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items, statements,
of this form.

Federated Investors, Inc. ("Investors") is affiliated with the
institutional investment managers listed on the summary page of this Form 13F in

the manner described Dbelow. By virtue of Rule 13F-1(b)

under the Securities

Exchange Act of 1934, Investors is deemed to share investment discretion over
all investments reported herein. This filing does not constitute an admission
that such investment discretion does in fact exist, but is made solely to comply

with applicable law.

The information set forth below is numbered to correspond with the names of
the other parties with respect to which this schedule is filed as listed at the

bottom of the cover page hereof:

1. Federated Investment Counseling ("FIC") is an Investment Adviser to

Federated International Funds, PLC and certain private

investment accounts,

consisting primarily of pension and retirement plans. FIC is a wholly-owned

subsidiary of Investors. Investors exercises investment di

scretion over certain
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investments as reported by FIC. FIC exercises investment discretion over the
investments identified with the number "1" under Item 7 in the attached tables.
This filing is made on behalf of FIC with respect to all investments over which
it exercises investment discretion.

2. Federated Investment Management Company ("FIM") 1is the Investment
Adviser to certain Federated Funds. FIM 1is a wholly-owned subsidiary of
Investors. Subject to guidelines established by the Boards of Trustees or
Directors of the aforementioned Funds, FIM exercises investment discretion over
the investments identified with the number "2" under Item 7 in the attached
tables. This filing is made on behalf of FIM with respect to all investments
over which it exercises investment discretion.

4. Passport Research Ltd. ("PR") is the Investment Adviser to Federated
Utility Fund, 1Inc. PR is 50.5% owned subsidiary of Daily Cash Research Corp.
Daily Cash Research Corp. is a wholly-owned subsidiary of Federated Investors.
Subject to guidelines established by the Boards of Trustees of the
aforementioned investment company, PR exercises investment discretion over the
investments identified with the number "4" under Item 7 in the attached tables.
This filing is made on behalf of PR with respect to all investments over which
it exercises investment discretion.

21. Federated Global Investment Management Corp. ("Global") 1is the
Investment Adviser to certain international Federated Funds and certain
international private investment accounts. Global is a wholly-owned subsidiary
of Investors. Subject to guidelines established by the Board of Trustees or
Directors of the aforementioned Funds, Global exercises investment discretion
over the investments identified with the number "21" under Item 7 in the
attached tables. This filing is made on behalf of Global with respect to all
investments over which it exercises investment discretion.

Report Type

[ X] 13F HOLDING REPORT.

[ ] 13F NOTICE.

[ ] 13F COMBINATION REPORT.

Form 13 F Summary Page

Number of Other Included Managers: 4

Form 13F Information Table Entry Total: 1013
Form 13F Information Table Value Total: $16,953,958

List of Other Included Managers:

Provide a numbered list of the name(s) and Form 13F file number(s)
of all institutional investment managers with respect to which this
report is filed,

other than the manager filing this report.

No. 13F File Number Name

01 28-1454 Federated Investment Counseling

02 28-2576 Federated Investment Management Company
04 28-2491 Passport Research, Ltd.

21 28-6486 Federated Global Investment Management Corp.
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Column 1 Column 2 Column 3 Column 4 Column 5 Colu
__________ Name of issuer  Title of  CUSIP  Value  Shrs or SH/ Put/Inve
________________________________________ Class  (x$1000) prn amt PRN Calldisc
1 800 FLOWERS coM cLa 682430106 7,190 650,090 S# pEs
scom core cow  s@ss3si04 10,878 1,331,414 SH pEs
mcocon comon  sssovior 7 s7sw pEs
A C MOORE ARTS & CRAFTS INC com  00086T103 422 21,900 s# DEE
A D C TELECOMMUNICATIONS com 000886101 6,110 2,057,100 SH DEE
aspoTT 1ABS cow 002824100 1,206 27,802 sH DEE
aspoTT 1ABS com 002824100 44,107 946,503 sH DEE
aspoTT 1ABS cow 002824100 185 5,000 sH DEE
ascENTX TNC com 003398107 528 42,400 SH DEE
ACCENTURE LTD BERMUDA cta G11506111 128,726 4,890,800 SH DEE
ace Lo o0 G0070K103 46 1,100 s8 DEE
ace 1m0 o0 G0070K103 5,162 124,626 SH DEE
acusesERe e com  00511R870 1,067 121,500 S# DEE
apoEE Svs e cow  oo7247101 75 2,000 88 DEE
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ADOBE SYS INC COM 00724Fr101 8,658 220,300 SH DEF
ADVANCED AUTO PARTS TNC cow  00751vi06 294,000 3,611,791 S8 -
aovawceecs cow  oo7eokios 63 1,200 88 pEs
avanceecs cou  00790K105 1,580 30,000 SH bEF
avo e cow 007585102 7,006 220,600 SH bEF
aes core cow  ooizomios 21 25,500 sH bEF
aes core cou  O00L30HI0S 36,765 3,894,600 SH oEF
aemNa TNC NEW cow  oosi7vies 88 1,300 54 pEs
aemNa TNC NEW cow  oos17vies 8,637 127,800 5 pEs
AFFTLIATED COMPUTER SERVICES cLa 008190100 109,083 2,003,000 S# -
AFFILIATED MANAGERS GROUP cow  oos2s2108 12,362 177,639 88 pEs
aceRE svs e cLA  00845V100 6,360 2,085,400 SH bEF
acERE svs e cLa  oosasvico 579 227,200 58 pEs
ACERE SYSTEMS INC XXXSUBMTT comon  ooses0970 o assw pEs
AGTLENT TECHNOLOGTES TNC cow  oosaguiol 1,500 51,300 54 pEs
ACREE REALTY CORP cow  oosasatoo 2,984 105,500 58 pEs
ATR PRODS & cHEMS NG cow  o091ssi0s 5,141 97,307 v pEs
AIR PRODS & CHEMS TNC cou 009158106 61,991 1,173,400 SH bEF
AKZO NOBEL N V ADR SPONSORED cowmon 010199305 5,245 137,258 S8 pEs
AKZO NOBEL v SPONSORED ADR 010199305 11,013 288,310 S8 pEs
aeERTSONS T™NG cow 01304104 4,383 193,520 54 pEs
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ALCAN INC coM 013716105 7,249 154,400 SH DEF
arcoa e cow 013817101 6,648 174,945 55 -
arcoa e cow 013817101 115,814 3,047,742 55 pEs
ALEXTON PHARMACEUTICALS TNC cow 015351109 10,260 603,378 v pEs
AttERGAN TNG cou 018400102 53,959 702,500 SH bEF
ALLTED wASTE TNDS TNC CoM PARS.0INEW 019589308 8,098 583,400 S pEs
ALLsTATE core cow 020002101 8,123 188,826 SH pEs
ALLsTATE core cow 020002101 113,635 2,641,440 S5 pEs
atLsTREAM NG CL B LT VIG SH 02004204 22,261 388,166 SH -
ALLTEL core CORP UNT 7.75% 020039822 13,260 266,800 SH bEF
actrats e cow  ozlaswioo 19,076 522,918 v pEs
ALTRIA GROUP NG cou 022005103 8,669 159,307 SH bEF
ALTRIA GROUP NG cou 022005103 199,258 3,661,490 SH bEF
ALTRIA GROUP TNC cow 022008103 199 4,600 58 pEs
ALUMINA LTD ADR SPONSORED cowmon 022205108 3,374 168,304 5H pEs
mzon cow ~ve cow 023135106 5,927 112,600 58 pEs
AMCOR 1TD ADR NEW cowmon 023418302 4,508 184,351 S8 pEs
awocs 1o om0 002602103 11,383 504,600 SH bEF
awocs 1o om0 602602103 13,530 606,600 SH bEF
awEREN CoRP coM cowmon 023608102 6,814 148,130 58 pEs
AMERICAN ELECTRIC POWER cowmon 025537101 3,171 103,937 8 pEs
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AMERICAN EXPRESS CO COM 025816109 164 3,400 SH DEF
AMERICAN ExPRESS CO cow  o2sele109 1,929 40,000 S -
AMERICAN ExPRESS CO cow  ozssieros 2,610 57,670 55 pEs
AMERICAN FINL RLTY TR cow  ozeorP305 2,278 133,600 55 pEs
AMERICAN INTL GROP TNC cow 026874107 9,018 136,062 58 pEs
AMERICAN INTL GROP TNC cow 026874107 176,192 2,658,300 S pEs
AMERICAN INTL GROP TNC cow 026874107 1,000 17,987 55 pEs
AMERICAN NATL TNS CO COM common  o2ss01105 2,637 31,217 58 pEs
AMERICAN PWR CONVERSION CORP cow 029066107 808 33,08 58 -
awcEw ™M cow  o3ile2100 1,528 24,722 54 pEs
awcEw ™ cow 031162100 28,615 463,020 54 pEs
awcEw ™M cow  o31le2100 812 15,600 54 pEs
AMKOR TECHNOLOGY TNC cow 031652100 11,509 632,000 SH bEF
AMLT RESIDENTTAL PPTYS TR SH B COMMON 001735109 1,833 68,392 58 pEs
mwm core comsoN 001765106 7,252 560,000 SH P D
AMVESCAP PLC  SPONSORED ADR 032358100 14,084 955,500 SH pEs
AMVESCAP PLC  SPONSORED ADR 032358100 917 62,200 S8 pEs
ANADARKO PETE coRP cow  o32s11107 1,979 38,800 5H pEs
ANADARKO PETE coRP cow 032511107 58,054 1,138,100 5H pEs
ANGTOTECH PHARMACEUTICALS TN cow  o3ae1s102 8,165 177,500 55 pEs
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ANGLO AMERN PLC ADR 03485P102 1,259 56,900 SH DEF
ANGIOGOTD LTD  SPONSORED ADR 035128206 6,467 135,430 S8 -
ANGIOGOTD LTD  SPONSORED ADR 035128206 11,166 239,100 SH pEs
ANTKA THERAPEUTICS TNC cow 035255108 15,220 1,562,600 S pEs
awteEM NG cow  o03674ml0s 3,720 49,600 5H pEs
B core cow 037389103 1,630 68,100 SH bEF
B core cou 037389103 20,112 840,100 SH oEF
aeacwe core cow  osyaniies 138 1,700 54 pEs
aeacwe core cow  osmaites 2,028 25,000 58 pEs
APARTMENT TNVT & MOMT CO cLa  o37asRiol 966 28,000 5H -
apoLIo GROP NG cLa 037604105 3,794 55,800 s bEF
aorio Grove NC COM UNV PHOENX 037604204 4,680 67,900 S pEs
aPPIE cowPUTER NG cow 037833100 158 7,400 54 pEs
aPPIE CowPUTER NG cow 037833100 24,599 1,151,100 58 pEs
apPLEBEES TNTL TNC cow 037899101 4,818 122,700 5H pEs
aPPLIED MATLS NG cow  o3w2105 137 6,100 58 pEs
aPPLIED MATLS NG cow 0322105 8,107 361,100 58 pEs
amerTRON TNC cow  o3I0l08 1,072 25,700 54 pEs
ARCH cAP GmOUP LTD om0 c04508105 15,900 398,900 sH bEF
ARCHER DANTELS MIDLAND CO cow 039483102 3,566 234,300 54 pEs
ARCHSTONE-SMITH TRUST Cou cowmon 039583100 4,477 160,023 S# pEs
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ARDEN RLTY INC COM COMMON 039793104 1,810 59,665 SH DEF
ARM HIDGS PLC  SPONSORED ADR 042068106 10,683 1,548,264 SH -
ARROW ELECTRS NG cow  o0a2735100 1,101 47,600 5 pEs
ask gEEvES Common 045174109 6,704 370,000 S4 P  DEF
aswr soc W wysss N07059111 5,698 284,200 5# pEs
AsPECT MED SYS NG cou 045235108 35,471 3,108,785 SH bEF
ASYsT TECHNOLOGY CoRP cou  oseasx107 5,568 320,900 SH oEF
atRO RO cow  oseasxios 2,128 159,970 58 pEs
atet core cowwew  oolesTsos 285 14,000 5H -
ater coR cowNEW 001957505 40,270 1,983,738 S bEF
ATST WIRELESS Svcs TNC cou  00200a106 1,065 159,500 SH bEF
ATT TECHNOLOGTES TNC cow 001941103 26,148 1,729,360 SH pEs
aTRIX 13BS NG cow  o0a%eariol 19,549 813,167 v pEs
ats Mep G cou 002083103 4,063 1,003,200 S bEF
AUGUST TECHNOLOGY CORP cow  osloeulos 751 40,500 s bEF
AVALONBAY cMNTYS TNC cow  oslsatol 1,110 23,400 58 pEs
avava me cow 053499105 7,756 599,400 SH bEF
AVERY DENNTSON CORP cow 053611109 4,385 78,280 5H pEs
avieew me cou 053690103 6,297 1,071,000 S | bEF
awEr 9O cow  ossorios 279 12,000 51 pEs
avon pRODS TNC cow 054303102 3,725 55,200 5 bEF
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AXIS CAPITAL HOLDINGS SHS G0692U109 56,607 1,933,300 SH DEF
BANK NEW YORK TNC cowmon 064057102 626 18,909 5# -
BANK NEW YORK TNC cow 064057102 47,436 1,432,256 S5 pEs
BANK OF AMERICA CORPORATION cow 060505104 11,236 139,694 5H pEs
BANK OF AMERICA CORPORATION cow 060505104 181,729 2,259,468 SH pEs
makRaTE TNC cow  066aGvios 12,386 1,000,464 SH pEs
mamcravs prc AR 067385204 5,689 156,500 SH pEs
BaRR 1aBs NG cow 068306105 5,471 71,100 54 pEs
BARRICK GOLD CORP cou 067901108 6,063 266,977 SH oEF
BARRICK GOLD CORP cou 067901108 9,209 405,500 SH bEF
BaxteR NTL NG cow  omsi3ios 748 24,493 88 pEs
BaxteR NTL NG cow 071813105 31,988 1,048,102 51 pEs
BRGT CoRP cou 054937107 4,289 110,990 S bEF
BcE NG comson 055348105 6,546 292,770 SH bEF
BEAR STEARNS COS TNC cow 073902108 4,748 59,391 5 pEs
BEAR STEARNS COS TNC cow 073902108 61,089 764,086 SH bEF
BEARTNGPOTNT TNC cow 074002106 1,303 129,100 58 pEs
BED BATH ¢ BEYOND TNC cow  o7sseelo0 39 0008w pEs
BED BATH ¢ BEYOND TNC cow 075896100 22,620 521,800 5 pEs
BErLSOUTH coR® cow 079860102 3,456 122,114 54 pEs
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BELLSOUTH CORP COM 079860102 98,408 3,477,300 SH DEF
BEsT moY e cow  osesieror 272 5,200 58 -
BEST BOY NG cow  osesielol 7,052 135,000 SH bEF
BINDVIEW DEV CORP cow  os0327107 2,717 720,800 5 pEs
Bocew ToEC NG cow  osoeaxios 261 7,100 58 pEs
Bocew ToEC NG cow  09062x103 21,101 573,695 55 pEs
BloGEN TDEC TNC cow  osoeaxi0s 2,083 67,400 54 oEF
BIOVATL corr cow  osoergios 215 10,000 s oEF
BIACK & DECKER CORP cow 091797100 6,816 138,200 54 pEs
Biackrock NG cLa  o092a7x101 3,574 67,300 54 -
BLOCK H & R TNC cow 093671105 4,336 78,301 sH bEF
BLOCK H & R TNC cou 093671105 51,765 934,900 S bEF
Buc sortwamE TNC cow  osssa1ico 2,844 152,500 58 pEs
Buc soPtwamE TNC cow 055921100 37,729 2,023,000 S pEs
BOB EvANS FARMS TNC cow 096761101 3,337 102,805 5H pEs
poETNG CO cow 097023105 3,732 88,600 SH bEF
BOTSE cAsCADE coRe cow 097383103 o989 30,100 s bEF
BOOTS GROUP PLC UNSPON ADR cowmon 099482101 6,797 274,867 58 pEs
BOSTON SCIENTIFIC CORP cow  lou131107 574 1s,616 88 pEs
BOSTON SCIENTIFIC CORP cow 101137107 58,537 1,592,400 S8 pEs
Be PLC  SPONSORED ADR 055622104 5,695 115,403 58 pEs
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BP PLC SPONSORED ADR 055622104 106,749 2,163,100 SH DEF
Be PLC  SPONSORED ADR 055622104 1,241 29,950 S8 -
BRILLIAN CORF cow  109a9e107 7,679 908,700 S pEs
BRISTOL MYERS SQUIBB CO cow 110122108 3,197 111,797 55 pEs
BRISTOL MYERS SQUIBB CO cow 110122108 92,820 3,245,760 5 pEs
BRITISH AMERN TOB PLC  SPONSORED ADR 110448107 4,067 147,000 S# pEs
sroapcoM CoRP cowmon 111320107 6,818 200,000 S4 P  DEF
sroapcoM CoRP cLa 111320107 6,842 200,700 84 pEs
BUFFALO WILD WINGS TNC cow 119848105 1,208 50,000 S -
soNGE LTMITED cow Gl6962105 435 13,200 58 pEs
soNeE LTMITED cow G16962105 14,985 455,200 S8 pEs
BUSINESS OBJECTS § A SPONSORED ADR  12328X107 1,494 43,092 S8 pEs
CABOT MICROELECTRONICS CORP cow 127000103 1,473 30,060 5# pEs
CADBURY scawEPPES PLC AR 127209302 4,899 163,900 58 pEs
CADBURY SCHWEPPES PLC ADR common 127209302 2,692 90,051 sH pEs
CADENCE DESTGN SYSTEM TNC cow 127387108 7,305 406,300 5H pEs
CALLIDUS SOFTWARE TNC cow 131238500 1,681 95,000 5 pEs
CAMDEN PPTY TR SH BEN TNT common 13331100 2,102 47,446 58 pEs
CAPTTAL ONE FINL CORP cow  1ld0a0mios 3,910 63,800 5H pEs
CAPTTAL ONE FINL CORP cow 140408105 115,697 1,887,700 SH pEs
camEMARK RX NG cow 141705103 50,839 2,007,050 SH pEs

11
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CARMAX INC coM 143130102 34,236 1,106,894 SH DEF
camvtvaL core cowmon 143658300 11,124 280,000 S4 P  DEF
camvtvaL corr PATRED CTF 143658300 7,974 200,700 SH pEs
CARRAMERICA RLTY CORP COM cowmon 141418100 3,831 128,655 v pEs
cATERPTIIAR TNC DEL cow  laoiazor 208 2,500 58 pEs
CATERPTIIAR TNC DEL cow 149123101 27,480 331,000 5 pEs
COC INFORMATION SVCS GROUP T cow 124870100 2,009 118,900 s oEF
cerEsTIcA NG SUB VIG sHS 151010108 1,775 117,800 88 pEs
ceresTcA TN SUB VTG sHS 151010108 2,468 163,800 5 oEF
cemEx A SPON ADR 5 ORD 151200889 7,735 295,236 SH pEs
CEMEX S A ADR SPSRD NEW cowmon 151200889 6,579 251,115 51 pEs
cenoant corw cou 151313103 10,932 490,995 s bEF
cewoawt core cow 151313103 282,884 12,702,483 pEs
CENTERPOTNT ENERGY TNC cow  1sisoTi0rT 3,468 357,900 5 pEs
cewtsx core cow  1sz3;12108 172 1,600 54 pEs
cewtsx core cow  1s2312104 52,167 484,600 5H pEs
CENTRAL EUROPEAN MEDTA ENTRP cL A wEw 620045202 39,366 2,266,300 SH pEs
csva e cow  1s7210105 1,826 175,622 55 pEs
CHARTER ONE FINL TNC cow  1e0s03100 348 10,070 58 pEs
CHECK POTNT SOFTWARE TECH LT o0 w2aes108 2,203 131,000 8 pEs



Edgar Filing: FEDERATED INVESTORS INC /PA/ - Form 13F-HR

CHECK POINT SOFTWARE TECH LT ORD M22465104 8,593 526,150 SH DEF
CHEESECAKE FACTORY NC cow 163072101 5,164 117,280 58 -
cHEVRONTEXACO COR® cow  1lee764100 9,064 104,916 SH pEs
cHEVRONTEXACO COR® cow 166764100 159,765 1,849,348 5o pEs
curcos Fas e cou  1eselsioz 5,908 159,900 SH bEF
CHINA MOBTLE HONG KONG LTD SPONSORED ADR  16941M103 3,657 235,500 SH pEs
croTcE mOTELS TNTL ™NC cow 169905106 3,564 101,100 SH pEs
CHUNGHWA TELECOM CO LD SPONSORED ADR 171330205 7,294 503,000 SH pEs
ciena core cou 125509100 10,588 184,140 SH oEF
CINCTNNATT FINL CoRE cow 112082100 4,117 98,300 54 -
ctRRUs 06TC TNC cow 1712755100 981 127,900 5# pEs
cisco svs e cow  1msmioe 2,120 87,399 8 pEs
cisco svs e cou 172758102 83,655 3,444,023 SH bEF
c1sco svs e cow  17127sm102 1,422 69,100 58 pEs
crrrcrove MO cow 112967101 17,083 351,044 v pEs
citreRove 8NC cou 172067101 336,858 6,939,803 SH bEF
crrrerove MO cow  1meenol 1,550 37,234 88 pEs
c1RIX svs e cow 1717376100 6,157 290,300 5# pEs
ciatREs sToREs e cow 179584107 5,712 303,200 5 pEs
CLEAR CHANNEL COMMUNICATIONS cow  1saso2102 421 9,000 54 pEs
CLEAR CHANNEL COMMUNICATIONS cow 184502102 79,508 1,697,800 S pEs
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CLEAR CHANNEL COMMUNICATIONS COM 184502102 3,038 73,100 SH DEF
corcs ™o cow 18974104 4,738 125,400 55 -
cocmvEN TmDS TNC cow 189873102 7,088 391,400 S pEs
coca cora co cow 191216100 1,654 32,588 s bEF
coca cora co cow 191216100 79,589 1,568,250 SH bEF
coeos e cow  1o2ascios 2,280 74,452 55 pEs
COLGATE PALMOLIVE cO cow  loaieios 200 4,800 51 pEs
COLGATE PALMOLIVE cO cow 194162103 12,392 247,600 5 pEs
coucast come wew cta 20030N101 1,972 60,000 S8 -
coucast come wew cLasL 20030N200 36,767 1,175,400 S5 pEs
coucast core NEW cL A s 20030N200 1,379 52,500 S8 bEF
cowrica e cow 200340107 27,251 486,110 58 pEs
COMMERCTAL FEDERAL CORPORATI cow 201647104 3,387 126,800 S8 pEs
COMMUNTTY HEALTH SYS TNC NEW cow 203668108 532 20,000 S8 pEs
COMPANHTA DE BEBIDAS DAS AME  SPON ADR PFD  20441W203 3,883 152,200 SH pEs
CoMPUTER Assoc TNTL TNC cow 200912108 7,696 281,500 S8 pEs
COMPUTER SCIENCES CoRP cow 205363108 2,511 56,780 54 bEF
COMPUTER SCIENCES CoRP cow 205363104 32,319 730,700 SH bEF
CowVERSE TECHNOLOGY TNC Cou PAR $0.10 205862402 1,810 103,400 S pEs
conaa FooDS NG cow 205887102 4,950 187,560 SH bEF
cowacma e comon 205887102 2,064 112,323 55 pEs

14
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CONCEPTUS INC coM 206016107 19,137 1,802,013 SH DEF
CONCORDE CAREER COLLEGES INC cow nmw 206518201 6,381 255,540 SH -
CoNExanT Systems TNe cow 207142100 2,967 597,000 55 pEs
cowocopmTiTRS cow 208250104 7,380 111,046 58 pEs
cowocopmTiTRS cow 208250104 117,446 1,791,160 S8 pEs
CONSOLIDATED WATER CO TNC o0 623773107 3,555 177,300 8 pEs
CORINTHTAN COLLEGES TNC cow 218868107 6,978 125,600 S8 pEs
cormxa core cow 218877100 133 22,000 8 pEs
comvmve e cow 210350105 6,914 662,900 SH oEF
CORPORATE EXECUTIVE BRD CO cow 21088R102 5,078 108,800 SH pEs
cosT PLUs TC care cow 221485105 12,490 304,645 SH pEs
costar crove ™NC cow 22160N109 31,593 757,982 sH bEF
COUNTRYWIDE FINANCTAL CORP cow 222372104 6,123 80,799 58 pEs
COVENTRY HEALTH CARE TNC cow 222862104 7,487 116,100 S8 pEs
cray e cow 225223106 630 63,400 S8 bEF
creE TNC cow 225447101 19,916 1,125,852 S8 pEs
cTRTP coM TNTL 1TD R 220437100 2,816 82,800 55 pEs
CUBTST PHARMACEUTICALS TNC cow 229678107 6,102 501,800 SH pEs
cumon MED NG cow 231202103 9,432 2,999,980 SH bEF
CURTISS WRTGHT core cow 231561101 3,547 78,800 S8 pEs
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CV THERAPEUTICS INC COM 126667104 478 32,638 SH DEF
cneer 0 cow 232572107 3,977 86,100 8 -
cvrve core cow 232946103 18,800 1,366,280 SH bEF
b ® HORTON ™NC cow 233318108 95 2,200 58 pEs
b ® moRTON TNC cow 233318100 2,163 50,000 5 bEF
pANAWER CORP DEL cow 235851102 1,154 12,576 58 pEs
bANAWER CORP DEL cow 235851102 37,056 403,880 SH pEs
bEaN FoODS CO NEW cow 242370104 49,514 1,506,350 S8 pEs
bEERE & cO cow 244199105 143 2,200 58 pEs
bEERE & cO cow 244199105 21,307 327,543 58 -
oELL TN cow 247028101 676 19,900 58 pEs
bELL NGO cow 247028101 41,979 1,236,125 S8 pEs
beremr core cow 247126105 4,300 421,170 S8 pEs
DEVON ENERGY CORP NEW cow 25179M103 126 2,200 58 pEs
DEVON ENERGY CORP NEW cow 25170M103 2,290 40,000 s pEs
b1AL CORP NEW cow 25247D101 3,952 138,800 SH pEs
DICKS SPORTING GOODS TNC cow 253393102 988 20,309 sH bEF
DIGTTAL TMPACT TNC DEL cow 253856106 7,411 2,573,385 S8 pEs
DIGITAL THEATER SYS NG cow 253896102 25,801 1,045,000 S5 pEs
bIGTTAINET HIDGS TNC cow 253898103 11,067 567,550 SH pEs
brsweY waT co cow prsNEY 254687106 7,321 313,795 58 pEs
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DISNEY WALT CO COM DISNEY 254687106 127,379 5,459,900 SH DEF
brsweY wazT co cow prsNEY 254687106 1,463 62,700 S8 -
by orTHOPEDICS N cow 233256104 41,740 1,557,468 S5 pEs
boriar cew core cow 256669102 14,745 702,500 SH pEs
DOLLAR THRIFTY AUTOMOTIVE GP cow 256743105 1,674 64,500 S8 pEs
POLLAR TREE STORES TNC cow 256747106 43,196 1,437,000 S5 pEs
DOMINION RES INC VA NEW CoM comon 257460108 6,464 101,271 SH pEs
bowrar e cow 257561100 4,480 358,700 SH pEs
DONNELLEY R R & SONS CO cow 257867101 3,118 103,420 S8 -
DOV PHARMACEUTICAL TNC cow 259858108 12,754 946,825 SH pEs
bover core cow 260003108 5,418 136,300 S8 bEF
boW JoNES & CO NG cow 260561105 21,869 438,700 SH bEF
oL 8NC cow 233293108 21,677 1,038,180 S8 pEs
bR REDDYS 1aBS 1TD R 256135203 10,020 316,580 S8 pEs
bRS TECHNOLOGIES TNC cow 23330100 14,008 504,240 SH pEs
DU PONT E I DE NEMOURS & CO cow 263534109 4,529 98,698 SH bEF
DU PONT E T DE NEMOURS & CO cow 263534103 119,644 2,607,200 SH pEs
DUKE-WEEKS REALTY CORP COM NEW  COMMON 264411505 1,988 64,120 S8 pEs
DUQUESNE LT HIDGS TNC cow 266233105 695 37,900 S8 bEF
bvax core cow 267468103 29,266 3,560,381 SH bEF
B uccore Mass cow 268648102 7,283 563,707 sH bEF
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E M C CORP MASS COM COMMON 268648102 836 64,680 SH DEF
moNAG  SPONSORED ADR 266780103 12,922 197,460 S8 -
sasTMaN cHEM CO cow 277432100 158 4,000 S8 pEs
sasTMAN cHEM CO cow 277432100 9,915 250,820 S8 pEs
sasTMaN cHEM CO cow 277432100 436 13,900 58 pEs
EASTMAN KODAK CO cow 277461108 1,232 48,000 8 pEs
BASYLINK Sves core cL A wEw 277847200 623 418,390 S8 pEs
BATON CORP coM comon 278058102 1,075 9,952 su oEF
sATON vaNCE CoRe Cou NON VIG 278265103 18,386 501,800 S -
eeav G0 commo 278642103 16,793 260,000 SH P DEF
eeav G0 cow 278642103 194 3,000 58 pEs
BRAY NG cow 278642103 5,038 78,000 S8 bEF
ECHOSTAR COMMUNICATIONS NEW cta 278762108 4,403 129,500 S8 pEs
scotteee cow cow 278878100 10,599 574,149 SH pEs
EDP-ELECTRICIDADE DE PORTUGA SPONSORED ADR 268353109 2,793 105,900 58 pEs
oL mc cow 268484102 13,398 762,986 SH bEF
BLECTRONIC ARTS NG cow 285512108 172 3,600 S8 pEs
BLECTRONTC ARTS NG cow 285512109 8,486 177,600 S8 pEs
BLECTRONIC DATA SYS NEW cow 285661104 8,534 347,745 S8 pEs
BLECTRONIC DATA SYS NEW cow 285661104 38,997 1,589,120 S8 pEs
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ELIZABETH ARDEN INC COM 28660G106 1,076 54,000 SH DEF
EMERSON ELEC CO cow 291011104 4,306 66,500 SH bEF
swvex core cow wew 292475208 4,642 174,000 S8 pEs
eweawa core cow 202505104 170 4,300 58 pEs
eweawa core cow 202505104 10,278 260,600 SH pEs
ENCORE ACQUISITION CO cow 20255W100 675 27,400 S5 pEs
ENCYSIVE PHARMACEUTICALS INC cow 20256x107 361 40,300 S8 pEs
ENDESA S A SPONSORED ADR  29258N107 699 36,600 S pEs
ENDO PHARMACEUTICALS HIDGS T cow 292647205 770 40,000 S8 pEs
ewpoLoGTX 8NC cow 292665106 15,384 3,875,056 SH bEF
ENDURANCE SPECTALTY HIDGS 1T SHS 630397106 20,388 607,700 SH pEs
ENEL SOCTETA PER AZTONT R 29265W108 7,172 210,000 S5 pEs
ENTSPA  SPONSORED ADR  2674R108 3,727 39,240 8 pEs
ewsco vTL ™G cow 268740100 3,444 126,763 58 pEs
ewsco vTL ™G cow 268740100 42,171 1,552,100 S8 pEs
ENTERCOM COMMUNTCATIONS CORP cta 293639100 164 3,100 58 pEs
ENTERCOM COMMUNICATIONS CORP cba 293639100 15,706 296,570 SH bEF
soG RES ™8NC cow 268759101 5,674 122,900 S8 pEs
son 1ams e cow 204128100 465 9,130 8 pEs
RQUITABLE RES TNC cow 294549100 5,464 127,300 S8 pEs
BRICSSON LM TEL CO ADR B SEK 10 204821608 874 58,800 58 pEs
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ESS TECHNOLOGY INC COM 269151106 15,108 888,200 SH DEF
sxeLrxrs e cow  solelolos 105 14,775 88 -
sxeiow core cow  30lelNl0l 14,201 214,000 S8 pEs
EXPEDITORS INTL WASH TNC cow 302130100 24,820 659,304 5H pEs
sxpowent NG cow  s0214vi02 8,153 380,966 SH pEs
EXTREME NETWORKS TNC cow  30226p106 971 134,700 58 pEs
sxuLt TN DEL cow 302284104 1,611 226,236 58 pEs
EXXON MOBTL CoRP cow 302316102 9,700 236,584 5H pEs
EXXON MOBIL CoRe cou 302316102 260,902 6,363,457 SH oEF
FAIR TsaC CORP cou 303250104 12,336 250,928 SH bEF
FATRCHILD SEMICONDUCTOR TNTL cow 303726103 1,501 61,700 58 pEs
FAMTLY DIR STORES TNC cow 307000109 39,010 1,087,240 SH pEs
FEDERAL AGRIC MTG CORP cLc 313148306 30,457 952,969 v pEs
FEDERAL NATL MTG ASSN cow 313586109 4,001 54,500 55 pEs
FEDERAL NATL MTG ASSN cow 313586100 95,981 1,278,722 55 pEs
FEDERATED DEPT STORES INC DE cow  siatomon 2,945 62,580 5 pEs
FEDERATED DEPT STORES INC DE cow  sialomlol 34,315 728,100 54 pEs
FEDERATED DEPT STORES INC DE cow  sialomiol 523 11,100 84 pEs
FEDEX COR® cow  siazsxios 189 2,800 5H pEs
FEDEX COR® cow  31428x106 66,177 980,400 SH pEs
FIFTH THTRD BANCORP cow 316773100 100 1,700 88 pEs
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FIFTH THIRD BANCORP COM 316773100 3,416 57,800 SH DEF
Frewer coe cow 316869106 14,668 541,652 55 -
FIRsT DATA cCORP cow 319963104 4,650 113,270 54 pEs
FIRsT DATA cCORP cow 319963104 92,778 2,257,910 54 pEs
FIRST INDL RLTY TR TNC COM cowmon  32054x103 6,746 199,869 5H pEs
FIRST MARBLEWEAD CORP cow 320771108 5,759 263,200 54 pEs
FIRST POTOMAC RLTY TR cow  33610F105 1,406 75,000 S# pEs
FIRST TENN NATL CORP cow  337ie2iol 3,532 80,100 5 pEs
FIRSTENERGY CoRE cow  s3esator 2,316 65,800 58 -
FIRSTENERGY CoRP cow 337932107 28,473 808,900 S pEs
FLEETBOSTON FINL CORP cou 335030108 20,801 476,530 SH bEF
FLORTDA EAST COAST TNDS cow 340632108 ssa 26,700 54 pEs
FLUOR coR® NEW cow  sa3412102 1,586 40,000 SH pEs
FORD MTR CO DPEL cou PAR $0.01 345370860 5,151 321,932 58 pEs
FORD MIR CO DEL CoM PAR $0.01 345370860 61,018 3,813,507 SH bEF
FomesT LaBs NG cow  3ass3wlos 352 5,700 54 bEF
FomesT LaBs NG cou 345838106 53,587 867,100 SH bEF
FORWARD ATR CORP cow  3a9es3101 849 30,860 5H pEs
FOUNDRY NETWORKS TNC cow 35063100 6,601 241,282 58 pEs
FOX ENTMT cROUP TNC cLa  35138T107 1,458 50,000 S pEs
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FPL GROUP INC COM 302571104 4,553 69,604 SH DEF
FPL GROP NG cou 302571104 39,272 600,300 SH bEF
FRANKLIN RES TNC cow  3sael3iol 187 3,600 58 pEs
FRANKLIN RES TNC cow 354613101 3,228 62,000 58 pEs
FREEPORT-MCMORAN COPPER & GO cLe 35671857 7,756 184,100 5 pEs
FRESH DEL MONTE PRODUCE TNC o0 636738105 6,904 289,700 S8 pEs
FrONTLINE LT o0 c3628127 3,528 138,500 SH pEs
FUST PHOTO FIIM TTD AR 359586302 8,295 252,900 5H pEs
cap e pEL cow 364760108 4,349 187,363 5H pEs
cae mc DEL cou 364760108 52,694 2,270,300 SH bEF
catx core cow 361448103 1,314 46,970 55 pEs
cemenTECH NG cowwew 368710406 56 600 sH pEs
cemewTECH ™NC cowNEw 368710406 10,517 112,400 S8 pEs
GENERAL DYNAMICS CORP cow 369550108 2,657 29,400 sH pEs
GENERAL DYNAMICS CORP cou 369550108 39,003 431,500 S bEF
ceNERar m1EC CO cow 369604105 3,670 118,457 55 pEs
cENERAL ELEC cO cou 369604103 184,085 5,942,055 SH bEF
cENERAL ELEC cO cou 363604103 2,086 81,400 54 bEF
cENERAL MTRS CORP cow 30842105 4,135 77,443 88 pEs
GENERAL MTRS CORP cow 370442105 52,893 990,508 SH bEF
cENERAL MTRS CORP DES SR CV C 33 370442717 38,014 1,176,900 SH pEs
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GENUS INC coM 372461103 2,131 355,105 SH DEF
csrTY TMAGES TNC cow 374276103 ss2 11,600 5 -
ciiEap screwces e cow  ssssios 47 g0 sH pEs
clLeap scrENcES TNC cou 375558103 21,317 366,650 SH bEF
ciierE cO cow 375766102 323 8,800 5H bEF
ciieTE O cou 375766102 39,035 1,062,755 SH bEF
ciamrs coto 110 cow 36775102 936 54,700 54 pEs
GLAXOSMITHKLINE PLC  SPONSORED ADR  37733W105 211 5,700 58 pEs
closssPanvIRATA NG cow  37957vios 5,005 851,144 55 -
GOLDEN STAR RES 11D CDA cow  ssiietios 177 25,400 54 pEs
GOLDMAN SACHS cROUP TNC cow  sslalcios 5,201 52,679 88 pEs
COLDMAN SACHS GROUP TNC cow  38lalclos 67,709 685,800 SH bEF
COLDMAN SACHS GROUP TNC cow  3slalclos 839 8,500 54 bEF
oraco e cow  3sarosros 263 6,550 s bEF
GRUPO AEROPORTUARTO DEL SURE SPON ADR SER B 400518202 975 55,400 SH pEs
GRUPO TELEVISA SA DE CV  SP ADR REP ORD 40049206 1,610 40,400 S8 pEs
cTEcH mrpGs core cow 400518106 7,384 149,200 SH bEF
cutoant core cow  aoleoslos 313 5,200 54 bEF
cutoant corw cou 401698105 37,240 618,600 SH bEF
WALLTBURTON CO cow 406216101 4,251 163,506 SH pEs
WALLTBURTON CO cow 406216101 79,108 3,042,600 SH pEs
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HARLEY DAVIDSON INC COM 412822108 143 3,000 SH DEF
WARLEY DAVIDSON TNC cow 412822108 1,188 25,000 5 -
HARMONY GOLD MNG LTD SPONSORED ADR 413216300 519 32,000 S8 pEs
WARMONY GOLD MNG LTD SPONSORED ADR 413216300 23,422 1,443,100 8 pEs
WARMONY GOLD MNG LTD SPONSORED ADR 413216300 701 43,200 88 pEs
WARRTS CORP DEL cow 413875105 1,101 29,000 58 pEs
HARTFORD FINI SVCS GROUP INC cow  4alesisios 4,910 83,332 88 pEs
HARTFORD FINI SVCS GROUP INC cow 416515104 57,666 976,900 S pEs
WeaDwATERS NG cow 42210102 4,923 250,000 S -
HEALTH CARE PPTY INVS INC COM COMMON 421915109 6,322 124,449 58 pEs
WEALTH NET NG cow 42200108 4,781 146,200 5H pEs
WEALTHCARE RLTY TR CoM cowmon  421%46104 5,177 144,809 58 pEs
Wec1a mvc co cow  axz704108 230 27,700 51 pEs
WERSHEY FOODS COR® cowmon 427866108 760 9,877 88 pEs
WEWLETT PACKARD CO cow 428236103 10,892 474,172 58 pEs
WEWLETT PACKARD CO cow 428236103 209,332 9,113,264 54 pEs
WEWLETT PACKARD CO cow 428236103 1,518 78,800 5 pEs
HOLLYWOOD MEDIA CORP cow  a3e233100 2,778 1,044,848 SH pEs
wows peeoT ™NC cow 437076102 5,150 145,117 58 pEs
houe pEeoT TNC cou 437076102 100,568 2,833,697 SH bEF
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HOMESTORE INC coM 437852106 8,571 1,812,000 SH DEF
KONEVWELL TNTL TNC cow 43516106 27,044 808,960 SH -
HRPT PPTYS TR COM SH BEN INT cowmon  40426wl0l 6,524 646,579 58 pEs
WSBC HIDGS PLC  SPON ADR NEW 404280406 21,305 270,300 S8 pEs
WownTNeBIRD TNC cow  assasmiol 537 24,900 58 pEs
KONT 7 B TRANS Sves TNe cow 445658107 6,798 251,700 5 pEs
HYPERION SOLUTTONS CORP cow  aaolawios 13,490 447,865 5H pEs
rriow corr cow New 449520303 2,384 171,400 55 pEs
rEx oncotogy e cow  aslezzios 967 45,500 s oEF
rrovia e cow 452327100 10,525 1,492,973 S8 -
s mEALTE TNC cow  4a0e3a108 833 33,500 58 pEs
mawep corr cow 453235103 51,556 1,072,744 54 pEs
mco tt0 cow 453258802 3,301 82,900 S bEF
motA D NG cow 451089103 4s1 17,900 55 pEs
movs L O cow  4assystioo  se1 297,000 5H pEs
mowac sancore NC cow 456607100 39,224 1,316,700 SH pEs
mrocRossTNG TNC cow  4Se6ax105 12,223 1,275,865 5o pEs
meomMaTICA CoRE cow  4Seee0l0z 14,142 1,372,972 S8 pEs
INGERSOLL-RAND COMPANY 1TD cta ca7766101 3,407 50,188 sH pEs
INGERSOLL-RAND COMPANY 1TD cta G47766101 61,689 908,800 SH pEs
INTEGRATED DEVICE TECHNOTOGY cow  4selisios 1,900 111,760 58 pEs
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INTEL CORP coM 458140100 3,046 94,872 SH DEF
mreL core cow 456140100 96,047 2,982,831 SH -
mreL core cow 458140100 1,543 56,700 5 pEs
INTERDIGTTAL COMMUNICATIONS cow  4seeealos 1,546 89,700 5H pEs
mremMoNe NG cow  aseeaxios 461 19,910 58 pEs
INTERNATIONAL BUSINESS MACHS cow 459200101 9,093 98,107 5H pEs
INTERNATIONAL BUSINESS MACHS cow 459200101 135,440 1,461,376 SH pEs
INTERNATIONAL BUSINESS MACHS cow 459200101 1,164 14,850 S8 pEs
INTERNATIONAL GAME TECHNOLOG cow 459902102 9,553 267,600 5 -
INTERNATIONAL SPEEDWAY CORP cLa 460335201 1,507 33,736 81 pEs
mNTERSIL CorR comsoN 460695105 7,952 320,000 SH P DEF
Ty opaER o cow 460146103 5,272 122,288 v pEs
Ty opaER O couw 460146103 95,415 2,213,300 S5 pEs
mrmapo ™G cow  46117A100 16,477 750,682 v pEs
wrorr cow 461202103 74 1,400 88 pEs
wrorr cow  ae120103 2,000 37,800 58 pEs
INVERESK RESH CROUP TNC cow 461238107 65,142 2,634,125 55 pEs
mwiTROGEN coRP cow  4elssrio0 5,159 73,700 5H pEs
rRON MTN TNC PA cow  4e2sael06 9,787 247,530 SH pEs
rsmaREs oo MSCT JAPAN 464286848 960 113,800 SH pEs
ISIS PHARMACEUTICALS INC cou 464330105 13,046 2,007,000 SH | bEF
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J P MORGAN CHASE & CO COM 46625H100 12,692 345,556 SH DEF
5 P MORGAN CHASE & cO cou  46625HIO0 232,406 6,327,405 SH bEF
5P woRGAN cEHASE & co cow  aeezsmioo 2,250 69,112 55 pEs
saBTL CTRCUTT T™NC cow 466313105 5,700 201,400 S8 pEs
omnUs cap Groue TNC cow  ajioaxios 2,685 165,820 5 bEF
opA soPTWARE GROUP TNC cow  4e6loxios 6,627 401,400 SH pEs
JEFFERSON PTLOT CoRP cow 475070108 3,566 70,400 5H pEs
oETELUE AWYS CoRP cow  am7e3iol ss 3,200 88 pEs
oETELUE AWYS CoRP cow 477143101 29,269 1,103,650 55 -
oETELUE AWYS CoR® cow 417143101 982 44,200 58 pEs
sommsow & gomwson cow  a7ele0l0s 1,727 33,438 88 pEs
JoHNsON & JomwsoN cou 478160104 59,264 1,147,185 SH bEF
JoHNsON & JomwsoN cow  arsieol0s 2,464 56,850 s bEF
somnsow ctis e cow  a7s3eelor 8,175 70,399 sH bEF
somnsow ctis e cou 478366107 114,856 989,113 SH bEF
JONES LANG LASALLE NG cou 480200107 1,385 66,800 SH bEF
JOURNAL COMMUNICATIONS TNC cLa 481130102 6,969 376,100 54 pEs
JUNTPER NETWORKS TNC cow  48203R104 1,578 84,500 58 pEs
ks owows cou  asesexios 5,874 81,000 SH bEF
kewer core cou 488360108 532 39,000 SH bEF
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KERR MCGEE CORP COM 492386107 3,237 69,620 SH DEF
KERR MCGEE CORP CoM cowmon 492386107 6,235 134,117 54 -
kev EnmmGY Svcs NG cou 492014106 5,986 580,600 SH bEF
KEYSTONE PPTY TR CORP COM cowmon 493596100 6,522 295,228 S pEs
KIMBERLY CLARK CORP cow 40436103 177 3,000 54 pEs
KIMBERLY CLARK CORP cow 494368103 25,062 424,130 58 pEs
KINDER MORGAN TNC KANS cow  4oasselol 46,748 791,000 SH pEs
KING PHARMACEUTICALS TNC cow 49582108 928 60,840 5H pEs
kiA-TENCOR coRP cow  aszasoro0 201 4,100 58 pEs
KiA-TENCOR coRP cow 482480100 36,438 621,070 54 -
kous core cow  sooassios sl 1,800 s bEF
kous core cou 500255104 45,097 1,003,500 SH bEF
kous core cow  sooassioa 203 6,80 58 bEF
kowss ~ve cow NEW 500453204 15,206 1,039,400 SH bEF
KONINKLIJKE PHTLIPS BLECTRS NY REG SH NEW 500472303 4,723 162,359 SH pEs
KONINKLIJKE PHTLIPS BLECTRS NY REG SH NEW 500472303 65,484 2,251,085 SH pEs
KOREA ELECTRIC PWR  SPONSORED ADR 500631106 10,539 1,014,300 S8 pEs
KOSAN BIOSCIENCES TNC cos  s00eawloT 8,807 893,200 SH bEF
kmaFT FOODS TNC cLa 5007504 11,584 359,520 58 pEs
kogER co cow  soloaatol  so1 43,293 88 pEs
kRoGER cO co 501044101 34,440 1,860,608 SH bEF
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KROLL INC coM 501049100 10,773 414,330 SH DEF
komon NG cou  S0Ls77100 26,552 1,069,334 SH bEF
I-3 COMMUNICATTONS HIDGS TNC cow  sozazatos 2,474 48,170 55 pEs
LaBRANCHE & CO NG cow  sosaa7i02 991 84,900 5 pEs
LAFARGE NORTH AMERICA TNC cow  sosee2102 632 15,600 5H pEs
Law RESEARCH cowmon 512807108 9,044 280,000 S4 P  DEF
LAMAR ADVERTISTNG CO cLa 512815101 38,165 1,022,650 S8 pEs
LARGE SCALE BIOLOGY CORP cow 517053104 553 300,800 SH oEF
LEAPFROG ENTERPRISES TNC cLa  slseNlos 24,089 908,000 SH -
LEce MasoN TNC cow 524901105 3,874 50,200 5 bEF
LBceETT & PLATT NG cow 524660107 6,200 291,000 S pEs
LEHMAN BROS HIDGS TNC cow  s2a%08100 1,408 18,182 58 pEs
LEHMAN BROS HIDGS TNC cow 524508100 32,690 423,331 88 pEs
Lemar core cLa  szeos7i04 173 1,800 58 pEs
Lemar core cLa 526057104 10,445 108,800 5H pEs
Lexar weDIA NG cow  seeeplos 10,092 579,000 SH pEs
LEARK TNTL NEW cLa 529771107 4,496 57,174 58 pEs
LEARK TNTL NEW cLa 529771107 87,476 1,112,361 58 pEs
LEARK TNTL NEW cLa 529771107 724 10,95 88 pEs
LIBERTY PPTY TR SH BEN INT cowmon 531172104 1,708 43,911 88 pEs
LIFEPOTNT HOSPTTALS TNC cow  s3lerios 1,187 40,306 SH pEs
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LIHIR GOLD LTD SPONSORED ADR 532349107 3,691 169,000 SH DEF
Ly BL e co cow  s324s7108 1,157 16,450 55 -
Ly BLT s co cou 532457108 28,735 408,580 SH bEF
LIMTTED BRANDS TNC cow 532716107 24,268 1,346,000 S5 pEs
LINCOLN NATL CORP TND cow  s3aler0s 3,150 78,246 v pEs
LINCOLN NATL CORP TND cow 531187100 45,467 1,126,260 55 pEs
ko core cow  solsss208 969 54,000 SH oEF
LLOYDS TSB GROUP PLC  SPONSORED ADR 539439103 5,520 169,600 SH oEF
LOCKHEED MARTIN CORP cow  s3ss30109 93 1,800 54 oEF
LOCKHEED MARTIN CORP cow 539830109 3,649 71,000 S bEF
LoEws core CAROINA GP STK 540424207 9,624 381,300 S pEs
LOEWS CORP CAROLINA GROUP cowmon 540824207 7,742 306,722 54 pEs
Lowes cos e cow  sases107 111 2,000 88 pEs
Lowes cos v cou  sasee1107 3,323 60,000 SH bEF
LUCENT TECHNOLOGIES TNC cou 543463107 6,786 2,389,600 SH bEF
W SYS FLASH DISK PTONEERS 1T o0 wio6lc100 9,385 543,100 5 pEs
WACK CALT RLTY CORP CoM cowmon 551489104 4,993 119,950 v pEs
wacrouepTA NC cou 556100105 5,557 311,500 S bEF
vAGMA DESTON AUTOMATION cow 559181102 71,416 3,059,802 v pEs
VANDALAY RESORT GROUP cow  sexseri07 7,213 161,300 54 pEs
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MANHATTAN ASSOCS INC COM 562750109 8,538 308,890 SH DEF
wRaTHON OTL coRP cow 565849106 12,194 368,510 5 -
VARATHON OTL CoRP cou 565849106 53,238 1,608,870 SH bEF
wRtMER TNC cow  sewsiglos 2,460 447,300 SH pEs
waRkEL core cow 570535104 13,089 75,300 SH bEF
WARSH & MCLENNAN COS TNC cow  smrasiez 240 5,100 58 pEs
WARSH & MCLENNAN COS TNC cow  smyasioz 70 1,460 58 pEs
VARTIN MARTETTA MATLS TNC cow 513284106 3,503 76,500 5 pEs
VARVELL TECHNOLOGY GROUP 1TD o0 Gs876H105 1,620 42,700 S8 pEs
wsco core cow  s1ase9106 4,712 171,916 58 -
wasco core cou 574599106 99,414 3,626,930 SH bEF
VAXTM INTEGRATED PRODS TNC cow s 210 4,400 58 pEs
VAXTM INTEGRATED PRODS TNC cow  s177aKIOl 36,100 724,900 S8 pEs
waxtom core cowNEw 5717729205 6,537 588,900 5 pEs
wav DEPT STORES CO cow 517778103 8,776 301,880 5 pEs
wavrac core cow 578592107 9,451 339,360 SH bEF
wewa core cou 552621100 4,606 185,350 SH bEF
wewa core cou 552621100 91,090 3,665,600 SH bEF
ucoowarps core cow  ssoissiol 1,378 55,483 SH bEF
wcoowarps core cou 580135101 50,938 2,051,490 SH bEF
ucKesson core co  s8Iss0103 1,650 51,300 5 bEF
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MCKESSON CORP COM 581550103 46,757 1,453,900 SH DEF
weparex e cow  ssIelelol 947 152,020 5H -
MEDICTS PHARMACEUTICAL CORP CLANEW 584690309 5,027 70,500 s pEs
weorwaonE ™ cow  ssae99l02 84 3,300 54 pEs
weorwaone e cow 584699102 1,016 40,000 S pEs
weorwaonE e cow  ssaee9i02 792 37,200 sH pEs
weotRONTC TNC cou 585055106 48,780 1,003,500 SH oEF
wELION FINL CORP cow  ssssiatos 80 2,500 58 pEs
MELLON FINL CORP cou  sessialos 1,606 50,000 SH oEF
MERCK & co N co 589331107 1,462 31,678 SH bEF
MERCK & co e cou 589331107 53,624 1,160,693 SH bEF
MERCK & co N co 589331107 1,354 34,900 5 bEF
VERCURY INTERACTIVE CORP cowmon 589405105 14,106 290,000 S4 P  DEF
VERCURY INTERACTIVE CORP cow 589405105 4,183 86,000 SH pEs
MERRILL LyNCH & co TNC cow  sooisslos 387 6,600 SH bEF
MERRILL LyNCH & co TNC cou 590188108 36,498 622,300 SH bEF
MERRILL LYNCH & co TNC cow 590188108 3,058 54,950 SH bEF
werLies e cow  solserlos 3,013 89,500 SH bEF
wernes e cow  591seRl08 44,990 1,336,200 SH pEs
WETRON TECENOLOGY NV o0 NS665B105 1,005 233,700 58 pEs
WICROCHTP TECHNOLOGY TNC cowmon 595017104 9,341 280,000 S4 P  DEF
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MICROCHIP TECHNOLOGY INC COM 595017104 1,004 30,100 SH DEF
wicRoN TECENOLOGY TNC cow 595112103 144 10,700 55 -
MICRON TECHNOLOGY NG co 595112103 5,370 398,700 SH bEF
wIcROSOFT CoRP cow 594018104 4,093 149,048 SH bEF
wIcROSOFT CorP cou 594918104 171,996 6,245,308 SH bEF
wicrosorT core cow  soseigios 3,285 141,400 55 pEs
wicRosTRATEGY NG CL A NEW 594972408 10,727 204,400 S8 pEs
WILLENNTOM PHARMACEUTICALS 1 cow 599902103 1,874 100,400 S pEs
wILIER mERMAN NG cow 600544100 616 25,400 55 -
wiw core cow  ss30aa108 208 35,230 sH bEF
wks TNSTROUMENT TNC cow  sssoewios 226 7,800 51 pEs
worsx me cow  eosssaion 2,355 67,500 54 bEF
VONRO MUFFLER BRAKE TNC cow  elo2zeron 2,533 126,508 58 pEs
vonsaNTO CO NEW cow  elleswiol 5,169 179,600 5H pEs
VONSTER WORLOWIDE TNC cow 611742107 1,395 63,526 55 pEs
woooys core cou 615369105 12,155 200,740 SH bEF
worcan stawtey cowNEw 617446448 10,446 180,511 SH pEs
worcan stawtey cow NEW 617446448 179,768 3,106,408 SH pEs
vorcan stawtey cow NEw 617446448 3,895 74,095 55 pEs
wororora NG cow 6076100 2,658 188,970 s bEF
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MOTOROLA INC COM 620076109 30,404 2,160,875 SH DEF
wotorota e RQTY UNTT 75 620076208 673 15,500 SH -
usc TNpL DIRECT TNC cLa 553530106 13,822 502,600 5 pEs
wiaw 1ass e cow 628530107 6,440 254,950 S pEs
Nasbag 100 TR comsoN 631100104 10,938 300,000 SH P  DEF
NATIONAL COMMERCE FINL CORP cow  e3saselos 3,426 125,600 5H pEs
NATIONAL FUSL GAS CON 3 cow 636180101 4,001 163,700 58 pEs
NATIONAL GRID TRANSCO PLC SPONSORED ADR 636274102 17,161 473,400 SH pEs
NATIONAL SEMICONDUCTOR cowmon 637640103 12,611 320,000 S4 P  DEF
NATIONAL SEMICONDUCTOR CORP cow 637640103 9,888 250,900 SH bEF
NATIONWIDE FINL SVCS TNC cLa  e3el2101 10,308 311,800 58 pEs
NATIONWIDE HEALTH PPTYS INC CO  COMMON 638620104 4,971 254,281 SH pEs
NATUS MEDICAL INC DEL cou 639050103 8,043 1,919,600 SH bEF
Wty G cow 628782104 12,364 460,300 S pEs
NETMAN MARCUS GROP TNC cLa 640204202 751 14,000 58 pEs
wewver we cLa  6e03INl08 1,120 50,000 S pEs
weteGRTTY ™NC cow 64110107 605 58,644 5H pEs
NeToEAR NG cow  ealllolos 353 26,300 58 pEs
xetopTa TNC cow  eallaxios 781 53,600 58 pEs
NETWORK APPLIANCE TNC cow  ea1200104 4,016 195,600 SH pEs
NETWORKS AsSocs TNC co 640938106 8,976 596,800 SH bEF
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NETWORKS ASSOCS INC COM 640938106 563 47,200 SH DEF
wevRocHEM TNC cow  eal2sKlol 4,624 196,000 SH -
NEUROCRINE BIOSCIENCES TNC cow  ea12sci09 4,031 73,900 55 pEs
NEW YORK CMNTY BANCORP TNC cow 649445103 6,136 161,265 54 pEs
NEWMONT MINTNG CORP cow  esie3sios 212 4,358 88 pEs
NEWMONT MINTNG CORP cow 651639106 27,572 567,200 5 pEs
News core 10 ADR NEW 652487703 7,807 216,273 58 pEs
NEWS CoRP 1TD e ADRPFD 652487802 6,012 198,730 5H pEs
NEWS CORP 1TD P ADRPFD 652487802 74,681 2,468,800 SH -
NEWS CORP LTD ADR NEW cowmon 652487703 171 4,729 8 pEs
NEXTEL COMMONICATTONS TNC cLa  65332vi03 9,770 348,200 54 pEs
NEXTEL COMMUNICATIONS INC NOTE 5.250% 1/1 65332VAYS 5,061 5,000,000 PRN pEs
i wve cow 629148100 30,526 3,801,442 S5 pEs
Nicor e cou 654086107 1,085 30,700 SH bEF
NIcoR TN COM comsoN 654086107 4,725 138,818 SH bEF
wike ¢ cLe  esal06103 418 6,100 58 pEs
wike ¢ cLB 651106103 31,101 454,288 58 pEs
Niko core cowwew 654113703 200 23,800 51 pEs
wisovrcs e cow 654738105 5,792 264,004 SH pEs
NisouRcE ™ cou 65473105 34,326 1,564,518 SH bEF
Wt MeD TNC cow 629204109 5,008 1,112,900 58 pEs
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NOKIA CORP SPONSORED ADR 654902204 925 54,423 SH DEF
NOKTA CORP  SPONSORED ADR 654902204 5,260 309,400 SH -
NOKTA CORP  SPONSORED ADR 654902204 660 47,050 SH pEs
NomDsTROM TNG commoN 655664100 10,976 320,000 SH P DEF
NORSK HYDRO A S ADR commoN 656531605 5,964 96,510 SH bEF
NORTEL NETWORKS CORP NEW cow 656568102 8,905 2,105,100 5 pEs
NORTEL NETWORKS CORP NEW cow  esesesioa 844 199,620 5H pEs
NoRTHEAST UTTLS cow 664397106 4,748 235,400 55 pEs
NORTHERN TR CoR® cou  eesss9loa 3,588 77,300 sH oEF
NORTHERN TR CORP cow  eesssoloa 1,741 37,500 5H pEs
NORTHROP CRUMMAN CORP cow  eees01102 1,766 18,476 v pEs
NORTHROP CRUMMAN CORP cow 666807102 20,502 215,401 SH pEs
NORTHROP CRUMMAN CORP cow  6ees07102 1,458 18,250 v pEs
NoveLLUS svs comsoN 670008101 8,410 200,000 SH P  DEF
NPTEST HLDG COR® cow 67010105 5,580 501,800 SH bEF
Nt Twe pEL cow  e2oaomios 323 4,625 88 pEs
Nt Twe pEL cow  e20aomi0s 2,898 41,550 sH pEs
wocoz e cou 629428105 3,563 281,200 5 bEF
wR e cow 629041105 6,804 14,600 S5 pEs
ocEaNEERTNG TNTL TNC cow  e15232102 22,214 793,350 v pEs
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OFFICE DEPOT INC COM 676220106 1,688 121,600 SH DEF
oFFSHORE roGISTICS TNC cow  eleassios 476 19,400 5H oEF
oGE ENERGY CORP COM comoN 670837103 3,699 152,922 sH EF
orp NATL maNCORP TND cow 680033107 3,680 161,050 sH -
owiceLL me coM 8213100 32,513 2,007,000 SH EF
omnIcoM GROUP TNC cos  esio19106 349 4,000 54 EF
omnIcoM GROUP TNC co 681019106 34,574 395,900 sH EF
ON SEMICONDUCTOR coRP cos  es2189105 3,94 605,300 sH EF
oniNg RES core cow  esa736l01 12,433 1,881,259 5H -
ONYX PHARMACEUTICALS TNC co  es3zel00 933 33,060 5H EF
opEN TEXT COR® cow  es3nisios 3,221 168,000 5H -
opENTV CORE cva ce7543101 357 106,700 SH -
oRacts core co  esasox10s 1,278 96,689 sH EF
oRactE core coM  6s3soxX105 46,214 3,501,081 SH EF
oRactE core co  esasoxi0s 548 49,500 sH EF
ORASURE TECHNOLOGIES TNC cow  esssavios 2,086 262,000 S8 EF
ORIENT-EXPRESS HOTELS 1TD cba 667743107 14,023 853,506 58 oEF
oRTHOFTX TNTL NV cow NG7481102 56,069 1,144,726 S8 oEF
OUTBACK STEAKHOUSE TNC co  esos99ol02 1,110 25,300 sH EF
P T TELEKOMUNTKAST INDONESTA SPONSORED ADR 715684106 4,314 262,700 SH -
PACIFICARE HEALTH SYS DEL cow  essiizi02 7,801 115,400 5H -
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PACKAGING CORP AMER COM 695156109 6,976 319,100 SH DEF
PAN PACTFIC RETATL PPTYS INC cow 69806104 3,621 76,000 SH -
PARK PL ENTMT COR® cow 700690100 943 87,100 55 pEs
PARKER HANNTFIN CORP cow 701004104 5,266 88,500 5 pEs
PEABODY ENERGY CORP cow 704549104 4,876 116,900 S pEs
PEARSON PLC  SPONSORED ADR 705015105 8,254 736,350 SH pEs
PEC soLuTIoNs e cow 705107100 10,772 635,500 SH oEF
PEGASUS SOLUTIONS TNC cow 705906105 162 15,500 s oEF
pewvEY g Cc NG cow 708160106 612 27,800 55 -
pmoPLEsOFT ™NC cow 712713106 6,067 266,100 55 pEs
pEpco HIDGS TNC CoM cowmon 713201102 3,898 199,467 58 pEs
pepszco e cow  T13aasios 1,331 28,547 58 pEs
pepszco e cow 713448108 46,013 986,972 5H pEs
pERKINELMER TNC cow 714046109 3,644 213,500 58 pEs
PERVASTVE SOFTWARE TNC cow  Tis710109 713 98,280 5v pEs
PETCO ANTMAL SUPPLIES cow NEW 716016200 37,510 1,232,160 S8 pEs
pErswarT NG cow 716768106 247,108 10,382,68088 pEs
pr1zER NG cow 717081105 6,208 175,728 55 pEs
pr1zER NG cow 717081103 174,504 4,941,806 SH pEs
pr1zER NG cow 717081103 2,493 82,830 55 pEs
pGeE core cow  eoszicios 239 8,600 S8 bEF
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PG&E CORP COM 69331C108 30,308 1,091,400 SH DEF
PHARMACEUTICAL RES TNC cow 717125108 6,782 104,100 58 -
puamMACYCLICS TNC cow 716933106 5,126 692,750 55 pEs
PHELPS DODGE CORP cow 717265102 4,588 60,300 5 pEs
PHILADELPHIA CONS HIDG CORP cow 717528105 65,310 1,337,676 55 pEs
PINNACLE WEST CaP CoR® cow 723884101 3,531 88,220 58 pEs
PITNEY BOWES TNC cow 724479100 8,563 210,800 5 pEs
PLACER DoME TNC co 725906101 596 33,300 s oEF
placER DoME TNC cow 725006101 21,628 1,207,600 S -
placER DOME TNC cow 725006101 13,336 744,600 5 pEs
Puc sTERRA ™NC cowmon  69344F106 13,467 670,000 S4 P  DEF
PNC FINL SVCS GROUP INC cow 693475105 3,869 70,699 SH bEF
PNC FINL SVCS GROUP INC cou 693475105 43,406 793,090 SH bEF
Poco PRODUCING CO cow 730448107 4,019 83,200 5H bEF
PORTUGAL TELECOM SGPS S A SPONSORED ADR 737273102 3,619 361,200 SH pEs
Posco  SPONSORED ADR 693483103 8,795 258,900 SH bEF
POTASH CORP SASK TNC cow 73755107 4,281 49,500 55 pEs
POWERWAVE TECHNOLOGTES TNC cow 739363100 1,342 175,400 55 pEs
PpG DS NG cou 693506107 5,543 86,587 SH bEF
PpG DS NG cou 693506107 68,162 1,064,700 SH bEF
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PRIME HOSPITALITY CORP COM 741917108 1,721 168,691 SH DEF
PROCTER & caMBLE cO cow 72718100 1,572 15,737 88 -
PROCTER & GAMBLE cO cou 742718100 33,993 340,380 SH bEF
PROGRESS ENERGY INC COM comsoN 743263105 6,028 133,190 s bEF
PROTECTIVE LTFE CoRP cow 743674105 3,452 102,000 5H pEs
PROVIDENT FINL GROP TNC cow  7a3seel0s 709 22,200 54 pEs
PROVIDIAN FINL CORP cow  7aa06a102 9,461 812,840 55 pEs
PROVINCE HEALTHCARE CO cow 743977100 932 58,238 88 pEs
puBLIC sTomacE e cow  7aaeopios 3,979 91,700 sH pEs
PUBLIC SVC ENTERPRISE CROUP cow 744573106 7,901 180,389 v -
PUBLIC SVC ENTERPRISE CROUP cow 744573106 41,772 953,700 5H pEs
PoLTE HOMES NG cow  7asseriol 122 1,300 84 pEs
PULTE HOMES TNC cow 745867101 9,006 96,200 SH bEF
oroerc core cow  7a7217101 88 1,700 88 pEs
orosrc core cow 747277101 3,09 60,000 SH bEF
ouarcows e cow  7aysasios  e2 1,700 88 pEs
ouarcows e cow 747505103 12,301 228,100 55 pEs
QUALTTY DISTR TNC FIA cow  Tarsewios 2,542 130,000 8 pEs
QUEBECOR WORTD TNC COM NON-VIG 748203106 8,240 400,200 S pEs
RaDvISTON LT o0 us1s69105 2,200 192,830 8 pEs
ravteeon co cowew 755111507 835 27,800 58 pEs
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RAYTHEON CO COM NEW 755111507 30,295 1,008,500 SH DEF
ravteEoN co cowNew 755111507 640 25,300 58 -
RECKSON ASSOCS RLTY CORP cow  Is621K106 1,162 47,800 58 pEs
REGENCY CTRS CORP cow  7s8sa9i03 108 2,700 54 pEs
REGENCY CTRS CORP cow 758849103 7,197 180,600 SH bEF
REGTONS FINL CORP cow  Iseea0io0 423 11,376 v pEs
RePUBLIC Sves NG cow 760759100 7,222 281,775 v pEs
RESEARCH IN MOTTON 1TD cow 760975102 9,072 135,750 v pEs
REUTERS GROUP PLC  SPONSORED ADR  76132M102 3,490 137,500 S8 -
REVNOLDS R J TOB HIDGS TNC cow  7elsaxios 4,809 82,700 54 pEs
RITA MED SYS TNC DEL cow  Teviamios 2,004 470,587 sH pEs
RITE ATD CORF cow 767754104 9,688 1,603,900 S pEs
ROCKWELL AUTOMATION TNC cow 773903100 8,512 239,100 54 pEs
ROPER TNDS TNC NEW cow 76696106 14,832 301,100 SH pEs
RoSS STORES TNC cow 778206103 4,678 177,000 SH bEF
ROVAL DUTCH PETE CO NY REG EUR .56 780257804 2,494 47,600 5 pEs
RW NG cowwew  74974m206 2,091 455,190 s pEs
RoBY TUESDAY TNC cow 781182100 4,584 160,900 S pEs
RYANATR HIDGS PLC  SPONSORED ADR 783513104 25,406 501,700 SH pEs
SAFEGUARD SCIENTIFICS TNC NOTE 5.000% 6/1 786449RE8 2,125 2,325,000 PRN pEs
sarewer o0 cow  78easri07 24,038 781,200 5 pEs
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SANDISK CORP COM 80004C101 713 11,655 SH DEF
sawwrva sct core cow  so0s07107 2,182 173,000 58 -
SANTOS LIMITED  SPONSORED ADR 803021608 606 29,000 SH pEs
SANTOS LIMITED  SPONSORED ADR 803021608 16,791 803,800 SH pEs
SAP AKTTENGESELLSCHAFT SPONSORED ADR 803054204 50 1,200 S8 pEs
SAP AKTTENGESELLSCHAFT SPONSORED ADR 803054204 9,019 217,000 SH pEs
sama 1EE CoRE cow 80311103 389 17,900 5 pEs
sama 1EE CoRE cow 803111105 45,051 2,075,130 S8 pEs
SBC COMMUNICATIONS TNC cow 783876103 5,136 197,023 SH oEF
SBC COMMUNICATIONS TNC cou 783876103 132,288 5,074,324 SH bEF
sBS BROADCASTING SA o0 181377102 1,174 36,000 S8 pEs
ScANA CORP NEW COM comson  sossowloz 4,573 133,510 sH bEF
SCHERING PLOUGH CORP cou  80es05101 630 36,258 SH bEF
SCHERING PLOUGH CORP cou 806605101 37,359 2,148,306 SH bEF
SCHLUMBERGER 1TD cow  80ess7108 1,390 25,408 SH bEF
SCHLUMBERGER 1TD cou 806857108 30,509 557,550 S bEF
SCHOOL SPECIALTY TNC NOTE 3.750% 8/0 807863aES 2,216 2,000,000 PRN bEF
SCIENTIFIC ATLANTA TNC cowmon 808655104 3,822 140,000 S4 P  DEF
SCIENTIFIC ATLANTA TNC cow  sosessios 1,193 43,700 54 pEs
SCIENTIFIC caMES CORP cLa  sosrapios 2,381 140,000 55 pEs
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SCOTTISH PWR PLC ADR SPONS FIN COMMON 81013T705 3,416 125,689 SH DEF
scRrePS E W CO oHTO cLa 811054204 28,346 301,100 58 -
SEAGATE TECHNOLOGY  sas 619453104 138,528 7,329,550 SH bEF
SEAGATE TECHNOoLOGY  sas 619453104 595 38,200 sH bEF
SEARS ROBBUCK & CO cow  si23srios 2,785 61,213 54 bEF
SEARS ROBBUCK & CO cou 812387108 43,402 954,100 SH bEF
SELECT COMFORT CORP cow  slelexios 389 15,700 sH oEF
sELECT MEDICAL corp cow  sl6lo6109 33,227 2,041,000 S pEs
SENTOR HSG PPTYS TR SH BEN INT  COMMON  81721M108 6,720 390,011 SH pEs
seuewom ~ve cow 817337108 446 140,300 5H -
seRvICEMASTER cO cow  si7eoNl0s 1,735 148,900 5 pEs
SHIRE PHARMACEUTICALS GRP PL SPONSORED ADR  82481R106 16,731 575,926 SH pEs
swoe camwtvaL e cow  saassoros 210 12,300 51 pEs
stcor e cow  szssaslos 5,739 211,000 SH bEF
steBEL Svs NG cow 826170102 9,832 709,000 SH bEF
stemaTEL TN cow  saeelwior 9,322 377,712 84 pEs
STLICON STORAGE TECHNOLOGY T cow 827057100 4,935 443,600 SH bEF
STMPSON MANUFACTURING CO INC cou 829073105 20,364 400,400 SH bEF
SINCLATR BROADCAST GROUP INC cLa 829226109 660 53,300 54 pEs
SIRTUS SATELLITE RADIO TNC cow 82966103 7,237 2,290,100 S5 pEs
SMURFIT-STONE CONTATNER CORP cow 832727101 3,90 210,000 S8 pEs
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SOLECTRON CORP coM 834182107 1,401 237,000 SH DEF
soic sororions cou 835460106 3,692 241,300 SH bEF
SPANTSH BROADCASTING SYS TNC cLa  saeassesa 628 59,800 5 pEs
SPEEDWAY MOTORSPORTS TNC cow  sa7yssios 1,203 41,600 5H pEs
spRINT CoRR cou FON GROUP 852061100 2,79 169,900 s bEF
sertvT coR® CoM FON GROUP 852061100 47,866 2,915,120 S8 pEs
st gos co cou 790148100 40,042 1,073,800 SH oEF
st gupE wED ™’NC cow 790849103 1,141 18,601 v pEs
st gupE wED ™8NC cow 790849103 12,917 210,540 5# -
statey wes cou 854616105 6,014 158,800 SH bEF
staptes e cow  @ss030102 191 7,000 s bEF
states e cou 855030102 8,968 328,500 SH bEF
stamsucks core cow  sss244100 4,866 147,180 v pEs
STARWOOD HOTELSSRESORTS WRLD PAIRED CTF 855004203 7,118 197,900 SH pEs
STATION casTNos TNC cow 857689103 7,100 231,800 S bEF
STATOTL AsA  SPONSORED ADR 857712102 103 9,100 SH pEs
STATOTL AsA  SPONSORED ADR 857712102 10,981 971,800 SH pEs
steecase e cLa 858155203 1,19 83,300 5 bEF
sterrcycie e cow  sseel2i0s 6,547 140,200 5 pEs
STUTCROELECTRONTCS N v NY REGTSTRY 861012102 3,500 129,600 S8 pEs
STORA ENSO CORP  SPON ADR REP R 86210MI06 7,042 519,300 SH pEs
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STORAGE TECHNOLOGY CORP COM PAR $0.10 862111200 4,497 174,640 SH DEF
STORAGE TECHNOLOGY CORP Cou PAR $0.10 862111200 57,066 2,216,160 SH -
stRvkem core cow  sesseriol 102 1,200 58 pEs
stRvkem core cow  seleeriol 18,337 215,700 54 pEs
sve2 SPONSORED ADR 864686100 14,706 727,640 SH pEs
somuTT PRTYS TNC COM commoN 866239106 1,666 69,386 SH oEF
sow L1FE PINL TNC cow  see796105 7,001 279,800 5 pEs
sow L1FE PINL TNC cow  sesroe105 2,115  sa,514 55 pEs
SUNGARD DATA SYS TNC cow  ser3esos 2,569 92,700 s oEF
suNcaRD DATA S¥s TNC cow 867363103 32,624 1,177,340 58 pEs
swavtEC CORE cow  smsostos o7 2,800 54 pEs
swavtEC coR cow 7503108 11,123 321,000 S pEs
swapTICS ™G cow  8715ID105 15,966 1,065,791 S5 pEs
swoesys mc cow 871607107 1,573 46,600 SH bEF
svsco core cow  smsaonor 205 5,500 88 bEF
svsco core cow  s71s29107 1,862 50,000 SH bEF
TATWAN SEMICONDUCTOR MFG LTD SPONSORED ADR 874039100 7,963 777,605 SH pEs
TATWAN SEMICONDUCTOR MFG LTD SPONSORED ADR 874039100 3,216 335,003 SH pEs
rasots me cow  smle1102 1,126 36,59 S5 pEs
TALK AMERICA HIDGS TNC cow NEw 874268202 1,681 145,900 58 pEs
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TARGET CORP COM 87612E106 1,458 37,981 SH DEF
rameer core cou 876128106 38,670 1,007,033 SH bEF
rager L O cow 751104 14,309 173,716 8 pEs
e a/s  SPONSORED ADR  87236N102 4,068 224,000 SH pEs
TecH pATA CORR® cow 237106 1,063 26,784 55 pEs
mexTRONTX TNC cow 9131100 1,242 39,300 54 pEs
TELECOMUNICACOES DE SAO PAUL SPON ADR PED 879208102 3,697 235,000 SH pEs
TELEFONOS DE MEXICO S A SPON ADR ORD L 879403780 11,229 339,970 SH pEs
TELEFONOS DE MEXICO S A SPON ADR ORD L 879403780 614 18,600 SH pEs
ek G cow  s795omi0s 12,697 551,790 S -
reriaRS NG cow 879664100 1,028 122,000 S# pEs
TELSTRA CORP LTD  SPON ADR FINAL  87969N204 216 11,800 51 pEs
TELSTRA CORP LTD  SPON ADR FINAL  87969N204 14,775 807,800 SH pEs
TENET HEALTHCARE CORP cow  ssoszeio0 238 14,800 5H pEs
TENET HEALTHCARE CORP cow 880336100 38,607 2,405,400 SH pEs
tERADYNE TNC cow 880770102 4,889 192,100 5 pEs
reREDYNE TNC cowmon 880770102 6,363 250,000 S4 P  DEF
TESSERA TECHNOLOGIES TNC cow  sslesrioo 188 10,000 SH pEs
TEVA PHARMACEUTICAL TNDS 1D AR 881624209 10,255 180,840 SH pEs
TEXAS GENCO ELDGS TNC cow 82443104 3,614 111,200 54 pEs
TExAs TNSTRS TNC cow  ss2s0s104 809 27,520 88 pEs
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TEXAS INSTRS INC COM 882508104 23,739 808,000 SH DEF
mextRON NG cow 883203101 4,657 81,616 58 -
extRON TNC co 883203101 74,699 1,309,133 S bEF
mhERASENSE TNC cou 883381105 52,416 2,582,080 SH bEF
THERMOGENESTS CoRe cow NEw 883623200 1,134 218,967 54 pEs
roewaTeR NG cow  ssearsioz 1,123 37,600 5H pEs
reeANy + coNEW cowmon 886547108 10,396 230,000 S4 P  DEF
ruesrrawp co cLa 887100105 10,450 200,700 S# pEs
riue waRNER NG cow  ss73n7105 3,416 189,885 v -
rue waRNER NG cow 887317105 46,675 2,594,500 SH pEs
r1ue waRNER NG cow 887317105 1,603 100,800 5 pEs
ric vistow core cow  smsa0100 2,285 344,700 S5 pEs
TotaL S A SPONSORED ADR 891518108 330 4,500 SH pEs
G NV SPONSORED ADR 892339102 3,557 150,800 SH bEF
TRACTOR SUPPLY CO couw 892356106 6,327 162,700 SH bEF
rRansoceay NG o0 Go0078105 461 19,200 8 pEs
tRaNsocEAN TNC om0 690078109 35,278 1,469,300 SH bEF
tRansocEAN TNC om0 690078109 3,431 160,050 sH bEF
TRAVELERS PPTY CAS CORP NEW cLe 894200406 10,781 635,300 58 pEs
TRIQUINT SEMICONDUCTOR TNC cow  s967axi03 315 44,500 58 pEs
TRIZEC PROPERTIES TNC cow 89687107 9,764 634,000 S pEs

47



Edgar Filing: FEDERATED INVESTORS INC /PA/ - Form 13F-HR

TULARIK INC COM 899165104 641 39,700 SH DEF
rvco TNTL LD NEW cow 02124106 8,982 338,954 5H -
rvco TNTL LD NEW cow 902124106 159,567 6,021,400 S pEs
s ac NaEN AKT HE920MgS5 24,667 362,800 SH pEs
oLteaTECH NG cow  o0a03a105 86l 29,300 sH bEF
ovtLEvER NV N v sHS NEW 904784709 71 1,100 58 pEs
ovtEvER NV N Y SHS NEW 904784709 4,374 67,400 58 pEs
ONTON PAC CORE cow  o07sisl0s 5,005 72,028 SH oEF
oNTON PAC CoRE cou 907818108 70,856 1,019,800 SH oEF
onisvs core cow  o0s214108 9,366 630,700 SH bEF
ONTTED PARCEL SERVICE TNC cLe 911312106 37,400 501,800 S8 pEs
ONTTED STATTONERS TNC cow 913004107 732 17,900 58 pEs
ONITED SURGICAL PARTNERS INT cow 913016309 26,264 784,460 55 pEs
ONTTED TECHNOLOGIES CORP cow  e13017109  e5 1,000 88 pEs
ONTTED TECHNOLOGIES CORP cow 913017109 22,062 232,800 5 pEs
ONTTED UTILS PLC  SPONSORED ADR 913110105 666 36,810 58 pEs
ONTTEDHEALTH GROUP TNC cow  o132apl02 1,73 29,800 58 pEs
ONTTEDHEALTH GROUP TNC cow  o1324p102 4,385 1,622,300 S8 pEs
owttRIN NG cow 913275103 1,682 40,630 SH pEs
ONTVERSAL COR® VA coM cowmon 913456105 3,203 72,522 84 pEs
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US BANCORP DEL COM NEW 902973304 5,553 186,470 SH DEF
os awcore pEL cow NEW 902073304 96,550 3,242,420 5 -
os awcore pEL cowNEw 902973304 695 27,700 54 pEs
os oncoroey e cou  9033@W103 4,859 451,600 SH bEF
ost mec cow 902011106 8,459 237,023 s bEF
ost mc cou 902911106 29,566 628,400 SH bEF
0TT womtoWIDE TNC o0 687210103 8,689 229,084 sH pEs
vtstaRCOM NG cow 918076100 74,503 2,009,795 SH oEF
vatoecLick we cow  ozoaewioz 1,637 180,328 v pEs
vARTAN MED SYS TNG cow 92220105 8,416 121,800 5 -
vastema TNC cow  oa23ewios 601 150,300 5 pEs
vea awtecE e cow  olsloal0l 40,656 1,312,337 S8 pEs
VERITAS SOFTWARE cO cow  o23a36109 o7 2,600 54 pEs
VERITAS SOFTWARE cO cow 923436109 8,049 216,600 S5 pEs
VERIZON COMMUNICATIONS cow  or3asvies 6,712 191,322 58 pEs
VERIZON COMMUNICATIONS cow 9234304 161,075 4,591,645 55 pEs
viacow e cLa  ozssaato0 239 5,400 58 pEs
viacow e cLa 925504100 9,146 206,600 S pEs
viacow e cLa  o2ssoa100 983 22,200 5H pEs
viacow e cLB 925504308 7,397 166,667 54 pEs
viacow e LB 925504308 178,647 4,025,400 SH pEs
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VIACOM INC CL B 925524308 3,947 106,450 SH DEF
vicor corr cov  oese1sioz 1,255 109,988 SH DEE
VICURON PHARMACEUTICALS INC cor  s2ea7iios 222 11,900 s bEE
VISEAY INTERTECHNOLOGY INC cor  o28298108 998 43,600 sH bEE
VISUAL NETWORKS Tne cor  ozsasstos 2,760 1,232,050 52 bEE
visx mec osn cor  o2sassios 11,615 501,710 sH bEE
VITESSE SEMICONDUCTOR CORE cor  o28497106 586 99,792 sH bEE
WACHOVIA CORP 2wD NEW cor 929503102 9,108 195,487 sH bEE
WACHOVIA CORP 2wD NEW cor 929503102 125,923 2,702,800 SH bEE
WACHOVIA CORP 2wD NEW cor  s29%03102 163 4,400 sH bEE
WAL MART STORES TnC cor 931142103 3,095 58,333 sH bEE
WAL MART STORES TnC coM 931142103 130,225 2,454,765 sH bEE
WAL MART STORES TnC cor 931142103 1,330 29,800 sH bEE
WALGREEN comwpANY comon 931422109 731 20,101 sE bEE
@AsEINGTON MOT TNC cor 939322103 5,206 129,761 sH bEE
@AsEINGTON MOT TNC coM 939322103 69,827 1,740,465 sH bEE
@AsEINGTON MOT TNC cor 939322103 859 21,400 sH bEE
WASTE MeMT TNC DEL cor  o4l061109 5,594 188,995 sH bEE
WASTE mMeMT TNC DEL cor  s4l06r109 87,707 2,963,066 SH bEE
WASTE MeMT TNC DEL cor  oaloerios 998 40,650 sH bEE
WEATHERFORD INTERNATIONAL LT cow Gososotol 212 5,90 88 bEE
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WEATHERFORD INTERNATIONAL LT COM G95089101 27,850 773,600 SH DEF
weiicHorcE NG cow 049475107 37,047 1,073,840 55 -
WELLPOTNT HEALTH NETWORK NEW cow  oaoyzmios &7 0008w pEs
WELLPONT HEALTH NETWORK NEW cow  oaoyzElos 1,455 15,000 S pEs
WELLS FARGO & O NEW cow  oaoraelol 8,978 152,461 SH pEs
WELLS FARGO & O NEW cow 049746101 152,100 2,582,940 SH pEs
WERNER ENTERPRISES TNC cow 950755108 4,052 207,925 54 pEs
WESTERN DIGTTAL CORP cow 958102105 14,504 1,237,800 S pEs
WESTERN WIRELESS CORP cLa  osossE204 657 35,800 54 -
WesTWOOD ONE TNC cow  oelsisior 1,521 53,500 58 pEs
WHOLE FOODS MKT TNC cow  oees31106 22,401 333,700 5 pEs
WILLIS GROUP HOLDINGS LTD sus 696655108 56,549 1,659,800 SH bEF
WiNNEBAGO TNDS TNC cow 974637100 40,150 584,000 SH pEs
WRIGLEY Wd JR CO cow  omsaelos 2,850 50,700 s bEF
wees cow 983024100 1,605 37,812 58 pEs
weets cow 983024100 37,818 890,876 SH bEF
wees cow 983024100 1,430 40,100 58 pEs
xeox core cow 984121103 1,628 118,000 5H pEs
xtcor ¢ cow 981503104 24,111 2,126,200 S8 pEs
xrimex e cow  og3elot01  sss 22,850 SH pEs
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XM SATELLITE RADIO HLDGS INC NOTE 7.750% 3/0 983759AA9 6,817 3,175,000 PRN DEF
xo ENERGY T’NG cow  os3sx106 7,247 256,066 SH -
vawoo ~ve cou 984332106 7,661 169,600 SH bEF
youw BRawoS ™NC cow  ossaosiol 4,283 124,500 5 pEs
s wipes v cow  ogosepioz 56 800 sH pEs
s wipes v cow  os9sepl02 5,625 79,900 5 pEs
ZIONS BANCORPORATTON cow 989701107 3,465 56,500 SH oEF

52



