OIL & GAS LTD ...t 26,915 443,834 170,690
HIGHWAY INSURANCE HOLDINGS. ..o 801,113 1,074,305 1,045,967
HIKARI BUSINESS. ..ottt e s e e eaas 30,001 254,517 257,797
HITACHI KOKUSAI ELECTRIC. .. ...ttt 10,000 112,291 131,176
HITACHI MAXELL...ccvniiieie ettt e e e e e 72,000 903,645 1,006,440
HITACHI SYSTEMS & S NAV ...t 5,000 105,299 133,221
HODOGAYA CHEMICAL 53,000 183,468 183,999
HOKKAIDO ELECTRIC POWER CO INC.......ccoooiiierieeiieeiieeveeeeeeeeeeeeeees 7,000 173,083 152,143
HONG KONG LAND HOLDINGS.....cootiiieiie e 970,000 3,899,400 3,398,547
HSE INTEGRATED LTD..couiiiiiiieecee ettt e et e e 666 1,404 1,219
HUDBAY MINERALS INC... oot 22,100 298,915 310,729
HUFVUDSTADEN FAST ..ottt 154,700 1,235,145 1,138,922
HUNTING PLC..oc ettt e e s s e e eaas 202,200 1,723,074 557,700
HUNTSWORTH. ..t e e e e et e e eab e eeas 165,000 282,469 313,363
HUSKY ENERGY INC ... .ottt 30,560 2,106,086 813,578
HUSKY ENERGY INC ... .ottt 1,000 68,916 39,788
HUSKY INJECTION MOLDING SYSTEM.......coooiiiiiiiiiieiciieee e 16,100 72,829 76,498
HYSAN DEVELOPMENT... 903,151 2,450,443 2,333,523
I1BJ LEASING CO LIMITED 28,000 697,106 612,216
IG GROUP HOLDINGS. ... oottt 74,500 335,145 335,450
IMPERIAL OIL LT D ettt ettt e e et s s e s s s e e e eaan 45,480 1,717,780 995,991
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1NN LO [0 = N 68,400 645,982 284,993
INDEPENDENCE GOLD......cootttiiiiiiiieee e 175,100 462,654 446,996
INMET MINING CORPU .. .ottt 34,300 1,437,216 893,746
INNOVA EXPLORATION LTD.ccuuiiiiiiiiiieee ettt 12,162 68,386 76,403
INTERNATIONAL POWER. ..ot 218,600 1,320,197 766,681
10,600 59,603 56,595
172,200 769,278 684,073
48,000 723,162 674,099
ITE GROUP ORD ...t a e e 223,800 511,906 375,727
ITM POWER. ... et e e e e e raas 24,300 64,596 86,900
ITOCHU CORPL ...ttt e s e eeaas 105,000 881,826 872,067
{9, OO 1 IR 5 T 497 1,606,028 1,451,369
NN O O T O © RN 67,000 735,209 578,933
JET MULTIMEDIA. ...ttt 22,700 502,688 587,102
Y TS 87,600 1,368,542 560,732
JULIUS BAER HOLDINGS. ... .ottt 15,300 1,468,016 1,224,061
KAGA ELECTRONICS CO 11,000 223,217 294,994
KANDENKO 118,000 828,017 902,555
KANTO AUTO WORKS 52,700 625,022 649,805
KAWAI MUSICAL INST ..ot s e e e 92,000 175,709 236,111
KEIHIN CORP ... e e e e e ees 27,000 572,068 431,554
KEIO CORP ... e e a e 152,000 990,135 1,055,324
KEIYO BANK LTD ettt e e e e e a e 26,000 150,079 139,835
KEPPEL CORP ... ettt 120,790 1,152,137 681,041
KERRY PROPERTIES LTD..uuuiiiiiiiiii e 3,962 14,876 14,603
[R5 SO T 26,700 1,129,219 553,928
KIER GROUP. ... ettt e eas 36,600 1,120,861 498,748
KINGSGATE CONSOLIDATION NL. .ottt 49,000 199,068 229,959
KIRIN BREWERY CO......ccvvvvveviinnnnnn 457,000 6,355,178 4,473,664
KODIAK OIL & GAS CORPu ..ot 250,500 1,038,342 515,187
KOHNAN SHOUL. ...t e e e 106,000 1,096,287 1,675,614
KOMATSU WALL INDUSTRY ..ottt 12,000 200,844 229,033
KOREA ELECTRIC POWER CORP......ootviieeeiiieeeeecieeee e 47,730 1,826,796 1,592,709
KTE&G CORP ... et e e 75,420 4,424,014 2,582,912
KUBOTA CORPORATION. . ..ottt 123,000 1,013,071 603,763
KUEHNE & NAGEL AG... 20,000 1,403,950 734,488
KUMAGAISGUMIL...ccee et e e e 51,000 121,755 138,043
KURABO INDUSTRIES. . ...ttt 100,000 281,366 263,192
KYODO PRINTING CO...ceeiiieeeeeeee ettt 65,000 253,272 297,047
KYOSAN ELECTRIC . ... ettt 164,000 581,694 584,304
KYOWA EXECO CORP. ... 81,000 882,619 716,943
LA SENZA CORP ...t 11,300 278,898 183,757
LAND SECURITIES GROUP......coooiiiii et 78,545 2,829,719 2,455,295
LASERTEC CORP ...t 24,000 663,000 648,070
LASSONDE INDUSTRIES INC....ueiiiiiieeeeeeeeeee et 2,000 67,961 64,026
LAURENTIAN BANK OF CANADA ... ..ot 20,700 546,528 550,208
LAVENDON GROUP 213,600 1,086,850 1,141,865
LEADER ENERGY SERVICES LTD 10,621 26,798 15,648
LEGACY HOTELS REIT ..coeiiiiii ettt e e 278,335 2,169,496 2,088,692
LERQOY SEAFOOD GROUP ..ot 13,100 229,595 162,378
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LINAMAR CORP ..ot e e e e eaas 11,200 136,752 162,578
LION CORP ... et s e e e et e reas 485,000 2,592,787 2,808,816
[0 SO 1| I O 7,300 611,010 602,604
LUMENIS LT Dttt ettt e e e st e e e e e eabeenaas 121 169 190
LUNDIN MINING CORPu ...ttt e 2,300 68,187 61,130
MABUCHI MOTOR. ...ttt e e e raas 78,600 5,006,114 4,512,005
MAEDA CORP 70,000 324,679 320,663
MAJOR DRILLING GROUP INTERNATIONAL INC......vvveieeeeiiiiiiiiines 23,600 462,537 183,655
MAKITA CORP ... et eaeas 84,000 2,470,905 1,330,130
MANDARIN ORIENTAL INTERNATIONAL.......ocvieieeeiieiiieeeieeeeee e 1,537,000 1,706,070 1,685,993
MARTINREA INTERNATIONAL INC....covviieiiieiiiicee e 34,000 229,781 191,740
MARUBENI CORP ... 168,000 898,120 927,842
MARUBUN CORPL.....oe e 13,000 165,153 149,590
MATSUSHITA ELECTRIC WORKS.... .o 34,000 362,945 330,272
MAX RE CAPITAL LTD ettt e e e e 10,900 252,989 267,087
MAZDA MOTOR CORP....ceeeeeeee e 21,000 134,646 73,559
MCDERMOTT INTERNATIONAL INC......cooiiiiiiieeteeeeee e 24,614 1,186,395 290,371
ME C ALUX S A . ottt e e e e b e eans 20,400 726,725 681,374
MEDA AB SERVICE...... .ottt 43,000 882,817 569,687
MEISEI INDUSTRIAL. ..ot et e eeaa 24,000 124,824 183,922
MELCOR DEVELOPMENTS LTD.ccuuuiiiiiiiiiiieeeceeeeeeeee et 4,000 57,671 31,669
MIDNIGHT OIL EXPLORATION LTD....ccoiiiiieeiieeeeeeeeeeeeeeeee e 26,400 92,540 90,141
MILANO ASSICURAZIO. ...t 224,100 1,620,755 844,733
MILLERS RETAIL. ..ottt e e e e eaas 846,900 1,054,178 1,079,295
MINACS WORLDWIDE INC.....cooiiiiiiiiee ettt 37,800 185,296 93,673
MINCOR RESOURGCES.......oe et 1,244,300 1,159,256 895,163
MINERV A e e et e e e et e e e aeas 152,076 820,807 823,066
MINISTOPR COeniiiiieie et e et e et e e e e eaeas 71,100 1,385,203 1,389,265
MISSION OIL & GAS INC.. 3,918 52,570 42,317
MITSUBISHI ESTATE . ... 336,000 7,247,986 7,522,845
MITSUBISHI MATERIAL CORP. .. .ottt 176,000 766,816 768,583
MITSUI FUDOSAN CO..oiiiieie ettt e n e e 218,000 4,888,434 4,571,543
MITSUI TRUST HOLDINGS NPV....otiiieiiieeiiee et 30,000 351,452 387,700
MITSUMURA PRINTING ... ..ottt 59,000 276,173 378,797
MMIHOLDINGS . ...ttt e e e aeas 2,614,000 1,487,683 1,152,333
MOCHIDA PHARMACEUTICAL 41,000 360,413 378,925
MONTEREY EXPLORATION LTD...ccoieiiiiiiiieeeeeeeeeee et 34,600 135,625 126,642
MONTEREY EXPLORATION LTD WTS.... i 11,533 0 0
MORGAN SINDALL. .. oot e e e eens 24,500 506,105 327,210
MORGUARD CORPu ...t 37,300 1,213,363 1,013,600
MORGUARD REIT ..ttt r e e e 7,200 72,470 70,422
MORITA CORP ... e e 59,000 387,347 402,599
MOSAID TECHNOLOGIES INC......ooutiiiiiiiiieee e 4,700 122,778 103,701
MULLEN GROUP INCOME FUND.......uuuiiiiieeiiieeeeeeeeeeeeieeee e 26,400 606,623 318,964
MUNCHENER RUCKVERSICHERUNGS...........ooooiieieetieeieeeeees 10,052 1,508,663 1,140,004
N.G.K. SPARK PLUG CO....ooeiiiiiieeeeeee ettt 33,000 672,465 439,592
N.I.C. CORP.............. 29,000 260,860 293,093
NABORS INDUSTRIES. . ...ttt 16,000 526,080 490,140
NATEXIS BANQUE POPULAIRE........coooiiiiiiiiiiiee e 6,000 1,543,740 923,646
NAVIGAZ MONTANARI. ... e 266,200 1,221,586 1,055,788
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NEC SYSTEM INT & CONS ...t e e 11,000 117,705 146,999
NEW JAPAN RADIO CO..cuiiieieeeeee ettt 51,000 344,827 365,274
NEW WORLD DEVELOPMENT ... 1,678,052 3,012,262 2,550,508
NEWALTA INCOME FUND. ..ottt 2,300 67,026 65,924
NEXEN INC ...ttt e s e et e e e et eaeas 11,800 684,661 332,030
NEXEN INC ...ttt e s e et e e e et eaeas 300 17,514 9,636
NICHIAS CORP 106,000 786,290 636,385
NIDEC TOSOK CORP ... e 7,000 80,096 89,903
NIHON KODEN CORP ...ttt e e 52,000 928,849 588,475
NIKKO SECURITIES......ccoiie ettt 1,155,500 14,679,585 10,799,809
NIPPON FINE CHEMICAL CO....oovviieeee et 506,504 3,152,560 3,131,297
NIPPON LIGHT METAL CO...oeeeeeeeee et 350,000 901,224 873,909
NIPPON MINING HOLDING. .....cuoiiiiiiiiiiiiicee et 106,000 777,252 885,540
NIPPON SYNTHETIC CHEMICAL INDUSTRY ...ttt 226,000 815,091 1,076,055
NIPPON TEL & TEL CORPu ...t 1,111 5,617,283 4,941,799
NIPPON YAKIN KOGY ... ittt e et e n e 81,000 346,003 361,082
NIPPONKOA INSURANCE CO...covveiiieiieee et 275,000 2,189,965 1,853,028
NISHIO RENT ALL CO 71,000 1,189,539 1,409,680
NISSAN SHATAI CO.eeeeeiee et eas 57,000 318,813 383,468
NISSEI CORPL.. .o e 19,000 213,352 214,448
NOBLE CORP. ...ttt e e e e e et e reas 32,000 2,092,480 2,322,630
N[O AN 1O N = T 19,700 216,525 210,805
NORSK HYDRO ASA . ...ttt 41,700 1,078,083 1,160,739
NORSK HYDRO ASA ADR ..o 51,000 1,326,000 831,074
NORTH WEST COMPANY FUND......oiiiiiiiieeiiee e 12,900 516,116 404,360
NORTHERN ORION RESOURCES INC.......ccooeiiiiiiiiiieereeveeeeeeeeeees 123,500 574,237 507,458
NORTHGATE EXPLORATION LTD....cottiiiiiiiiiieeeeeeeeee et 189,400 694,623 310,316
NOVA CHEMICALS CORP....cueiieeeeeee e 11,100 354,312 350,971
NOVATEK OAO GDR........... 15,500 742,915 605,275
NQL DRILLING TOOLS INC 11,300 76,878 49,160
NTT URBAN DEVELOPMENT CORP.....coovtteeieeeeeeeeeeeee e 277 2,161,018 2,150,367
OILEXCO INC ... et e s e et e eeaaaas 52,100 318,304 110,293
(@] LAY = T 228,000 931,168 858,244
OKASAN HOLDINGS INC ... .ottt 23,000 237,285 249,329
OKURA INDUSTRIAL. ...ttt e e eeaaaas 276,000 1,346,055 1,290,137
29,000 336,769 330,365

68,000 3,159,825 3,038,177

ORIENT EXPRESS HOTELS LTD...ueeiiiiiiiieeeeeeeeeeeeeeeee e 112,250 3,758,130 2,525,336
ORIENTAL LAND CO..etiiie ettt eeaaaas 47,000 2,692,928 2,773,089
ORIGIN ENERGY ..ottt e et eaaaaas 135,260 688,953 730,601
OSAKA STEEL CO...eeiieii ettt eaas 32,600 661,533 539,760
OSIM INTERNATIONAL. ...ttt e et e e eaaaas 1,755,600 1,953,644 1,244,630
OTSUKA KAGU SHARES. ... .ottt 8,000 208,722 314,185
OXIANA LT Dttt e e et e et e e e e s e eabans 691,800 1,505,635 756,307
PACIFIC INDUSTRIAL. ...ttt e e e eeeaas 112,000 674,187 566,685
PACIFIC RODERA ENERGY INC......cooiiiiiieeeeeeeeeeeee et 23,700 9,503 33,183
PASON SYSTEM INC 3,000 44,659 26,972
PASON SYSTEMS INC 54,000 803,857 414,957
PAXTON CORP .. 5,333 2,403 2,312
PEACE MARK(HOLDINGS)....cctttiitieiiiieiiiee ettt siee e 548,000 334,716 239,154
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PEAK ENERGY SERVICE. ...t e e 59,500 556,531 659,925
PENN WEST ENERGY ... oottt 1,000 41,630 23,874
PENN WEST ENERGY TRUST ...t 61,890 2,562,600 1,165,905
PERILYA LIMITED . ...ue ittt s e e e e 470,800 1,107,341 718,079
PETROBANK ENERGY & RESOURCES...........coooiieieiceeeeeeeeee e 30,200 416,364 324,396
PETRO-CANADA 18,700 798,864 585,036
PETRO-CANADA 16,800 714,539 502,727
PETROLEQO BRASILEIRO SA ... .ot 23,380 2,096,251 964,061
PETROLIFERA PETROLEUM LTD....ccvuuitiiiiiiieee e 9,112 167,091 29,799
PETROQUEST ENERGY INC.....cciiiiiiiieeiiiiee et eeieeee e e 13,985 168,240 118,917
PKC GROUP OYJ. ottt 14,000 195,336 196,622
PLAYTECH LIMITED . ....uiiiitiee ettt e e 66,000 349,006 326,917
POCKET CARD CO LTD ..cuuiiiiiieeieeee ettt 43,000 386,059 486,703
POTASH CORP OF SASKATCHEWAN INC.......coovviiieeeeeeeeeeee e 14,100 1,381,377 1,298,909
PRECISION DRILLING TRUST ..ottt 35,880 1,315,361 855,876
PRESS KOGYO CO. .ottt ettt et a e 223,000 1,030,533 1,308,626
PROMINA GROUP- . ...ttt e e 304,600 1,367,734 823,896
PROSPEX RESOURCES LTD.............. .. 20,800 88,092 56,871
QUADRISE CDA FUEL SYSTEMS INC.....oooiiiiiiiieeeeiieee e 23,200 198,603 150,240
QUADRISE LIQUIDITY ..tttiiiiiitteee ettt e e e e e e e e e e sansraeeeeaaaaaeaeas 23,200 0 0
QUEST CAPITAL CORP ...ttt a e 24,400 68,160 64,919
RAUTARUUKI QY ..ttt e e et e et eas 12,500 364,814 278,944
REAL RESOURCE INC.....cuuiiieee ettt 19,279 405,645 346,847
REAL RESOURCES INC ... .ottt 7,716 162,351 114,834
RECRUIT COSMOS CO. oottt a ettt e e e 66,000 408,543 511,260
REITMANS (CANADA) LTD ...ttt 3,700 69,649 71,109
RENSBURG SHEPPARDS PLC......oooitiiiiiieeeeee et 79,600 1,026,568 1,054,158
[R4[O(0] = IO I I 1 5 180,000 3,537,537 3,029,939
RICOH LEASING CO LTD. 12,800 345,961 342,242
RIKEN CORP ..ot e e et eaee 51,000 341,348 312,835
RIO TINTO PLC...ccee ettt e s eeaas 2,300 463,335 478,391
ROBERT WALTERS. . ...ttt 70,800 326,580 343,296
ROBE R T ET SA. . e e e et e e eas 1,400 218,633 212,342
RUSSEL METALS INC ..ot 7,400 185,042 145,602
RYMAN HEALTHCARE GROUP LTD.....iiiiiiieiieeeiee e 116,000 669,683 395,463
S.O.l. TEC.... 41,400 1,261,789 1,274,389
SAIPEM. . e 71,720 1,614,853 869,691
SAKAI CHEMICAL INDUSTRY ...ttt 226,000 1,160,012 1,118,773
SALA CORPORATION. ..ottt e eaaaas 55,000 274,801 275,712
SALZGITTER AG.. et s e eaas 29,900 2,677,231 553,571
SAMUEL MANU-TECH INC ...t 45,100 526,285 435,845
SANGETSU ..t e et e et e e e e abans 90,600 2,236,322 2,214,567
SANWA SHUTTER CORP ...t 66,000 377,030 386,951
SANYO SHINPAN FINANCE CO...covviiiiieeeeee et 10,250 430,852 694,844
SANYO YAMAYO DENKI... oottt 35,000 244,106 214,373
SASOL LT D ittt e e e e e e s e e e aaans 20,300 710,500 794,116
SATO SHOJI CORP.....covvvevevieiiii, 64,000 658,089 887,417
SAVANNA ENERGY SERVICES CORP.....couuiiiiiiieiieeeeeeeeeee e 1,600 35,107 25,634
SAVANNA ENERGY SERVICES CORP.....couuiiiiiiieiieeeeeeeeeee e 92,110 2,021,066 1,664,428
SAV LS e 49,400 490,973 620,485
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SBI HOLDINGS INC ..ottt et eeaaans 400 152,620 193,984
SBM OFFSHORE NV.. .ottt eaiaas 59,240 1,623,524 925,908
SCHULTHESS GROUP ... oot 6,201 3,301,801 2,015,851
SENIOR PLC... et e st e e e e e eabans 412,200 482,201 461,434
SENKO CO.uoeiiieiie et e e e et e s e e eabans 97,000 301,872 352,133
SEQUOIA OIL & GAS TRUST ...itiiiiiiiiieeeeeeee et 14,517 174,636 166,493
SEVERFIELD-ROWEN PLC.. .. 12,600 357,110 207,014
SHIGA BANK ...t e e e e e et s e e e e enaaas 84,000 552,193 549,104
SHIMOJIIMA 