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UNITED STATES
SECURITIES AND EXCHANGE COMMISSION
Washington D.C. 20549

Form 13F
Form 13F Cover Page

Report for Calendar Year or Quarter Ended: December 31, 2001

Check here if amendment [ ]  Amendment Number [ ]
Institutional Investment Manager filing this report:

Name: State Street Corporation

Address: 225 Franklin Street

Boston, Massachusetts 02110

Form 13F File Number: 28-399

The institutional investment manager filing this report and the person by whom
it is signed hereby represent that the person signing the report is authorized
to submit it, that all information contained herein is true, correct and
complete, and that it is understood that all required items, statements,
schedules, lists, and tables, are considered integral parts of this form.

Person signing this report on behalf of the reporting manager:

Name : Frederick P. Baughman

Title Senior Vice President, Controller and Chief Accounting Officer

Telephone: 617-786-3000

Signature, Place, and Date of Signing:
/s/ FREDERICK P. BAUGHMAN Boston, Massachusetts February 12, 2002
[Signature] [City, State] [Date]

Report Type (Check only one):

[ ] 13F HOLDINGS REPORT. (Check here if all holdings of this reporting manager
are reported in this report.)

[ ] 13F NOTICE. (Check here if no holdings reported are in this report and all
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holdings are reported by other reporting manager(s).)

[X] 13F COMBINATION REPORT. (Check here if a portion of the holdings for this
reporting manager are reported in this report and a portion are reported

by other reporting manager(s).)

List of Other Managers Reporting for this Manager:
(1if there are no entries in this list, omit this section.)

Form 13F SUMMARY PAGE

Report Summary:

Number of Other Included Managers: 10

Form 13F Information Table Entry Total: ;:243

Form 13F Information Table Value Total: ;;g:g37,881
(thousands)

List of Other Included Managers:

Provide a numbered list of the names(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. [If there are no entries in this
list, state "NONE" and omit the column headings and list entries.]

No Form 13F File Number Name

o 21932 Frederick Ballon
> 28302 Francis L. Coolidge
s 220 F. Davis Dossori, Jr.
s+ 28318 Nicholas A. Grace
s 2s-s7es Roy A. Hemmer
s 2s-emm0 Bdward 3. doyce
7 2s-s7es George H. Kiader
s 281487 Peter B. Loring
s 2482 bean Ridlon

10 28-6281 Michael B. Elefante



Edgar Filing: STATE STREET CORP - Form 13F-HR

SEC13F Report - December 31,

2001

XL CAP LTD

G9825510

191,978,879

2,101,345

2,099,745
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UBS AG NAMEN AKT H8920M85 37,650,300 753,006 91,406 661,600

CHECK POINT SOFTWARE ORD M2246510 6,134,677 155,204 155,213 75
oRmOTECH 1TD o0 wis25310  Tia,612 22,841 22,0a1
vestsITY 1D o0 Mor38s11 248,245 13,100 13,100
AswL HIDG WV N Y SHS  NO705911 11,502,032 674,606 71,341 585,320 1
ROYAL CARTBBEAN CRUI coM viigotio 2,534,247 156,435 150,435 6,000
FLEXTRONICS INTL LTD ORD Y2573F10 55,348,240 2,307,138 1,612,726 694,412
CENERAL MARTTIME COR SHS vaeommo 217,000 21,700 21,700
oMI coRe NEW cow vearemo 200,822 50,458 50,458
TEEKAY SHTPPING MARS COM Ysseawlo 5,991,586 171,925 120,600 43,845
aaR coRe coM 00036110 3,652,518 405,385 405,285 100
a0 SPONSORED 00037520 529,380 56,253 56,253
actv e cou  00088ELO 634,079 339,080 339,080
A D C TELECOMMUNICAT cOM 00088610 76,383,667 16,605,145 16,550,498 52,217
ADE CORP MASS cou  ooossclo 830,920 83,092 82,892 200
ABN AMRO HLDG NV SPONSORED 00083710 2,263,115 139,012 128,012 11,000
amM TNDS NG couw 00085710 5,158,924 164,553 164,459 100
ae oS ™G co  o0l03110 354,895  1a,812  1a,812
AFC ENTERPRISES INC  coM 00104010 2,113,572 95,582 95,582
ariac e coM 00105510 299,385,835 12,189,977 12,042,894 122,533 2
acco core coM 00108410 12,576,076 796,963 796,243 720
AL RES NG coM 00120410 18,884,505 820,356 819,756 600
aEs core coM  00130ML0 166,980,663 10,212,885 10,194,693 17,352
Page Total 118,010,985

Name of Sole Shared None
Issuer
DAIMLERCHRYSLER AG 48,471
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DEUTSCHE BANK AG NAM 34,511

ace L0 sis,31a 3,200
awocs 1D 321,416 6,500 46,957
ARCH caP cROUP TTD 12,600
BoNGE LTMITED 53,100
EVEREST RE GROP LTD 178,476 300
FOSTER WHEELER LTD 49,484
FRESH DEL MONTE PROD 40,120
camwrw 1o 13,93
GLOBAL CROSSTNG LTD 667,609 514,733
GLOBALSANTAFE CORP 399,351 21,942 134,078
WELEN OF TROY CORP L 19,981
LORAL SPACE & cowmuN 280,836
PARTNERRE LTD 11,515 500
RENATSSANCE RE HIDGS 40,649
WILFIGER ToMMy coRP 23,533
TRANSOCEAN SEDCO FOR 4,735,890 106,539 592,756
TRENWICK GROUP LTD 11,215 9,900
WILLIS GROP HOLDTNG 52,150
xomr L0 es,00
X cap 1D 1,876,204 29,400 195,651
oBs a6 320,847 407,359 4,800
CHECK POINT SOFTWARE 98,699 43,971 12,624
omEOTECH 110 17,701 s,23a
verzstTY 1t 13,100
ASML HIDG NV 646,061 17,945 10,600
ROVAL CARIBBEAN CRUI 156,435
FLEXTRONICS INTL LTD 2,222,828 84,310
GENERAL MARTTIME COR 21,700
our come wew 0,458
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AAR CORP

385,985

Page 1 of 70

19,400

25,100

232,075 2,042,687

6,100

11,400

2,800

195,023 1,614,007

41,100

50,800

156,501 1,212,220

Cusip Fair Market
Number Value

00154710 14,310,145

00163T10 20,585,734

00166910 2,030,844

00173510 5,836,992

00174410 1,126,962

00176510 82,006,243

00184A10 3,112,970,399

00185E10 600,189
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AT&T CORP COM 00195710 1,688,552,703 93,084,493 80,349,015 12,390,612 34
amur e coM  00207R10 5,828,463 244,380 243,380 1,080
aTS MED NG cou 00208310 1,044,004 196,982 196,982
ATGT WIRELESS SVCS I COM  00209A10 751,816,112 52,318,449 51,796,654 396,761 12
AVI BIOPHARMA INC  COM 00234610 1,496,673 137,058 137,058
avK come NEW cow 00244410 14,209,204 602,384 602,044 300
axr e cou  oozaemio 2,428,338 168,284 1es,18¢ 100
aaPEARMA TNC cou  ooasawio 2,428,317 96,515 96,515
aaRON RENTS TNC cou 00253520 1,914,157 117,433 117,433
AARON RENTS INC cLa 00253530 206,550 15,300 15,300
aBBOTT LABS coM 00282410 1,932,329,899 34,660,626 33,208,194 785,340 66
ABERCROMBIE & FITCH CL A 00289620 26,939,888 1,015,450 1,007,454 5,746
ABGENIX NG coM  00339Bl0 16,187,904 481,210 479,420 1,630
aTOMED TNC cou  oozesato 2,058,719 130,134 129,634 500
ACACIA RESH CORP  coM 00388110 1,843,476 166,529 166,501
ACADIA RLTY TR CoM SH BEN 00423910 1,228,083 193,399 193,30
ACCLAIM ENTMT INC  COM PAR 50 00432520 2,439,920 460,364 460,364
ACCREDO REALTH INC  cOM  00437vi0 9,368,366 235,979 235,949 30
ACKERLEY GROUP INC ~ COM 00452710 2,391,655 136,666 136,666
ACLARA BTOSCIENCES T coM  0046lPlo 1,461,797 288,323 288,323
ACME COMMUNICATION T COM 00463110 436,495 64,762 62,062 2,700
ACTIVISTON INC NEW  COM NEW 00493020 15,180,502 583,641 583,641
ACTION PERFORMANCE C COM 00493310 5,304,957 173,308 173,308
ACTEL coRE cou 00493410 8,062,952 404,970 404,950 20
acTERNA CORP coM  00503U10 4,438,555 1,123,685 1,122,945 600
ACTIVE POWER TNC  com  00504Wlo 2,031,021 298,812 298,812
ACTRADE FINL TECHNOL COM  00507°10 1,775,452 60,287 60,287
acroate come cou  oososelo 2,292,191 434,951 431,651 3,200
acroant core CL A NEW  00508x20 959,643 28,561 28,521 40
ACUITY BRANDS INC  coM  00508Y10 15,851,774 1,310,064 1,309,819 245
AcxToM Core cou 00512510 15,592,237 892,515 891,775 380
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ADAPTEC INC COM 00651F10 15,617,805 1,077,090 1,064,767 12,323

moEcco sA SPONSORED 00675410 274,198 20,311 20,311
ADELPKIA COMMUNICATI CL A 00684810 18,736,997 600,930 594,535 2,335
ADMINISTAFF TNC cou 0070410 6,170,374 225,114 225,008 20
ADOBE Svs TNC cou 0072410 157,087,632 5,059,183 5,048,248 10,155
ADOLOR CORP cou  00724x10 7,165,388 399,186 348,182 50,904
apTRAN TNC cou  o0738Al0 8,237,881 322,801 322,551 150
ADVANCED AUTO PARTS cCoM  00751vlo 1,085,097 21,811 21,811
Page Total  7,001,9a3,892

Name of Sole Shared None
C fssser
AK STL HIDG CORP 1,192,502 8,580 56,400
AMB PROPERTY CORP 741,559 3,700 46,500
AMC ENTMT INC 157,637 11,600
AMLI RESIDENTIAL PPT 220,743 10,700
AN HEALTHCARE SERVI 41,130
mm core 2,757,470 588,805 331,135
AOL TIME WARNER INC 82,956,861 1,436,662 12,583,748
APAC CUSTOMER SERVIC 215,542 15,300
ATeT CORP 69,786,652 12,960,814 10,337,027
amr e 228,380 16,000
aTs uED INC 181,582 15,400
ATET WIRELESS SVCS I 44,666,024 833,184 6,819,241
AVI BIOPHARMA INC 137,058
AVK CORP NEW 566,044 3,400 32,900
axt e 1ss,8a 12,300
AATPHARMA INC 90,415 6,100
AARON RENTS INC 104,533 12,900



Edgar Filing: STATE STREET CORP - Form 13F-HR

AARON RENTS INC 15,300

ABBOTT 1ABS 28,842,778 1,806,162 4,011,686
ABERCROMBIE & FITCH 949,800 7,550 58,100
asGENTX TNC 426,710 6,200 48,300
asTouED TNC 119,83 10,300
ACACIA RESH CORP 154,518 22 11,989
AcaDIA RLTY TR 177,899 15,400
AccraM ENmMT TNC 433,760 26, 600
AcCREDO HEALTH NG 219,860 16,115
ACKERLEY GROUP TNC 129,366 7,300
ACLARA BIOSCIENCES T 266,123 22,200
ACME comwonicATION T 64,762
ACTIVISION TNC NEW 567,592 16,049
ACTION PERFORMANCE C 164,808 8,500
AcTEL coRe  3%0,470 14,500
ACTERNA CORP 988,245 16,740 118,700
ACTIVE PoWER TNC 279,412 19,400
ACTRADE FINI TECHNOL 56,087 4,200
ACTUATE coRe 399,551 100 35,300
acToanT corr 28,051 sig
ACUTTY BRANDS TNC 1,283,645 26, 419
AcxTou core 829,915 6,500 56,100
aapTEC TNC  ssa, 141 93,043
apECCO A 20,1
ADELPHIA COMMUNICATI 540,670 7,960 52,300
aMINTSTARE TNC 210,814 14,300
ADOBE Svs INC 4,280,620 164,532 614,029
ADOLOR CORP 381,686 100 17,400
aDTRAN TNC 309,301 100 13,400
ADVANCED AUTO PARTS 21,811

Page Total
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Page 2 of 70

AGILENT TECHNOLOGIES

00846010

316,129,713

11,088,380

10,803,196

130,158

10
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AGILE SOFTWARE CORP COM 00846X10 5,003,804 290,581 290,431 150

AIR PRODS & CHEMS IN COM 00915810 712,140,428 15,180,994 4,925,926 10,080,566 17
AlRBORNE NG cou 00926910 16,266,137 1,096,880 1,095,320 1,520
atReas ™C coM 00936310 20,369,527 1,347,191 1,347,141 50
AIRGATE PCS TNC coM 00936710 5,054,045 110,956 110,956
AIRNET svs TNC cow  oosar710 288,350 34,994 3,800 31,194
AIRTRAN HIDGS INC  COM  00949P10 3,628,475 549,769 549,765
AKAMAT TECHNOLOGIES cOM  O0097LT10 5,416,602 911,886 732,658 3,578 17
axsvs 10 cou  o0l019610 653,101 140,452 140,452
AKZO NOBEL NV SPONSORED 01019930 1,326,349 29,573 25,373 4,200
ALABAMA NATL BANCORP COM 01031710 4,282,147 127,029 127,029
ALANOSA KLDGS INC  cOM 01158910 8,904,540 746,399 732,429 6,400
ALASKA AIR GROUP INC COM 01165910 9,878,722 339,475 337,895 80
ALASKA COMMUNICATION COM 01167010 820,973 103,008 103,008
ALBANY INTL CORP  CL A 01234810 6,416,907 295,710 295,710
ALBANY MOLECULAR RES cOM 01242310 5,790,555 218,534 218,194 400
ALBEMARLE CORP cou 01265310 10,029,600 417,900 416,950 400
ALBERTA ENERGY LTD  coM 01287310 10,497,129 277,335 24,286 253,083
ALBERTO CULVER CO  CL B CONV 01306810 51,549,338 1,152,198 1,151,028 1,070
ALBERTSONS TNC coM 01310410 288,484,298 9,161,140 9,112,431 25,148
acan e coM 01371610 174,743,039 4,863,430 4,862,055 1,375
acon e coM 01381710 745,493,062 20,970,269 20,888,205 66,712 1
acatsL SPONSORED 01390430 12,829,063 775,170 337,561 437,609
ALEXANDER & BALDWIN cCOM 01448210 13,447,615 503,656 503,556 100
AExawDERS TNC cou  oia75210 1,055,324 18,567 1s,5871
bage Total 2,867,498,278

11
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ADVANCED DIGITAL INF 510,754 100 34,950
ADVANCED MARKETING S 214,247 7,850
ADVANCED FIBRE CoMMU 747,300 7,600 54,200
ADVANCED TISSUE SCTE 574,747 41,700
ADVANCED NEUROMODULA 54,173 4,500
avo ¢ 1se,6s5 11,600
ADVISORY BRD cO 27,480
AEROFLEX INC 889,998 100 34,400
apvaNcEPCS 513,900 6,000 58,446
ADVANCED MICRO DEVIC 6,198,545 90,096 913,175
ascon N v 10
ADVANTA CORP  1o1,861 13,100
ADVANCED ENERGY TNDS 159,832 11,500
ADVENT SOFTWARE INC 352,721 2,300 29,200
aeTEER SYS NG 257,270 13,800
AETNA TNC NEW 2,606,357 31,381 349,136
AFFTLIATED COMPUTER 552,243 2,98 30,523
AFFTLIATED MANAGERS 296,711 8,075 15,300
aFFvMETRIX TNG 225,205 3,800 23,700
AFTERMARKET TECHNOLO 17,248
AGERE Svs INC 3,516,382 34,500 383,036
AGTLENT TECHNOLOGTES 9,549,902 291,565 1,246,913
AGTIE SOFTWARE CORP 270,801 15,740
AIR PRODS & CHEMS IN 4,454,806 10,093,527 632,661
AIRBORNE INC 1,050,040 46,800
AtRGAS INC 1,310,891 36,300
AIRGATE PCS NG 104,156 6,800
ATRNET SYS TN 3,800 31,194
ATRTRAN HIDGS TNC 513,269 36,500
AKAMAI TECHNOLOGIES 692,936 175,650 43,300

12
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AKSYS LTD 129,752 10,700
AKZO woBEL WV 29,573
ALABAMA NATL BANCORE 122,029 5,000
ALANOSA HLDGS INC 694,229 7,570 44,600
ALASKA AIR GROUP INC 313,575 1,500 24,400
ALASKA COMMUNICATION 103,008
ALBANY INTL CORE 286,210 9,500
ALBANY MOLECULAR RES 205,694 12,500
ALBEMARLE CORP 392,850 6,650 18,400
ALBERTA ENERGY 1TD 273,235 4,100
ALBERTO CULVER CO 1,037,991 23,503 90,704
ALBERTSONS INC 7,875,307 166,135 1,119,698
ALcAN INC 4,467,515 77,800 318,115
ALCOA INC 18,521,965 285,907 2,162,397
ALcaTEL 766,060 9,110
ALEXANDER & BALDWIN 476,756 26, 900
ALexawDERS TNC 17,247 1,300

Name of Title of Cusip Fair Market
 tsswer Class  Numper Value
ALEXANDRIA REAL ESTA COM 01527110 20,903,871
ALEXTON PHARMACEUTIC COM 01535110 3,672,916
ara core cow 01538510 7,977,891
atrco mc cow 01623010 974,765

Page 3 of 70

Shares Sole Shared as Sh
Priname Defined Ot
© sos,610 413,393 95,217
150,283 149,983 300
sss,s21 3ss,az1 100
© si,08s om0
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ALIGN TECHNOLOGY INC

COM

01625510

541,255

120,279
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AMCOL INTL CORP COM 02341wW10 1,488,211 206,696 206,696

AVERADA HESS CORP  cOM 02355110 105,348,250 1,685,572 1,678,062 4,135
merco couw  oz3ssero 2,074,507 120,858 120,858
AMEREN CORP cow 02360810 121,988,335 2,883,885 2,879,057 4,122
AMERICA MOVIL S A DE SPON ADR T 02364W10 7,052,597 362,043 362,043
AMERICA ONLINE IATIN CL A 02365810 1,006,018 221,103 221,003
AMERICA WEST HLDG CO CL B 02365720 1,065,981 304,566 304,566
AMCORE FINL TNC cow 02391210 5,324,865 238,249 238,249
AMERICAN AXLE & MFG  CoM 02406110 2,604,639 121,826 121,626
AMERICAN CAPITAL STR CoM 02493710 9,886,835 348,742 348,742
AVERICAN EAGLE OUTFI cCOM 02553810 16,869,469 644,611 642,271 2,150
AVERICAN ELEC PWR IN COM 02553710 294,673,070 6,769,425 6,740,861 20,133
Page Total 2,580,467,508

Name of Sole Shared None
C fssser
ALEXANDRIA REAL ESTA 498,510 10,100
ALEXTON PHARMACEUTIC 140,883 9,400
ara core 320,021 25, 600
atrco e sn008
ALTGN TECHNOLOGY INC 89,466 26,513 4,300
ALKERMES TNC 344,458 5,800 36,700
ALLEGHANY CORP DEL 30,702 2,200 3,262
ALLEGHENY ENERGY INC 2,793,296 59,443 287,416
ALLEGHENY TECHNOLOGI 1,483,804 23,222 128,076
ALLEGIANCE TELECOM I 842,810 25,680 51,450
ALLEN TELECOM INC 231,973 19,000
ALLERGAN TNC 2,442,257 113,546 292,011
ALLETE TNe 839,308 8,000 51,900

15
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ALLIANCE CAP MGMT HL 98,088 1,067 500
ALLTANCE GAMING CORP 353,368 9,000
ALLIANCE TMAGTNG TNC 30,800
ALLTANCE SEMICONDUCT 264,145 17,400
ALLIANT ENERGY CORP 924,895 13,683 52,700
ALLIANT TECHSYSTEMS 205,350 14,250
ALLTANZ AKTIENGESELL 525,510 8,600
ALLIED CAP CORP NEW 587,535 16,264 63,283
ALLTED TRTSH BKS P L 20,510
ALLTED RESH CoRP  4a,894
ALLTED WASTE INDS IN 3,757,101 61,021 280,805
ALLMERICA FINL CORP 477,709 949,747 35,300
attoy e 12m,135 3,700
ALLSCRIPTS HEALTHCAR 223,431 19,300
ALLSTATE CORP 14,658,966 231,769 1,831,880
ALLTEL CORP 6,578,114 227,547 644,823
AtPEA TNDS TNC 394,897 100 27,200
atpmamMA TNC 256,200 17,400
ALTERA CORP 6,875,312 299,052 772,207
AMAZON COM TNC 1,448,370 10,240 349,489
AMBAC FINL GROUP INC 1,839,249 28,510 193,779
AUBASSADORS INTL INC 58,496 100 1,300
AMCOL INTL coR® 189,096 17,600
AVERADA HESS CORP 1,507,140 29,410 149,022
awerco 115,58 5,300
AMEREN CORP 2,508,948 48,654 326,283
AMERICA MOVIL § A DE 132,716 184,721 44,606
AMERICA ONLINE LATIN 216,103 100 4,900
AMERICA WEST HLDG CO 280,366 24,200
awcome FTNL TNC 219,809 18,300
AMERICAN AXLE & MFG 119,926 200 1,700

16
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Page 4 of 70

Shares Sole Shared as Sh
Prin Amt Defined ot
34,557,270 33,662,735 722,930 17
522,348 521,128 1,220
193,095 192,995
1,922,210 1,918,966 3,244
102,819 102,819
29,234,750 27,690,305 858,986 68

AMERICAN

TOWER CORP

19,700

4,490 31,150

121,355 810,748
Cusip Fair Market

Number Value

02581610 1,233,348,966
02593210 12,823,643
02607510 4,906,543
02637510 26,488,053
02649V10 3,284,038
02660910 1,793,844,260
02687410 4,563,304,351
02707010 6,520,954
02735210 7,382,823
02744M10 5,650,997
02859110 7,703,223
02888410 2,167,213
02906610 59,415,373
02916910 250,356
02917410 311,892
02971210 50,897,328
02989910 3,225,605
02991220 11,571,601

155,150 152,730 20
408,342 406,142 2,200
273,127 273,127
91,596 90, 996 600
99,642 99,642
4,108,947 4,100,702 8,005
27,725 27,725
31,600 31,600
745,967 744,272 1,495
92,292 92,292
1,221,922 1,087,638 106,314 2

17
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AMERICAN SUPERCONDUC COM 03011110 2,449,952 199,833 198,008 1,825

AMERICAN WIR WKS INC COM 03041110 38,465,569 921,331 916,821 3,210
AMERICAN WOODMARK CO COM 03050610 2,682,716 49,811 49,800 11
AVERICREDIT CORP cOM  03060RI0 29,304,081 928,814 927,114 1,400
AMERISTAR CASTNOS IN COM 03070010 830,983 33,173 33,173
AMERIPATH TNC cow  03071b10 7,558,227 234,291 234,251 40
AMERON TNTL TNC cou  os071010 2,306,366 33,329 33,219 110
e SPONSORED 03071910 967,005 20,226 20,226 |
AVERITRADE HLDG CORP CL A 03072610 4,300,033 726,357 724,457 1,900
AMERUS GROUP CO cou 0307210 13,679,160 381,673 381,673
AMERISOURCEBERGEN CO COM 03073810 122,084,379 1,921,076 1,916,538 4,253
AMERIGROUP CORP cow  os0r3m0 263,780 12,100 12,100
AMETEK INC NEW cou 03110010 14,002,675 439,093 435,743 2,100
awGEN NG coM 03116210 1,303,737,642 23,099,533 22,814,945 177,061 10
AMKOR TECHNOLOGY INC COM 03165210 13,385,466 835,026 832,926 2,000
AWPHENOL CORP NEW  CL A 03209510 16,128,607 335,663 334,943 620
AMSOUTH BANCORPORATI COM 03216510 141,488,461 7,486,162 7,422,622 40,087 2
ausURG core cou  o0s3pa0 4,731,440 174,078 174,078
T cou  os3ac10 404,472 27,085 27,05
AWYLIN PRARMACEUTICA COM 03234610 4,670,914 511,041 510,841 100
awEscar prc SPONSORED 03235E10  6ls,155 21,301 21,301
ANADARKO PETE CORP  COM 03251110 358,317,704 6,302,862 5,714,447 446,973 12
awapicIcs NG cou 03251510 4,359,044 285,839 285,810 20
ANALOG DEVICES INC  cOM 03265410 368,520,675 8,301,885 7,928,615 277,425 ¢
ANALOGIC CoRP cou PAR §0 03265720 2,365,669 61,430 61,130 300
ANAREN MTCROWAVE INC CoM 03274410 3,357,291 193,830 193,835
ANCHOR BANCORP WIS I cCOM 03283910 3,498,647 197,218 197,198 20
aDREW CORP cou 03442510 49,143,508 2,245,021 2,241,971 2,950
ANDRX GROUP cou 03455310 27,083,880 384,659 383,734 925
bage Total  10,333,803,681

18
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Name of Sole Shared None
C fssser
AMERICAN EXPRESS CO 26,939,119 3,840,102 3,778,049
AMERICAN FINL GROUP 493,248 2,800 26,300
AMERICAN FINL HLDGS 173,395 100 19,600
AMERICAN GREETINGS C 1,785,833 13,633 122,744
AMERICAN HEALTHWAYS 95,918 6,900
AMERICAN HOME PRODS 24,342,010 1,504,169 3,388,571
AMERICAN INTL GROUP 48,513,146 1,969,360 6,989,841
AMERICAN TTALIAN PAS 140,650 2,400 12,100
AMERICAN MGMT SYS IN 381,442 26, 900
AMERICAN MED SYS HLD 255,727 17,400
AMERICAN NATL TNS CO 83,996 600 7,000
AMERICAN PHYSICIANS 92,442 7,200
AMERICAN PWR CONVERS 3,550,076 60,795 498,076
AMERICAN REAL ESTATE 27,725
AMERICAN RLTY INVS T 31,600
AMERICAN STD COS INC 703,967 3,600 38,400
AMERICAN STS WIR CO 84,992 7,300
AMERICAN TOWER CORE 1,075,852 40,670 105,400
AMERICAN SUPERCONDUC 186,933 12,900
AMERICAN WIR WKS INC 837,831 5,500 77,900
AMERICAN WOODMARK CO 46,311 100 3,500
AMERICREDTT CORP 875,312 4,500 49,002
AMERISTAR CASTNOS IN 33,173
AMERTPATH INC 218,991 15,300
AMERON INTL INC 30,928 2,400
meERSEAM PLC 20,226
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AMERITRADE HLDG CORP 651,557 6,600 68,200
AMERUS GROUP CO 354,973 26,700
AMERISOURCEBERGEN CO 1,704,422 51,267 165,387
AmvERIGROUP CoRe 12,100
AVETEK TNC NEW 416,003 250 22,840
AMGEN INC 19,202,188 864,333 3,033,012
AMKOR TECHNOLOGY INC 746,526 9,700 78,800
AMPHENOL CORP NEW 305,763 3,700 26,200
AMSOUTH EANCORPORATI 6,558,726 129,379 798,057
AMSURG CORP 159,278 14,800
avrRAN TNC 27,055
AMYLIN PHARMACEUTICA 473,141 100 37,800
awescar ec 21,301
ANADARKO PETE CORP 5,333,312 214,106 755,444
avapIGICs e 266,039 19,800
ANALOG DEVICES INC 6,981,404 345,579 974,902
ANALOGIC CORP 57,430 4,000
ANAREN MICROWAVE INC 180,739 13,100
ANCEOR BANCORP WIS T 180,618 16,600
avDREW CoRE 2,054,906 17,737 172,378
ANDRX GROUP 343,846 3,400 37,413

Page 5 of 70
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ANHEUSER BUSCH COS I COM 03522910 903,650,427 19,987,844 19,506,070 264,768 21
ANIXTER INTL INC  coM 03529010 7,854,370 270,747 270,427 320
ANNALY MTG MGMT TNC COM 03571040 8,684,704 542,794 542,704
ANNTAYIOR STORES COR cOM 03611510 8,217,580 234,788 234,428 360
ANSOFT CoRP cou 03638810 1,667,086 114,184 52,629 5,553
ansvs e cou 03662010 7,274,141 295,097 295,091
anteEM TNC cou  o03e74Bl0 3,385,206 68,388 68,388
ANSWERTHINK TNC cou  o3eor6l0 2,389,718 365,960 365,860 100
ANTHRACITE CAP INC  cOM 03702310 3,779,548 343,208 337,308 6,600
ANTIGENTCS TnC DEL  com 03703210 2,152,000 131,225 131,25
aon core coM 03738910 107,348,196 5,555,974 5,533,652 11,226 1
aPACHE CORP coM 03741110 148,696,070 2,981,076 2,907,999 53,372 1
apackE core PFD C DP 1 03741160 1,147,500 25,000 25,000
APARTMENT INVT § MGM CL A 0374810 43,232,364 945,383 875,658 69,725
APEX MORTGAGE CAPITA COM 03756410 901,125 80,100 80,100
APHTON CORP cou 0375910 1,836,703 125,802 125,762 40
APOGEE ENTERPRISES T COM 03759810 23,965,607 1,514,893 1,514,793
APOGENT TECHNOLOGIES COM  03760A10 33,325,576 1,291,689 1,273,369 17,220
APOLLO GROUP INC ~  CL A 03760410 61,259,240 1,361,014 1,353,599 7,115
APOLLO GROUP INC COM UNV PH 03760420 1,445,822 44,364 44,264 100
APPLE COMPUTER INC  cOM 03783310 167,502,478 7,648,515 7,627,889 19,066
APPLEBEES INTL INC  coM 03789910 12,622,980 369,093 352,593 16,500
APPLTED TNNOVATION T CoM 03791610 464,628 74,840 74,900
APRIA HEALTHCARE GRO COM 03793310 15,185,973 607,682 607,602 80
appLERA CORP CoM AP BIO 03802010 218,620,488 5,567,112 5,297,961 232,631 3
appLERA CORP COM CE GEN 03802020 15,303,538 573,381 569,957 2,124
aperca C cou  03815Al0 1,566,100 173,818 173,818
APPLTED TNDL TECHNOL CoM 03820010 5,234,327 280,661 280,661
APPLIED MICRO CIRCUI COM 03822W10 67,228,789 5,938,939 5,919,725 8,934 1
APPLIED MATLS INC  coM 03822210 788,811,069 19,671,099 18,696,335 798,037 17
APPLIED MOLECULAR BV CoM 03823810 1,697,610 137,805 137,905
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APTARGROUP INC

03833610

23,972,955

684,355

413,831

166,464

770,926

2,344,238

ANTHRACITE CAP INC

324,208
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ANTIGENICS INC DEL 122,825 8,400
BN CORP 4,773,645 81,951 700,378
apacHE core 2,559,184 54,581 367,351
apacwe coe  2s,000
APARTMENT INVT & MGM 900,083 3,700 41,600
APEX MORTGAGE CAPTTA 80,100
apHTON coRP 116,002 9,800
APOGEE ENTERPRISES I 593,337 895,956 25,600
APOGENT TECHNOLOGTES 1,217,389 6,900 67,400
APOLLO GROUP TNC 1,300,314 5,300 55,400
aPOLLO GROUP TNC 38,94 5,400
APPLE COMPUTER INC 6,529,099 107,242 1,012,174
APPLEBEES TNTL TNC 346,203 22,800
APPLIED TNNOVATION T 74,840
APRIA HEALTHCARE GRO 581,982 25,700
APPLERA CORP 4,705,746 210,206 651,160
APPLERA CORP 478,257 3,800 91,324
aPLIcA TNC 159,218 14,600
APPLIED INDL TECHNOL 265,861 14,800
APPLIED MICRO CIRCUI 5,163,404 96,953 678,582
APPLIED MATLS INC 16,582,584 743,184 2,345,331
APPLIED MOLECULAR BV 127,805 10,100
APTARGROUP INC 558,783 104,060 21,512
AQUTLA TNC DEL 96,98 10,900
ARACRUZ CELULOSE S A 3,568 9,850 9,700
ameITRON TNC 259,473 16,614
ARCH CHEMTCALS TNC 175,545 13,400
ARCH COAL TNC 546,769 2,741 22,600
ARCHER DANIELS MIDLA 12,102,362 205,880 1,660,024
ARCHSTONE SMITH TR 1,979,405 10,100 131,712
ARCTIC CAT TNC 143,360 10,900

23
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ARTISAN COMPONENTS I

04292310

1,786,190

113,050

113,050
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AUTOMATIC DATA PROCE

05301510

1,019,878,532

17,315,425

14,244,392

2,055,909 1,01

25
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Name of Sole Shared None
C fssser
ARIAD PHARMACEUTICAL 224,196 15,200
ARTBA INC 1,445,447 14,220 137,900
ARKANSAS BEST CORP D 174,347 10,100
aRM HIDGS PLC 14,964
ARMOR HOLDINGS INC 138,374 14,400
ARMSTRONG HIDGS TNC 308,751 23,019
aRQULE NG 223,80 11,900
ARRIS GROUP TNC 860,504 200 17,200
ARRAY BIOPHARMA INC 130,540
ARROW ELECTRS TNC 1,002,914 11,250 137,022
ARROW FINL CORP 50,344 2,205
ARROW INTL INC 103,733 8,391
ART TECHNOLOGY GROUP 430,445 100 32,700
ARTISAN COMPONENTS I 113,050
ARTESYN TECHNOLOGIES 289,970 20,500
ARTHROCARE CORP 172,486 14,132
ARVINMERITOR INC 1,027,268 399 46,400
ASCENTTAL SOFTWARE C 2,952,768 12,300 172,700
AsHLAND TNC 1,580,852 21,543 135,970
ASIAINFO HIDGS INC 432,943 16,500
ASPECT COMMUNTCATTON 425,026 33,500
ASPECT MED SYS INC 94,018 7,700

26
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ASPEN TECHNOLOGY INC 266,040 18,800
ASSOCIATED BANC CORP 786,642 3,780 46,483
ASSOCTATED ESTATES R 213,194 6,100
ASTEC TNDS TNC 137,613 60 6,000
ASTORIA FINL CORP 1,200,804 16,400 64,954
ASTRAZENECA PIC 362,256 3,957
ASTROPOWER TNC 101,591 312 11,700
ASYST TECHNOLOGY COR 297,721 22,400
AT & T IATIN AMER CO 288,755 26, 900
ATLANTIC COAST ATRLT 628,365 22,550
ATLAS ATR WORLDWIDE 490,673 10,500
ATMEL CORP 4,543,857 25,500 555,796
ATHOS ENERGY CORP  34a,0a1 25, 500
ATRIX 1aBS TNC 155,679 9,400
ATHOOD OCEANTCS TNC 123,321 6,500
AUDTOVOX CORP 158,68 9,900
AUGUST TECHNOLOGY CO 40,027
AURORA FOODS TNC 226,772 12,200
auseEX svs e 338,223 28,100
AUSTRALTAGNEW ZEALAN 13,059
AUTODESK INC 967,294 17,370 104,839
AUTOLIV NG 574,286 13,398 65,000

Page 7 of 70
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Investment Discretion

Sole Shared as
Defined
504,635 100
299,232 1,688
857,043 62,065
346,881 600
524,012 520
43,194
5,877,941 39,897
30,734 5,375
2,575,018 202,616
170,715
393,570 4,318
219,139
171,796
258,114 31,595
507,851 40
1,364,604 5,574
528,522 909
5,247,819 27,458
190,507 6,040
179,107 589,825
702,767 70,848
531,207 722
8,628,284 19,893
49,002
30,621
187,902
33,313
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BISYS GROUP INC COM 05547210 39,888,486 623,355 618,023 5,132

BKF CAP GROUP INC  CoM 05548610 1,331,278 46,386 46,386
BJS WHOLESALE CLUB I CoM 05548310 37,647,155 853,677 844,042 6,970
By sves co cou 05548210 70,215,959 2,163,820 2,158,123 5,259
BMC TNDS TNC MINN  coM 05560710 437,447 212,353 212,353
BOK FINL CORP CoM NEW 05561020 4,301,020 136,497 136,497
Boc GROUP PLC SPONSORED 05561760 359,081 11,617 11,617
o op1c SPONSORED 05562210 3,460,008, 616 74,392,789 173,991,892 400,897
BP PRUDHOE BAY RTY T UNIT BEN T 05563010 216,941 14,508 1a,580
BRE PROPERTIES TNC  CL A O05564El0 18,192,993 587,628 587,629
BsB BANCORP cou  o0ssesz10 2,126,834 89,702 89,582 120
BT croUP P1C mR  oss77El0 2,630,211 71,512 71,812
BMC SOFTWARE INC coM 05552110 85,971,114 5,251,748 5,245,223 6,145
Buay core cou  o0se03910 382,052 34,732 1,500 33,232
BAKER HUGHES INC CoM 05722410 288,639,553 7,914,438 7,286,048 572,739 S
BALDOR BLEC CO cow 05774110 4,934,695 236,110 236,000 20
BALDWIN & LYoNS INC CL B 05775520 1,601,126 62,544 62,584
BALL CorR cou  058a9sl0 57,283,119 810,228 808,073 2,055
BALLY TOTAL FITNESS COM  0S873K10 5,205,640 241,449 241,383 60
BANCFIRST CORP cou  0soasElO 1,502,371 43,296 43,296
Page Total  s.0sq,100,487

Name of Sole Shared None
o fssser
AVANTR PHARMACEUTICA 468,935 35,800
avANEX CORP 282,607 18,313
AVALONBAY CMNTYS INC 853,583 3,500 62,025
avanT core 320,381 27,100
AVANT IMMUNOTHERAPEU 489,232 35,300
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AVATAR HLDGS INC 42,094 1,100
avAvA TNC 5,022,361 199,822 700,986
avenrss  ss108
AVERY DENNISON CORP 2,353,203 140,585 350,614
AVIALL TNC NEW 159,215 11,500
AVICI §vs INC 367,288 5,000 30,600
AVID TECHNOLOGY TNC 202,035 100 17,100
avieew ¢ 161,99 9,800
avrew 270,108 9,915 17,200
AVISTA COoRE 476,000 31,800
avNET TNC 1,229,192 9,272 132,786
AVOCENT COR® 501,386 200 28,085
AVON PRODS INC 4,407,330 182,587 690,240
awARE TNC MASS 184,947 11,600
ma 7ss,e32 13,300
AXCELIS TECHNOLOGIES 640,860 71,666 61,189
mzTAR CORE s0s,92 25,000
BBST CORP 7,650,849 131,683 866,145
sasr ac  as002
B2 ¢ so,e1
BET TECHNOLOGIES TNC 181,202 6,700
B PLC 3313
BISYS GROUP INC 584,444 3,300 35,611
BKF CAP GROUP INC 42,786 3,600
BJS WHOLESALE CLUB T 800,812 6,965 45,900
B svcs co 1,964,689 9,938 189,193
BMC TNDS TNC MINN 207,453 4,900
BOK FINL CORP 129,596 6,901
soc crove PLC  1L,e17
BP PIC 882,018 73,503,011 6,860
Bp PRUDHOE BAY RTY T 14,599
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Defined ot
1,749,879
230

212,988 6

BANK OF GRANITE CORP

31,400

6,900

72,788 671,948

158,005 822,377

26,100

6,600

9,300 49,605

16,200

2,800
Cusip Fair Market

Number Value

05945010 1,529,950
05946K10 1,660,481
05946020 1,498,207
05964H10 17,261,053
05965F10 724,113
05965L10 737,832
05969210 12,931,831
05981510 11,917,222
06050510 2,232,382,567
06240110 2,096,964

106,068

106,068
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BASSETT FURNITURE IN

COM 06367110
COM 06374810
COM 06405710
COM 06423A10
CL A 06590850
COM 06646R10
CL A 06652B10
COM 06652V10
COM 06682110
ADR 06738E20
COM 06738310
COM 06777410
COM 06780610
COM 06790110
COM 06830610
COM 06831310
COM 07020310
COM 07170710
COM 07181310
COM 07262L10
COM 07330210
COM 07332510
COM 07367710
COM 07390210
CL A 07401410
COM 07556Q10
COM 07557110
COM 07581110
COM 07588710
COM 07589610

BEDFORD PPTY INVS IN

COM PAR $0 07644630

6,215,625

276,250

276,250
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BEL FUSE INC CL B 07734730 1,743,104
BELDEN INC COM 07745910 6,792,597
BELL MICROPRODUCTS I COM 07813710 1,768,617
BELLSOUTH CORP COM 07986010 6,788,380,556
BELO CORP COM SER A 08055510 16,705,087
BEMIS INC COM 08143710 54,501,325
Page Total 13,033,945,813

Name of Sole Shared None
C rssser
BANCFIRST CORP ZANES 62,052 1,300
BANCO BILBAO VIZCAYA 133,372
BANCO BRADESCO S A 48,607 9,689
BANCO SANTANDER CENT 2,041,245 38,400
BANCO SANTANDER CHIL 5,443 26,018 7,428
BANCO SANTIAGO 13,215 14,880 5,066
BANCORPSOUTH TNC 725,426 53,600
maoaG N 331,943 10,900
BANK OF AMERICA CORP 30,833,786 561,909 4,067,094
BANK OF GRANITE CORP 96,468 9,600
BANK MONTREAL QUE 26,039
BANK MUT CORP 99,493 2,100
BANK NEW YORK INC 13,423,859 614,682 1,861,109
BANK ONE CORP 21,800,251 563,786 3,371,250
BANKATLANTIC BANCORP 706,727 14,300
BANKNORTH GROUP TNC 2,592,187 69,167 103,224
BANKUNITED FINL CORP 161,620 8,800
BawvER coRe 83,387 6,600

33
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BANTA CORP 495,492 5,100 24,277
BARCIAYVS PLC 238,392 3,300
BARD C R INC 884,797 31,416 80,352
BARNES & NOBLE INC 513,976 4,200 28,600
BARNES GROUP INC 140,636 12,200
BARRICK GOLD CORP 7,566,483 149,838 555,259
BARR LABS INC 617,398 1,800 18,331
BARRA INC 144,360 7,550
BASSETT FURNITURE IN 121,505 5,400
BAUSCH & LOMB INC 1,249,834 34,656 96,271
BAXTER INTL INC 11,444,392 5,121,328 1,704,747
BAY VIEW CAP CORP DE 544,936 35,200
BE AEROSPACE TNC 292,593 16,600
Bea svs me 2,068,356 19,230 439,800
BEACON POWER CORP 213,874
BEAR STEARNS COS INC 1,898,827 29,021 208,029
BEASLEY BROADCAST GR 79,140 5,200
BEAZER HOMES USA INC 72,783 5,300
BEEE STORES TNC 43,560 1,600
BECKMAN COULTER INC 638,073 17,650 37,049
BECTON DICKINSON & C 5,355,904 5,170,597 732,545
BED BATH & BEYOND IN 5,244,752 212,425 621,141
BEDFORD PPTY INVS IN 264,250 12,000
BEL FUSE TN 63,485 6,100
BELDEN TNC 212,233 16,200
BELL MICROPRODUCTS T 131,544 8,600
BELLSOUTH CORP 35,185,217 137,293,393 5,460,592
BELO CoRP 838,138 4,300 48,500
BeMs TN 983,555 24,885 99,761
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Page 9 of 70

Name of Title of Cusip Fair Market Shares Sole Shared as Sh
 tsswer Class  Numper Value  Prin Amt befined ot
BENCHMARK ELECTRS IN CoM 08160HIO 3,426,640 180,730 180,530 200
BERKLEY W R CORP  COM 08442310 10,842,513 201,909 201,409 500
BERKSHIRE HATHAWAY T CL B 08467020 440,185,775 174,331 169,912 2,080
BERRY PETE CO cLa  o0ss78910 2,587,532 164,811 164,811
BEST BUY NG coM 08651610 340,693,193 4,574,201 4,534,003 34,288
BETHLEHEM STL CORP  COM 08750910 487,012 1,082,249 1,082,145 100
BEVERLY ENTERPRISES COM NEW 08785130 7,901,628 918,794 918,794
BHP BILLITON LTD SPONSORED 08860610 918,564 85,767 85,767
BIc ToTS NG coM 08930210 23,085,400 2,219,750 2,216,215 3,435
BIO RAD LABS INC  CL A 09057220 4,909,168 77,554 77,554
BIO TECHNOLOGY GEN C CoM 03057810 4,308,635 523,528 522,085 1,483
Brocewy ™C coM 09059710 215,377,810 3,755,498 3,027,631 723,467
BIOMARIN PHARMACEUTI COM 09061610 2,711,850 201,782 201,782
sroMET ™NC coM 09061310 170,569,050 5,520,034 5,498,265 21,589
BIOPURE CORP CL A  0%065H10 5,050,575 355,424 207,179 44,465 1
BIOSPHERE MEDICAL IN COM 09066v10 362,961 32,206 32,206
BIOVAIL CORP coM 09067710 37,600,762 668,458 327,060 341,398
BlOSITE NG coM 09094510 4,117,815 224,160 224,160
BLACK & DECKER CORP cCOM 09179710 72,171,604 1,912,844 1,900,599 11,745
BLACK BOX CORP DEL  CoM 09182610 9,903,154 187,276 185,856 1,420
BLACK HILLS CORP CoM 09211310 8,962,693 264,855 260,915 840
BLACKROCK TNC cLa  osaa7x10 3,333,289 79,035 79,035
BLOCK H & R INC coM 09367110 183,609,049 4,107,585 4,048,315 29,270 3
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BLOCKBUSTER INC CL A 09367910 24,050,250 954,375 954,255 120

BLUE MARTINT SOFTWAR COM 08569810 793,863 263,742 263,742
BLytH ¢ cou  096a3pl0 12,757,065 548,691  sag,611 80
BOB EVANS FARMS INC COM 09676110 20,495,384 834,163 834,163
BOCA RESORTS INC  CL A 09688TLO 3,641,747 277,996 277,956 40
BoETNG CO coM 09702310 3,468,475,405 89,439,799 88,165,223 1,221,432 S
BOISE CASCADE CORP  CoM 09738310 76,590,383 2,251,996 1,240,547 1,011,449
BONE CARE INTL TNC  coM 08807210 1,405,345 82,040 82,080
BORDERS GROUP INC  cCoM 09970910 19,284,916 972,022 970,382 1,340
BORG WARNER INC cou 09972410 26,135,502 500,201 499,601 400
BORLAND SOFTWARE COR COM 08984910 7,706,708 492,127 492,121
BORON LEPORE § ASSOC CoM  10001P10 831,564 60,302 60,302
BOSTON BEER INC cL A 10055710 1,459,327 85,092 85,02
BOSTON COMMUNICATION CoM 10058210 2,127,126 187,412 187,412
BOSTON PRIVATE FINL ~CoM 10111910 3,770,902 170,861 151,211 150 1
BOSTON PROPERTIES IN CoM 10112110 38,703,418 1,018,511 967,426 51,085
BOSTON SCIENTIFIC CO COM 10113710 197,394,920 8,183,869 8,152,654 16,160 1
BOTTOMLING TECH DEL CoM 10138810 324,174 29,933 28,033 1,700
BOWATER TNC coM 10218310 27,286,164 572,037 569,137 2,800
BOWNE & O TNC coM 10304310 4,226,905 330,227 330,061 160
BOYD GAMING CORP  co 10330410 2,100,611 323,111 323,011
BOYDS COLLECTION L70 CoM 10335410 3,260,073 481,547  4si,sa1
BOYKIN LODGING CO  coM 10343010 1,780,681 223,423 223,323 100
BRADY CORP cL A 10467410 6,313,243 172,493 169,053 3,380
Page Total  s»soa032,452

Name of Sole Shared None
Issuer
BENCHMARK ELECTRS IN 167,730 13,000
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BERKLEY W R CORP 190,309 11,600
BERKSHTRE HATHAWAY T 2,32 17,928 719
sERRY PETE O 1sL,511 13,300
BEST BUY TNC 3,933,205 150,517 490,569
BETHLEWEM STL CORP 988,289 93,960
BEVERLY ENTERPRTSES 858,794 60,000
swp BTILITON 11D ®s,767
s1c 10Ts O 2,011,431 25,270 183,049
810 RAD IABS TNC 72,554 5,000
BIO TECHNOLOGY GEN C 486,828 35,700
BIOGEN INC 3,270,582 128,506 356,408
BIONARTN PHARMACEUTI 190,582 11,200
BIOMET TNC 4,625,165 220,518 674,351
BIOPURE CORP 331,544 13,780 10,100
BloSPHERE MEDICAL TN 32,206
BIOVATL CORP 663,158 5,300
BrOSTTE NG 216,50 7,600
BLACK & DECKER CORP 1,657,621 19,835 235,338
BIACK BOX CORP DEL 175,376 11,900
BLACK HILLS CORP 204,155 5,400 15,300
BLACKROCK INC 70,435 900 8,600
BLOCK H & R INC 3,426,466 158,126 522,993
BLOCKBUSTER INC 903,275 15,000 36,100
BLUE MARTINT SOFTWAR 260,242 3,500
sye e s2e,401 22,200
BOB EVANS FARMS INC 411,480 389,083 33,600
BOCA RESORTS INC 259,096 18,900
BOEING CO 17,372,798 69,849,809 2,217,192
BOISE CASCADE CORP 1,102,601 1,020,349 129,046
BONE CARE TNTL TNC 76,740 5,300
BORDERS GROUP INC 913,422 7,300 51,300
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BORG WARNER INC 478,501 3,400 18,300
BORLAND SOFTWARE COR 442,827 49,300
BORON LEPORE & AsSoc 60,302
BOSTON BEER INC 85,002
BOSTON COMMUNICATION 178,112 9,300
BOSTON PRIVATE FINL 144,061 19,500 7,300
BOSTON PROPERTIES TN 966,996 4,000 47,515
BOSTON SCIENTIFIC CO 6,949,603 262,321 971,945
BOTTOMLINE TECH DEL 29,733 200
BOWATER TNC 529,969 2,700 39,368
BoWNE & CO TNC 303,927 26, 300
BOYD GAMING CORP 200,51 23,800
BOYDS COLLECTION LTD 448,747 32,800
BOYKIN LODGING CO 209,723 13,700
BRADY CORP 154,293 100 18,100
Page Total

Name of Title of Cusip Fair Market

Issuer Class Number Value

BRANDYWINE RLTY TR SH BEN INT 10536820 7,922,172
BRASCAN CORP CL A LTD V 10549P60 242,058
BRASIL TELECOM PARTI SPON ADR P 10553010 958,395
BRAUN CONSULTING INC COM 10565110 248,780
BRIGGS & STRATTON CO COM 10904310 16,100,718
BRIGHT HORIZON FAMIL COM 10919510 3,662,239

Shares Sole
Prin Amt

375,993 375,973
13,403 13,403
23,105 23,105
70,079 70,079
377,066 376,766
130,841 99,966
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BUTLER MFG CO DEL

12365510

1,253,175
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C&D TECHNOLOGIES INC COM 12466110 7,291,229 319,091 318,751 340

CBL & ASSOC PPTYS IN COM 12483010 17,953,519 569,953 486,543 83,410
CCC INFORMATION SvCs coM 12487010 724,190 117,183 117,183
cERL GROUE TNC com  12489vi0 29,198,474 991,796 987,836 3,760
CCBT FINL COS INC  coM 12500010 2,114,772 89,605 72,509 9,100
C coR NET coRE com 12501010 4,356,721 299,020 297,560 1,460
corcore cov 12507110 2,245,895 118,205 118,205
CDW COMPUTER CTRS IN COM 12512910 36,776,848 684,730 682,510 1,920
czc Ewmur e coM 12513710 11,938,064 275,134 274,914 220
crs Bancome TNC com 12525010 1,908,176 132,974 132,974
Page Total  3,a13,197,537

Name of Sole Shared None
C fssser
BRANDYWINE RLTY TR 360,193 15,800
BRASCAN CORE 13,403
BRASIL TELECOM PARTI 2,000 16,746 4,359
BRAUN CONSULTING INC 70,079
BRIGGS & STRATTON CO 362,939 14,127
BRIGHT HORIZON FAMIL 122,041 8,800
BRIGHTPOINT INC 470,329 37,300
BRINKER INTL INC 1,524,413 17,550 86,600
BRIO SOFTWARE INC 141,040

BRITESMILE INC 123,046

BRITISH AMERN TOB PL 31,395 1,174,483
BROADCOM CORP 4,452,266 70,834 564,194
BROADVISION INC 1,281,011 14,875 115,800
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BROADWING INC 2,109,808 14,636 178,300
BROCADE COMMUNICATIO 1,454,018 26,841 300,196
BROOKLINE BANCORP TN 114,557 8,800
BROOKS AUTOMATTON TN 217,110 11,800
BROWN & BROWN INC 468,154 25, 800
BROWN FORMAN CORP 1,075,511 12,915 98,547
BROWN TOM NG 204,693 100 19,200
BROWN SHOE INC NEW 142,998 100 9,200
BRUKER DALTONICS TNC 402,192 28, 400
BRUNSWICK CORP 1,816,773 29,436 177,445
BRUSH ENGINEERED MAT 157,877 11,800
BSQUARE CoRP 124,336 7,400
buca e 98,313 4,850
BUCKEYE PARTNERS L P 30,600 1,000 700
BUCKEYE TECHNOLOGIES 218,666 18,700
socKLE NG 174,115 5,000
BUTLDING MATLS HLDG 103,110 8,000
BURLINGTON COAT FACT 174,706 13,000
BURLINGTON NORTHN SA 8,350,484 166,932 1,043,540
BURLINGTON RES INC 4,108,352 67,963 510,383
BURNHAM PAC PPTYS TN 241,000 25,100
BusH TNDS TNC 76,154 5,200
BUTLER MFG CO DEL 43,241 2,000
C&D TECHNOLOGIES TNC 301,541 17,550
CBL & ASSOC PPTYS IN 557,253 12,700
CoC INFORMATION Svcs 103,483 13,700
cBRL GROUP TNC 954,296 200 37,300
CCBT FINL COS INC 76,209 8,000 5,400
C coR NET CoRP 279,720 19,300
cbrcore 11,205 7,000
CDW COMPUTER CTRS TN 654,830 2,500 27,400
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CEC ENTMT INC

257,734

Page 11 of 70
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153,341

153,301

CT COMMUNICATIONS IN COM NEW 12642640 2,531,659
CTS CORP COM 12650110 4,237,572
CUNO INC COM 12658310 4,614,345
CVB FINL CORP COM 12660010 5,973,739
CVS CORP COM 12665010 281,436,918
CV THERAPEUTICS INC COM 12666710 12,331,965
CABLE & WIRELESS PUB SPONSORED 12683020 5,078,393
CABLEVISION SYS CORP CL A NY CA 12686C10 32,020,825
CABLEVISION SYS CORP CL A RAINB 12686C84 7,097,347
CABLE DESIGN TECHNOL COM 12692410 7,081,178
CACHEFLOW INC COM 12694610 494,411
CABOT CORP COM 12705510 87,648,676
CABOT MICROELECTRONI COM 12709P10 63,573,002
CABOT OIL & GAS CORP CL A 12709710 7,761,680
CACI INTL INC CL A 12719030 14,634,325
CADBURY SCHWEPPES PL ADR 12720930 752,850
CADENCE DESIGN SYSTE COM 12738710 69,502,204
CADIZ INC COM 12753710 2,455,852
CADMUS COMMUNICATION COM 12758710 269,986
CAL DIVE INTL INC COM 12791410 7,131,483
CALGON CARBON CORP COM 12960310 2,676,175
CALIFORNIA FIRST NTIN COM 13022210 263,120
CALIFORNIA PIZZA KIT COM 13054D10 3,380,652
CALIFORNIA WTR SVC G COM 13078810 3,310,703
CALIPER TECHNOLOGIES COM 13087610 3,053,675
CALLAWAY GOLFE CO COM 13119310 20,931,562
CALLON PETE CO DEL COM 13123X10 514,421
CALPINE CORP COM 13134710 106,984,117
Page Total 1,464,961,962

Voting Authority
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Name of Sole Shared None
C fssser
CH ENERGY GROUP INC 148,432 100 11,400
C H ROBINSON WORLOWI 736,522 3,700 40,790
clewa core 3,297,073 55,384 460,461
CKE RESTAURANTS INC 45,207
ClECO CORP NEW 573,847 1,400 43,300
cver N 1,712,775 20,515 164,800
Cus ENERGY CORP 2,384,673 37,333 239,798
cer core 62,33 6,200
cem N el,9a7 4,800
css mos e 37,186 3,000
csk aUTO CORP 200,146 11,900
oNa FINL CORP 310,063 2,200 15,600
oNA SURETY CoRP 156,877 10,400
ove TNe 841,33 4,300 30,700
ONET NETWORKS INC 788,543 7,100 70,700
cr#PLc  azs,;s00 7,300
cse sYs INTL INC 493,568 2,800 30,000
csx corRe 3,919,239 72,009 534,861
CTC commNIcATIONS G 27,894 11,400
CT COMMUNICATIONS IN 141,541 11,800
c1s core 248,14 17,600
cowo TN 138,50 12,700
cvB FINL CORE 261,098 14,190
cvs corRe 8,137,622 215,104 1,155,278
oV THERAPEUTICS TNC 220,137 2,825 10,100
CABLE & WIRELESS PUB 337,368 5,535
CABLEVISION SYS CORP 590,933 7,621 76,273
CABLEVISION SYS CORP 254,629 4,063 28,650
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CABLE DESIGN TECHNOL 489,630 28,000
cackEFLOW TNC 172,282 2,000 10,200
camor core 631,741 1,751,039 72,365
CABOT MICROBLECTRONT 358,871 428,212 15,100
CABOT OTL & GAS CORP 264,745 39,986 18,000
cact vTL NG 358,630 12,000
CADBURY SCHWEPPES PL 29,271
CADENCE DESIGN SYSTE 2,825,737 18,080 326,904
caprz ™o 281,116 25,100
CADMUS COMMUNTCATION 25,115
cAL DIVE TNIL NG 268,75 20,200
CALGON CARBON CORP 287,700 32,800
CALIFORNIA FIRST NTN 23,920
CALIFORNIA PTZZA KIT 127,392 9,200
CALIFORNIA WIR SVC G 118,771 9,800
CALIPER TECHNOLOGTES 182,423 13,200
CALLAWAY GOLF CO 1,035,932 6,800 50,300
CALLON PETE CO DEL 67,898 7,200
CALPINE CORP 5,588,961 91,819 731,115
Page Total
Name of Title of Cusip Fair Market
Issuer Class Number Value
CAMBREX CORP COM 13201110 10,830,894
CAMCO FINL CORP COM 13261810 256,565

Sole Shared as Sh

Defined ot
231,995 16,320
20,202
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CAMDEN PPTY TR SH BEN INT 13313110 24,544,299 668,782 626,047 42,735

cauTNUS core cou 13376610 1,914,980 83,260 83,260
CAMPBELL SOUP Co  coM 13842910 237,239,159 7,942,389 7,907,268 23,569 1
CDN TMPERTAL BK OF C cOM 13606910 674,018 19,605 19,605
CANADIAN NATL RY CO  cCOM 13637510 527,748 10,931 10,931
canon ve ADR 13800630 23,609,824 673,412 267,138 406,274
CAPTTAL CITY BK GROU cCOM 13967410 1,450,213 59,852 59,852
CAPITAL AUTOMOTIVE R COM SH BEN 13973310 6,903,441 347,081 346,981 100
CAPITAL ONE FINL COR COM  14040R10 216,859,092 4,019,631 3,971,110 46,081
CAPTTOL FED FINL  coM  14057Clo 6,663,631 319,752 319,752
CAPITOL TRANSAMERICA cOM 14064010 1,407,577 85,57 85,57
CAPSTONE TURBINE COR cOM 14067010 2,274,710 420,464 419,784 620
CAPSTEAD MTG CORP  COM NO PAR 14067ES0 2,212,807 94,162 94,112
CARBO CERAMICS INC  coM 14078110 2,623,994 67,007 66,607 400
CARAUSTAR INDS INC  CoM 14090910 5,630,916 812,542 269,666 542,876
CARDINAL HEALTH INC ~COM  14149Y10 683,167,687 10,565,538 10,192,949 335,276 3
CARDIODYNAMICS INTL cOM 14159710 1,720,331 260,262 260,262
CAREER EDUCATION COR COM 14166510 13,721,324 400,272 399,152 1,080
CAREMARK RX TNC coM 14170510 33,595,028 2,059,781 1,463,099 596,220
CARLISLE COs INC coM 14233910 16,702,053 451,651 451,451 200
CARLTON COMMUNTCATTO ADR 14287220 352,728 19,596 19,506
cARNTVAL CorP cou 14365810 263,806,714 9,394,826 9,316,907 11,519
CARRIAGE svCS INC  CL A 14390510 272,986 51,800  s1,80
CARPENTER TECHNOLOGY COM 14428510 45,404,962 1,705,671 265,200 1,440,471
CARRAMERICA RLTY COR COM 14441810 18,945,451 629,417 628,927 450
CARREKER CORP cow 14443310 781,065 132,384 132,384
CARRIER ACCESS CORP  cCOM 14446010 262,183 89,789 89,789
cascabs core cow 14719510 475,163 39,564 39,564
CASCADE NAT GAS CORP cOM 14733910 2,328,546 105,603 105,603
CASELLA WASTE SYS TN CL A 14744810 2,588,650 174,791 174,771
CASEYS GEN STORES IN CoM 14752810 9,434,801 637,235 636,715 520
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CASH AMER INTL INC COM 14754D10 1,721,479 202,527 202,527

CASS INFORMATION SYs cOM  14808P10 1,310,603 53,494
CASTIE A M & CO cow  14sa1il0 454,403 55,415 ss,a15
CATALINA MARKETING C COM 14886710 20,534,661 591,777 589,357 520
CATALYTICA ENERGY SY cOM  148ssalo 629,928 137,840 137,840
CATAPULT COMMUNICATI COM 14501610 1,169,434 44,877 44,877
CATELLUS DEV CORP  coM 14911110 17,816,922 968,311 825,146 143,165
CATERPILLAR INC DEL COM 14912310 490,253,024 9,382,833 9,279,142 67,786 2
CATHAY BANCORP TNC  cOM 14915010 5,056,491 78,946 71,946
cato come EW cLa 14920510 2,609,844 138,087 138,087
CEDAR FATR L P DEPOSITRY 15018510 1,042,419 42,050 35,050 7,000
CELL GENESYS INC co 15052110 8,285,524 356,520 356,020 400
CRLERITEK TNC cow 15092610 1,422,339 106,224 106,124
CELL THERAPEUTICS IN coM 15093410 7,410,352 306,974 306,574 400
Page Total 2,198,961,028

Name of Sole Shared None
C fssser
chMBREX CORP 234,315 100 14,000
camco FINL coRe 20,202
CANDEN PPTY TR 644,482 24,300
cawmNUs core 71,50 5,700
CAMPBELL SOUP CO 6,662,853 292,359 987,177
CON IMPERIAL BK OF C 19,605
CANADIAN NATL RY CO 9,042 989
cavon 8Ne  es2,312 11,100
CAPITAL CITY BK GROU 55,652 4,200
CAPITAL AUTOMOTIVE R 335,881 11,200
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CAPITAL ONE FINL COR 3,493,003 61,476 465,152
caPTTOL FED FINL 307,052 12,700
CAPTTOL TRANSAMERICA 82,567 3,000
CAPSTONE TURBINE COR 375,404 5,560 39,500
CAPSTEAD MIG CORP 88,862 50 5,250
CARBO CERAMICS INC 63,707 3,300
CARAUSTAR TNDS TNC 785,342 27,200
CARDINAL HEALTH INC 9,072,941 316,914 1,175,683
CARDIODYNAMICS INTL 254,562 5,700
CAREER EDUCATION COR 369,572 30,700
CAREMARK RX INC 1,266,591 606,662 186,528
chRLISLE cos Tve 431,142 20,509
CARLTON COMMUNTCATIO 19,596
CARNIVAL CORP 8,301,279 149,500 944,047
chARRIAGE sves e si,800
CARPENTER TECHNOLOGY 252,800 1,440,471 12,400
CARRAMERICA RLTY COR 589,917 3,100 36,400
CARREKER CoRe 125,384 7,000
CARRIER ACCESS CoRP 89,789
cascape core 39,564
CASCADE NAT GAS CORP 94,303 11,300
CASELLA WASTE S5vs I 162,871 20 11,900
CASEYS GEN STORES IN 607,635 29, 600
chSH AMER INTL TNC 186,527 16,000
chss INFORMATION s¥s 53,494
CASTLIE AM s cO 55,415
CATALINA MARKETING C 564,777 3,700 23,300
CATALYTICA ENERGY St 129,840 8,000
CATAPULT COMMUNICATI 43,877 1,000
CATELLUS DEV CORP 892,211 8,700 67,400
CATERPTLLAR INC DEL 8,407,507 141,041 834,285
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CATHAY BANCORP INC 65,546 7,000 6,400
CATO CORP NEW 129,487 8,600
ceoaR FATR L P 42,05
CELL GENESYS INC 334,320 100 22,100
cererITER TNC 97,824 100 8,300
CELL TEERAPEUTICS TN 288,774 18,200

Page 13 of 70

Name of Title of Cusip Fair Market Shares Sole Shared as Sh
 tsswer Class  Numper Value  Prin Amt befined Ot
cELGENE CORP coM 15102010 15,206,496 476,394 474,574 1,720
CELL PATHWAYS INC NE COM  15114R10 1,613,314 231,798 231,798
cuEx s & SPON ADR 5 15120088 1,591,445 64,431 64,431
CENDANT CORP coM 15131310 405,359,937 20,671,083 20,566,163 67,985  :
CENTENNIAL BANCORP  COM  15133T10 1,395,181 189,049 189,049
CENTENNIAL COMMUNCTN CL A NEW 1513320 1,706,055 166,607 166,607
cENTER TR TNC cow  1sisasio 416,840 98,080 98,080
CENTERPOINT PPTYS TR SH BEN INT 15189510 22,017,426 442,117 391,692 50,425
CENTEX CONSTRUCTION cOM  15231R10 2,203,052 68,738 68,538 200
CENTEX CORP coM 15231210 72,364,256 1,267,547 1,264,937 2,510
CENTTLLIOM COMMUNICA cOM 15231910 1,810,653 230,363 230,363
CENTRA SOFTWARE INC cOM  15234X10 1,511,904 188,988 188,308 680
CENTRAL COMST BANCOR COM 15314510 1,014,904 46,132 46,132
CENTRAL PKG CORP CoM 15478510 3,371,598 171,670 171,570 100
CENTRAL VT PUB SVC C COM 15577110 3,237,645 193,871 193,871
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CENTURY ALUM CO COM 15643110

1,546,620

115,765

115,765

CENTURY BUSINESS SVC COM 15649010
CEPHEID COM 15670R10
CENTURYTEL INC COM 15670010
CEPHALON INC COM 15670810
CERIDIAN CORP NEW COM 15677910
CERNER CORP COM 15678210
CERTEGY INC COM 15688010
CERUS CORP COM 15708510
CHAMPION ENTERPRISES COM 15849610
CHAMPIONSHIP AUTO RA COM 15871110
CHARLES RIVER ASSOCI COM 15985210
CHARLES RIV LABS INT COM 15986410
CHARTER ONE FINL INC COM 16090310

CHARLOTTE RUSSE HLDG COM 16104810
CHARMING SHOPPES INC COM 16113310
CHARTER COMMUNICATIO CL A 16117M10
CHARTERED SEMICONDUC ADR 16133R10
CHATEAU CMNTYS INC COM 16172610
CHECKFREE CORP NEW COM 16281310
CHECKPOINT SYS INC COM 16282510
CHEESECAKE FACTORY I COM 16307210
CHELSEA PPTY GROUP I COM 16342110
CHEMED CORP COM 16359610
CHEMFIRST INC COM 16361A10
CHEMICAL FINL CORP COM 16373110
CHESAPEAKE CORP COM 16515910
CHESAPEAKE ENERGY CO COM 16516710
CHEVRONTEXACO CORP COM 16676410
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CHICOS FAS INC COM 16861510 12,565,685 316,516 282,311 27,445

Name of Sole Shared None
C fssser
CereEwe CoRP 422,794 6,300 47,300
CELL PATHWAYS INC NE 227,298 4,500
cemEx s A ss,012 5,419
CENDANT CORP 17,863,888 333,484 2,468,711
CENTENNIAL BANCORP 185,164 3,885
CENTENNIAL COMMUNCTN 162,007 4,600
cENTER TR TNC  es,080
CENTERPOINT PPTYS TR 428,417 13,700
CENTEX CONSTRUCTION 64,338 4,400
cenTEX coRP 1,095,563 18,966 153,018
CENTILLIUM COMMUNICA 214,663 15,700
CENTRA SOFTWARE INC 175,788 13,200
CENTRAL COMST BANCOR 45,032 1,100
CENTRAL PKG CORP 164,070 7,600
CENTRAL VT PUB SvC ¢ 186,671 7,200
CENTORY ALUM CO 107,95 7,800
CENTURY BANCORP INC 54,000
CENTURY BUSTNESS SVC 669,327 46,800
ceewsro  si,800  s,000
CENTURYTEL TNC 2,768,394 95,528 230,696
cepmazoN TNC 255,318 2,560 28,000
CERIDIAN CORP NEW 1,388,327 7,330 253,499
CERNER CORP 216,000 2,200 16,800
cemtEGY TNe 790,336 5,120 102,061
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CERUS CORP 98,813 6,700
CHAMPTON ENTERPRISES 438,973 100 43,400
CHAMPIONSHTP AUTO RA 104,799 8,500
CHARLES RIVER AssocT 12,005
CHARLES RIV 1ABS TNT 382,919 23, 800
CHARTER ONE FINL INC 4,000,218 73,910 464,693
CHARTER MUN MTG ACCE 262,673 20 15,400
CHARLOTTE RUSSE HIDG 164,990 12,900
CHARMING SHOPPES TNC 829,814 92,600
CHARTER COMMUNICATIO 852,508 7,600 70,925
CHARTERED SEMICONDUC 265,488 4,540
CHATEAU CwnTYS TNC 276,801 14,300
CHECKFREE CORP NBW 590,369 5,100 47,800
CHECKPOINT SYS TNC 276,803 18,100
CHEESECAKE FACTORY 1 339,882 150 26,350
CHELSEA PPTY GROUP T 412,262 8,900
cuEmED coRP 116,321 7,000
cumMFTRST NG 94,669 6,700
CHEMICAL FINI CORP 191,249 14,175
CHESAPEAKE CORP 135,298 80 11,300
CHESAPEAKE ENERGY CO 1,165,694 79,800
CHEVRONTEXACO CORP 26,261,162 16,861,327 2,699,227
cutcos Fas e 295,656 6,760 14,100

Page 14 of 70

Name of Title of Cusip Fair Market

Shares
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CITIZENS COMMUNICATI

17453B10

59,253,524

5,558,492

5,519,582
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CITIZENS INC CL A 17474010 2,023,278 159,943 159,943

citRIX Svs TNC cou 17737610 100,419,512 4,431,576 4,424,256 7,100
CITY BK LyNNWOOD WAS coM  17770al0 1,845,327 77,007 77,001
c1ty WIDG cO cou 17783510 1,807,372 150,114 149,914 200
c11v NATL core cou 17856610 24,935,818 532,248 531,698 550
CLAIRES STORES INC  Co 17958410 8,564,916 567,213 566,733 280
cramcor e cou 17089510 7,714,781 284,154 284,054 100
CLARK / BARDES INC  CoM 18066810 2,195,110 87,000 87,000
CLAYTON HOMES INC ~ coM 18419010 19,074,468 1,115,466 1,112,696 1,850
CLEAR CHANNEL COMMUN COM 18450210 628,891,942 12,353,014 12,167,082 173,415 1
CLEVELAND CLIFFS INC coM 18589610 1,842,389 100,677 100,577 100
CLICK COMMERCE TNC ~ CoM  18681D10 507,006 160,445 160,445
cLomox co DEL coM 18905410 206,152,595 5,212,455 5,195,055 7,720
CLOSURE MED CORP  coM 18909310 1,250,016 53,511 53,511
coacH me cou 18975410 34,370,030 881,735 876,100 5,251
COMCHMEN TNDS INC  coM 18987310 1,576,608 131,384 131,384
COMSTAL BANCORP INC CoM  13041P10 1,051,728 36,392 36,32
comaLT coRP cou  1907awi0 554,868 86,970 86,970
Page Total ~ 16,736,552,055

Name of Sole Shared None
C fssser
curie 0 NG 28,107
CHTLES OFFSHORE INC 87,219 2,100
CHILDRENS PL RETAIL 104,880 8,400
cureeac e 276,375 20,200
CHOTCE HOTELS INTL T 289,416 150 22,200
CHIRON CORP 3,169,407 149,791 334,224

54



Edgar Filing: STATE STREET CORP - Form 13F-HR

CHITTENDEN CORP 311,921 8,873 29,326
CHOICE ONE ComoNrca 75,088
CHOICEPOINT INC 650,019 3,650 41,926
CHORDTANT SoFTWARE T 257,693
CHRISTOPHER ¢ BANKS 182,639 13,500
cHUBB CoRP 3,259,582 81,455 483,511
CHURCH & DWIGHT TNC 741,758 37,600
CHURCHTLL pOWNS TNC 31,128 1,700
ciBER Nc 425,999 32,900
CIENA coRP 5,692,476 95,320 747,436
civa 1ass NG 116,666 20 9,100
CINCINNATT FINL CORP 2,918,940 39,565 396,137
CINERGY CORP 3,123,001 52,099 393,299
crpEERGEN BrOSYSTEMS 14,092
ciRcor TNTL TN 70,496 1,700
CIRCUTT CTTY STORE T 4,314,347 52,482 663,355
CIRCUTT CTTY STORE T 288,000 22, 600
C1Sco SYs INC 142,880,875 6,703,528 21,364,096
CIRRUS LoGIC INC 726,272 5,900 42,100
cinas core 2,710,260 130,573 352,510
CITIGROUP TNC 101,840,314 109,717,341 13,381,412
CITIZENS BKG CORP MI 401,133 30,800
CITIZENS COMMUNICATI 4,896,504 75,285 586,703
citizens e 16,383 3,600
CITRIX Svs INC 3,853,282 132,221 446,073
cITY BK LvwWWOOD WAS 71,117 5,900
c1tv mpG co 147,114 3,000
CITY NATL coRe 504,748 2,000 25,500
CLATRES STORES INC 528,013 200 39,000
cramcor e 260,106 24,050
cLamk / mamES TNC 81,804 5,200
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CLAYTON HOMES INC

1,040,246

Page 15 of 70

6,200

10,700

185,850 654,034

3,300

4,084 35,834

8,300

900
Cusip Fair Market

Number Value

19089710 799,173
19109810 1,083,666
19121610 2,635,232,690
19121910 139,999,101
19124110 1,093,554
19242210 7,854,971
19244610 9,337,661
19247910 7,955,344
19257610 5,481,553
19259P30 4,913,275
19306810 949,118
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COLE NATIONAL CORP N CL A 19329010 1,641,429 99,180 99,180

COLE KENNETH PRODTNS CL A 19329410 1,714,652 96,873 96,873
CorEs myER LT SPON ADR N 19387040 411,507 12,050 12,050
COLGATE PALMOLIVE CO COM 19416210 704,160,245 12,193,251 11,711,533 412,164 ¢
COLLINS & ATKMAN COR COM 19483010 7,764,949 1,008,435 1,008,435
COLONIAL BANCGROUP I COM 19549330 31,074,240 2,205,411 2,188,835 16,576
COLONTAL PPTYS TR COM SH BEN 19587210 6,627,162 212,750 212,750
COLUMBIA BKG S5YS INC cOM 19723610 1,421,001 108,889 108,889
COLUMBIA IABS INC  coM 19777910 730,772 211,818 211,81
COLUMBIA SPORTSWEAR COM 19851610 2,838,924 85,253 84,703 550
covarco e coM 20008010 372,100 24,400 24,400
comcast core cLa 20030010 1,535,868 42,663 41,363 700
comcast core CL A SPL 20030020 734,917,644 20,414,379 19,941,655 423,391 4
comnrsco e com 20033610 507,788 976,517 976,097 420
comerica e coM 20034010 238,780,388 4,167,197 3,999,261 160,616
COMMERCE BANCORP INC COM 20051910 15,441,107 392,504 389,262 1,582
COMMERCE BANCSHARES COM 20052510 22,327,584 572,649 530,397 39,858
COMMERCE GROUP INC M COM 20064110 12,698,024 336,907 300,407 36,500
COMMERCE ONE INC DEL COM 20069310 9,615,645 2,693,458 2,573,149 79,500 4
COMMERCIAL FEDERAL C COM 20164710 17,387,579 739,897 739,797
COMMERCIAL METALS CO COM 20172310 3,866,514 110,535 110,402 133
COMMERCIAL NET LEASE COM 20221810 4,336,111 333,547 333,527 20
COMMONWEALTH EANCORP COM  20268x10 1,664,727 75,157 75,151
COMMONWEALTH TEL ENT COM 20334910 7,282,229 160,049 159,643 400
comscors e com 20337210 13,090,536 615,446 613,896 1,250
COMMUNITY BK SYS INC COM 20360710 2,672,924 102,020 102,020
COMMUNTTY BKS INC MI cOM 20362810 1,888,056 69,928 69,928
COMMUNITY HEALTH SYS COM 20366810 11,552,341 453,033 425,036 22,567
COMMUNTTY FIRST BANK COM 20390210 9,525,029 370,768 370,768
COMMUNITY TR EANCORP COM 20414910 2,247,011 4,611 94,611
COMPANIA BRASTLETRA ADR 20440720 721,732 32,806 32,806
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COMPANHIA SIDERURGIC SPONSORED 20440W10 445,750 27,652 27,652

COMPANHTA ENERGETICA SP ADR N-V 20440960 347,571 23,987 23,987
COMPANHTA PARANAENSE SPON ADR P 20441840 284,955 36,300 36,300
COMPANHTA DE BEBIDAS SPONSORED 20441Wl0 411,264 29,376 29,376
COMPANHTA DE BEBIDAS SPON ADR P 20441W20 1,713,226 84,437 84,431
Page Total  aess,7is,e0

Name of Sole Shared None
C fssser
costz ¢ se,188
coca cota soTTIING € 28,023 600
CocA coLA co 46,275,114 3,064,776 6,550,517
COCA COLA ENTERPRISE 6,624,644 113,721 653,351
CocA-cora FEMSA S A 27,887 17,000 9,600
coowx core 274,615 12,100 20,000
COGNTZANT TECHNOTOGY 223,959 3,900
comERENT NG 239,888 17,400
coms e 262,747 14,800
comnsTAR NG 181,231 15,300
COLDWATER CREEK INC 44,812
COLE NATIONAL CORP N 96,780 2,400
COLE KENNETH PRODTNS 91,573 5,300
colEs myEr L0 12,050
COLGATE PALMOLIVE CO 10,447,317 475,628 1,270,306
COLLINS & ATKMAN COR 947,235 61,200
COLONTAL BANCGROUP I 2,122,011 10,000 73,400
COLONTAL PPTYS TR 203,650 9,100
CoLUMBIA BKG SYs TNC 106,579 2,310
COLUMBIA LABS INC 196,618 15,200
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COLUMBIA SPORTSWEAR 78,053 7,200
cowarco e 24,400
coucast core 41,263 600 800
COMCAST coRP 17,567,602 321,595 2,505,182
cowtsco e 904,117 72,400
CouERICA TNC 3,611,781 60,506 494,910
COMMERCE BANCORP INC 350,404 6,500 35,600
COMMERCE BANCSHARES 523,506 7,122 42,021
COMMERCE GROUP INC M 320,307 16,600
COMMERCE ONE INC DEL 2,471,089 40,715 181,650
COMMERCIAL FEDERAL C 704,497 100 35,300
COMMERCTAL METALS CO 100,835 9,700
COMMERCTAL NET 1EASE 311,247 22,300
COMMONWEALTH BANCORE 73,257 1,500
COMMONWEALTH TEL ENT 152,349 7,700
cowsscoE NG 583,146 300 32,000
COMMUNTTY BK Svs TNC 97,620 4,400
COMMUNTTY BKS TNC MT 65,628 4,300
COMWUNITY HEALTH SYS 420,103 8,730 24,200
COMMUNTTY FTRST BANK 346,768 24,000
COMMUNTTY TR BANCORE 88,211 6,400
COMPANHIA BRASILEIRA 23,016 9,70
COMPANHIA SIDERURGIC 3,415 17,828 6,409
COMPANAIA ENERGETICA 6,367 17,620
CowpawsT paRANAENSE 36,300
CowpawsTa DE mEBIDAS 29,376
COMPANHIA DE BEBIDAS 6,310 78,127

Page 16 of 70
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CONNECTICUT BANCSHAR

20754010

2,863,533

110,775

110,775
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CONNECTICUT WTR SVC COM 20779710 1,905,047 64,425 64,425

CoNNETICS CORP cou 20819210 2,992,695 251,487 251,487
covoco e coM 20825150 389,278,103 13,755,410 13,639,093 93,503 2
conseco ne cou 20846410 28,523,930 6,395,500 6,369,246 20,840
coNsoL ENERGY TNC  co  20854Pl0 8,872,276 357,177 357,171
CONSOLIDATED EDISON ~coM 20911510 179,711,456 4,452,712 4,432,037 13,182
CONSOLTDATED FRETGHT CoM 20923210 758,654 149,048 149,088
CONSOLIDATED GRAPHIC COM 20934110 6,468,577 336,030 84,850 251,180
CONSTELLATION BRANDS CL A 21036p10 15,924,131 371,625 351,057 16,818
CONSTELLATION ENERGY cCOM 21037110 91,354,540 3,440,849 3,423,030 12,599
CONTINENTAL ATRLS IN CL B 21079530 11,081,902 422,812 419,722 3,090
cowvema core cLa 21191910 569,985 170,145 170,145
CONVERGYS CoRP cow 21248510 147,727,882 3,940,461 3,649,240 202,900 8
COOPER CAMERON CORP  COM 21664010 23,927,950 592,863 592,563 200
CooPER COS TNC Co NEW 21664840 12,158,984 243,277 241,977 1,300
CoOPER TNDS TNC cow 21666910 89,036,397 2,549,725 2,530,073 10,852
COOPER TIRE & RUBR C COM 21683110 25,668,164 1,608,281 1,603,596 3,685
CooRs ADOLPH cO CLB 21701610 40,453,971 757,565 756,315 1,250
coomsTEK NG cow 21702000 2,843,025 89,201 89,201
coparT NG cou 21720410 13,698,582 376,644 376,144 500
COPPER MIN NETWORKS cCOM 21751010 749,210 443,320 437,895 5,425
COR THERAPEUTICS INC coM 21775310 15,679,534 655,225 653,805 1,220
Page Total  3,666,750,483

Name of Sole Shared None
Issuer
COMPANHIA VALE DO RI 42,500
COMPANIA CERVECERIAS 6,788 25,690
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COMPANIA DE TELECOMU 45,748 100,278 28,064
COMPASS BANCSHARES 1 1,734,793 7,700 86,950
COMPAQ COMPUTER CORP 30,677,857 541,531 3,717,279
COMPUCREDIT CoRP 158,205 8,800
COMPUTER ASSOC INTL 11,451,532 182,047 1,542,280
COMPUTER NETWORK TEC 263,387 15,800
COMPUTER SCTENCES CO 3,214,951 85,264 424,232
COMPUTERIZED THERMAL 443,759 39,500
cowpx TNTERNATIONAL 25,996 100
CONPUWARE CORP 6,747,885 108,328 981,708
cousTock REs TNC 407,314 14,000
COMVERSE TECHNOLOGY 3,266,924 53,210 410,880
CONAGRA FOODS TNC 10,373,793 25,764,231 1,367,339
conceerus N 80,085 2,000
CONCORD CAMERA CORP 190,382 14,100
CONCORD COMMUNICATIO 22,858 200
CONCORD EFS INC 8,594,068 346,632 1,172,416
CONCURRENT COMPUTER 515,536 34,700
conscTIv NG 817,210 8,787 56,500
CONESTOGA ENTERPRTSE 68,115 5,000
CONEXANT SYSTEMS INC 4,311,744 88,678 459,508
commp core 205,097 13,650
CONNECTICUT BANCSEAR 103,775 7,000
CONNECTICUT WIR svc 58,725 5,700
comvETICS COR® 203,687 7,800
cowoco TN 12,346,241 227,871 1,181,298
conseco TNC 5,713,105 74,966 607,429
consor mNERcY TNC 344,317 12,800
CONSOLIDATED EDISON 3,838,094 74,424 540,194
CONSOLTDATED FRETGHT 133,748 9,300
CONSOLIDATED GRAPKIC 82,750 251,180 2,100
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CONSTELLATION BRANDS 345,775 6,650 19,200
CONSTELLATION ENERGY 2,968,830 53,965 418,054
CONTINENTAL ATRLS IN 386,012 2,900 33,900
CoNVERA CORP 168,845 1,300
CONVERGYS CORP 3,363,587 212,817 364,057
COOPER CAMERON CORP 462,172 97,691 33,000
cooPER COS TNC 233,517 9,700
coopEr DS e 2,133,205 129,693 286,827
COOPER TIRE & RUER C 1,457,649 12,900 137,732
COORS ADOLPH CO 646,974 8,275 102,316
coomsTEK TNC 84,091 5,200
coearT T8Ne 350,944 25,700
COPPER MIN NETWORKS 413,220 30,100
COR THERAPEUTICS INC 617,665 4,700 32,860

Page 17 of 70

Name of Title of Cusip Fair Market
Issuer Class Number Value

CORILLIAN CORP COM 21872510 722,552
CORINTHIAN COLLEGES COM 21886810 7,751,885
CORIXA CORP COM 21887F10 5,533,071
CORN PRODS INTL INC COM 21902310 11,895,112
CORNERSTONE RLTY INC COM 21922Vv10 6,279,012
CORNING INC COM 21935010 178,059,791
CORPORATE EXECUTIVE COM 21988R10 24,848,138
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CORPORATE OFFICE PPT SH BEN INT 22002T10 3,172,981 267,311 245,601 21,710

CORRECTIONAL PPTYS T CoM 22025810 212,838 12,504 12,584
CORRECTIONS CORP AME COM NEW  22025v40 4,496,160 242,250 242,250
CORUS BANKSHARES INC CoM 22087310 5,280,837 116,318 116,318
CORUS ENTERTATNMENT  COM CL B N 22087410 4,471,040 224,000 224,000
comvas TNTL T8NC cou 22100510 1,538,254 234,888 234,888
comvEL core cou 22100610 2,158,388 65,905 65,905
comvs core cou 22100910 5,139,576 1,591,200 1,579,320 11,700
COSTNE COMMUNICATION coM 22122210 1,109,782 715,988 715,989
COST PLUS INC CALTF  Cou 22148510 5,091,286 192,124 192,084 40
COSTCO WHSL CORP NEW COM  22160KI0 441,448,126 9,947,006 9,891,379 54,811
COSTAR GROUP INC  coM  22160N10 2,749,361 114,500 114,509
COUNTRYWIDE CR INDS coM 22237210 115,373,363 2,816,045 2,811,035 4,910
COUSTNS PPTYS INC  coM 22279510 12,323,115 505,875 505,875
COVANTA ENERGY CORP  cOM  22281N10 2,992,280 662,009 661,559 450
covansvs core cou  22081Wl0 1,718,256 191,984 191,084
covance e cou 22081610 21,114,745 930,165 883,810 46,355
COVENANT TRANS TNC  CL A 22284P10 1,079,566 67,642 67,642
COVENTRY HEALTH CARE cCOM 22286210 25,019,554 1,254,113 1,253,373 640
COX COMMUNICATIONS T CL A 22404410 91,369,332 2,180,132 2,166,074 9,150
cox mapo NG CL A 22405110 6,090,204 239,013 234,459 4,560
cRanE co cow 22439910 47,724,244 1,861,320 1,851,507 4,580
CRAWFORD & CO cLB 22463310 3,900,216 332,783 332,783
CREDENCE SYS CORP  coM 22530210 12,759,354 687,095 685,845 1,050
CREDTT ACCEP CORP MI CoM 22531010 1,281,564 143,996 143,996
CREDIT SUTSSE GROUP  SPONSORED 22540110 2,561,345 60,055 60,055
crEE MG cow 22504710 22,477,803 762,994 761,794 900
CRESCENT REAL ESTATE cCoM 22575610 21,574,298 1,191,292 1,189,772 1,520
CRESTLINE CAP CORP  coM 22615310 4,150,019 133,613 133,573 40
cROMPTON CORP coM 22711610 12,650,715 1,405,635 1,395,698 8,130
cROSS CTRY NG cou  227a8e10 559,150 21,100 21,100
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CROSSMANN CMNTYS INC COM 22764E10 3,016,629 91,413 91,413

CROSSROADS SYs INC  coM  22765D10 675,776 150,507 148,707 1,800
CROWN AMERN RLTY TR  SH BEN INT 22818610 2,682,450 343,905 343,905
CROWN CASTLE INTL CO coM 22822710 14,504,508 1,358,100 1,355,640 2,260
CROWN CORK & SEAL TN coM 22825510 2,930,382 1,153,694 1,151,674 2,020
CROWN MEDIA HIDGS TN CL A 22841110 1,754,906 155,439 155,359
crvoLTFE TNC cow 22890310 4,240,620 141,354 141,354
cusrc core cow 22966910 2,699,070 52,552 52,552
CUBIST PRARWACEUTICA coM 22967810 9,510,988 264,488 264,088 400
Page Total  1,1e0,s2,6s1

Name of Sole Shared None
C fssser
CORTLLIAN CORP 150,846
CORINTHIAN COLLEGES 183,179 6,400
CoRTXA CORP 342,226 100 24,832
CORN PRODS INTL TNC 309,808 4,942 22,700
CORNERSTONE RLTY INC 523,717 29,500
CORNTNG TNC 17,256,068 334,440 2,371,352
CORPORATE EXECUTIVE 655,461 21, 600
CORPORATE OFFICE PPT 264,911 2,400
CORRECTIONAL PPTYS T 12,594
CORRECTIONS CORP AME 226,750 15,500
CORUS BaNKSHARES TNC 109,618 6,700
CORUS ENTERTAINMENT 224,000
CoRVAS INTL TNC 217,848 17,000
CoRvEL core 60,655 5,250
CoRVIS coRe 1,428,420 180 162,600
COSINE COMMUNICATION 661,689 54,300
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COST PLUS INC CALIF 177,224 14,900
COSTCO WHSL CORP NEW 8,555,250 134,617 1,257,139
CoSTAR GROUP TNC 105,909 8,600
COUNTRYWIDE CR TNDS 2,487,511 34,830 293,704
coustns peTvs TNC 483,775 22,100
COVANTA ENERGY CORP 629,309 32,700
covansvs core 177,784 14,200
covance e 891,265 38,900
covewaNT TRANS TNC 66,242 1,400
COVENTRY HEALTH CARE 1,216,313 100 37,700
COX COMMUNICATIONS T 1,795,088 16,268 368,776
cox maDIO NC 213,919 4,100 21,000
cRANE cO 1,718,620 32,862 109,838
cRAWFORD & co 308,283 26,500
CREDENCE sY§ CORP 650,095 200 36,800
CREDIT ACCEP CORP MI 137,396 6,600
CREDIT SUTSSE GROUP 60,055
cREE NC 711,894 5,700 45,400
CRESCENT REAL ESTATE 1,071,688 4,800 114,804
CRESTLTNE AP CORP 125,313 8,300
CROMPTON CORP 1,327,488 1,747 76,400
cRoss cTRY e 21,100
CROSSMANN CMNTYS TNC 86,913 4,500
CROSSRORDS SYS TNC 143,407 1,100
CROWN AMERN RLTY TR 335,705 8,200
CROWN CASTLE INTL CO 1,228,800 10,700 118,600
CROWN CORK & SEAL TN 1,037,131 116,563
CROWN MEDIA HLDGS IN 148,959 80 6,400
cRYOLTFE TNC  130,5%¢ 10,800
cusc core  as,1s2 3,400
CUBTST PHARMACEUTICA 247,288 17,200
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D R HORTON INC

23331A10

12,968,613

399,526

397,493
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DSP GROUP INC COM 23332B10 8,014,395 344,557 343,557 800

bST svs NG DEL cow 23332610 59,689,442 1,197,381 1,161,337 1,580 3
bTE ENERGY CO cou 23333110 147,476,935 3,516,379 3,510,577 4,908
ovi e cou 23334310 3,835,307 222,983 201,983 21,000
PAISYTEK INTL CORP  coM 23405310 1,878,173 142,610 142,570
DAL-TILE INTL INC oM 23426R10 11,807,117 507,833 506,663 1,170
paxTRONICS NG cow  23azeato 1,015,495 120,177 120,171
oana core coM 23581110 52,898,803 3,811,153 3,799,980 7,857
DANAHER CORP DEL ~  coM 23585110 167,633,755 2,779,535 2,749,311 29,774
DARDEN RESTAURANTS I COM 23719410 90,603,255 2,559,414 2,551,343 5,265
DATASCOPE CORP cow 23811310 4,608,032 135,850 135,350 500
DATASTREAM SYS INC  CoM 23812410 899,808 145,836 145,836
pavITA TNC cow  23918Kl0 40,186,191 1,643,607 1,642,347 1,160
oEs sHoPS TNC cow 24272810 1,174,621 48,438 4as,438
DECODE GENETICS INC coM 24358610 2,423,226 247,268 247,268
bEERE & cO cou 24419910 220,981,160 5,061,410 5,046,772 12,283
DEL MONTE FOODS CO  coM  24522p10 2,049,378 240,820 238,480 2,380
bELIAS CoRP cL A 24688010 1,841,028 296,940 296,083 857
DELL COMPUTER CORP  CoM 24702510  1,591,296,098 58,546,582 57,485,431 910,273 15
DELPHT AUTOMOTIVE SY COM 24712610 879,794,989 64,406,661 64,358,498 42,503
DELPHT FINL GROVP IN CL A 24713110 4,622,306 138,808 124,472 300 1
DELTA & PINE LD CO  Com 24735710 8,584,260 379,331 379,051 280
DELTA AIR LINES INC COM 24736110 71,485,310 2,443,107 2,438,377 4,530
bELTAGEN TNC cou 2478310 923,634 100,395 100,35
DELTIC TIMBER CORP  CoM 24785010 2,564,804 93,606 93,606
oENBURY RES TNC cow NEWw 24791620 1,427,562 195,289 195,289
Page Total  3,632,955,164
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Issuer
CULLEN FROST BANKERS 326,588 4,600 33,661
cumMNs INC 1,175,466 11,118 74,057
CUMULUS MEDTA TNC 273,670 22,200
cumacen core 230,351 93,063 25,300
corts e 241,798 66,000 19,600
CURTISS WRTGHT CORP 86,023 6,300
CysEroNTCS NG 167,538 12,500
CYBEROPTICS CORP 46,441
cvewos e 288,658 2,000 15,700
cvuEr 8ve 270,364 100 19,100
CYPRESS SEMICONDUCTO 1,179,077 7,120 105,648
CYTEC TNDS TNC 473,742 16,500 25,500
crrocen core 637,655 53,000
D & K HEALTHCARE RES 10,600
cyrvc core 1,108,522 6,700 71,600
opT CoRe  ass,176 25, 800
DMC STRATEX NETWORKS 682,014 100 45,900
bgE TN 638,741 144,080 39,200
oeL e 1,581,730 8,050 82,300
DRS TECHNOLOGIES INC 196,270 100 7,400
b R HORTON TNC 355,586 4,800 39,140
bse GRovP TNC 326,857 200 17,500
DST SYS INC DEL 1,075,947 38,404 83,030
DTE ENERGY CO 3,030,803 66,306 419,270
vt e 216,783 6,200
DATSYTEK INTL CORE 131,570 40 11,000
DAL-TTLE INTL INC 471,533 36,300
pAKTRONICS INC 111,777 8,400
DANA CORP 3,347,224 40,926 423,003
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DANAHER CORP DEL 2,453,913 41,603 284,019
DARDEN RESTAURANTS I 2,182,197 43,207 334,010
DATASCOPE CORP 127,450 8,400
DATASTREAM SYS INC 133,436 12,400
bAVITA TNC 1,571,807 17,500 54,300
bEE sHops e 4s,438
DECODE GENETICS INC 228,268 19,000
DEERE & O 4,346,643 55,108 659,659
DEL MONTE FOODS CO 225,320 15,500
DELIAS CORP 280,140 16,800
DELL COMPUTER CORP 49,271,021 1,946,975 7,328,586

DELPHI AUTOMOTIVE SY 10,147,527 52,688,541 1,570,593

DELPHI FINL GROUP IN 113,372 14,036 11,400
PELTA & PINE 1D CO 358,831 20, 500
DELTA AIR LINES INC 2,150,245 28,218 264,644
berTaew TN 100,35
DELTIC TTMBER CORP 87,206 6,400
bENBURY RES TNC 184,989 10,300

Page 19 of 70

Name of Title of Cusip Fair Market
Issuer Class Number Value

DELUXE CORP COM 24801910 78,774,806

DENDREON CORP COM 24823Q10 1,328,444

DENDRITE INTL INC COM 24823910 5,497,473
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DENTSPLY INTL INC NE

COM

24903010

31,890,353

635,266

623,426
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DIVERSA CORP COM 25506410 3,615,579 255,518 255,511 7

orvive ™NE cL A 2550210 862,026 1,164,90 1,164,900
DOBSON COMMUNICATION CL A 25606910 1,920,594 224,894 224,734 100
pocent M cou  2se08Ll0 930,683 203,501 293,591
bocUMENTOM TNC cou 25615910 7,624,110 351,018 343,398 1,420
boLe FooD NG cou 25660510 23,028,806 858,323 856,823 800
DOLLAR GEN CORP coM 25666910 93,744,095 6,291,550 6,283,528 7,525
DOLLAR THRIFTY AUTOM COM 25674310 4,400,868 283,927 283,687 240
DOLLAR TREE STORES I COM 25674710 34,558,183 1,118,026 1,109,652 8,084
DOMINION RES INC VA COM 25746010 331,176,662 5,510,427 5,440,413 38,955 3
bonaLDSON NG cow 25765110 21,672,137 557,985 552,080 5,905
DONNELLEY R R & SONS COM 25786710 177,818,083 2,621,020 2,613,875 6,985
boRAL FINL CORP cou  2ssitplo 11,899,717 381,279 381,279
Page Total 2,152,225,862

Name of Sole Shared None
C fssser
PELUXE CORP 1,675,495 59,616 159,425
DENDREON CORP 122,321 100 9,500
DENDRITE INTL INC 371,537 20,300
DENTSPLY INTL INC NE 591,701 12,700 30,865
DESERT CMNTY BK VICT 11,930
DEUTSCHE TELEKOM aG 161,862 132
DEVELOPERS DIVERSIFI 913,950 33,100
DEVON ENERGY CORP NE 2,351,093 40,498 306,631
DEVRY INC DEL 620,997 3,400 61,200
ptao P Lc 392,748 9,300
DIAGNOSTIC PRODS COR 226,940 13,200
DIAL CORP NEW 1,482,800 300 58,600
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DIAMOND OFFSHORE DRI 381,851 3,040 49,794
DIAMONDCLUSTER INTL 225,528 5,000 13,400
prANON s¥s N 73,089 6,990
DIEBOLD INC 905,406 14,324 47,200
breeNe core 234,000 7,700
bIGEX InC DEL 170,621 1,000 14,900
DIGIMARC CORP 83,638 6,700
DIGITAL INSIGHT CORP 230,610 14,700
DIGITAL LIGHTWAVE IN 118,402 100 7,400
DIGTTAL RIV TNC 36,210 300
brGTTAS NG 123,453 2,000
DIGITALTEINK TNC 189,084 12,100
DIGITAL GENERATION 5 236,196
DIME CMNTY EANCSHARE 125,087 8,700
DILLARDS INC 1,646,259 20,100 188,546
DIME BANCORP INC NEW 956,287 4,800 90,200
bmMow e 3s0,0e1
broNEX CoRe 177,023 100 21,200
DISNEY WALT CO 42,766,787 1,606,698 5,988,831
DISTRIBUCION Y SERVI 16,969 29,159 8,852
DIRECT FOCUS INC 490,337 19,575
DITECH COMMUNICATION 299,526 17,000
DIvERSA core 238,518 17,000
brvINE TNC 1,104,917 59,983
DOBSON COMMUNICATION 206,594 18,300
pocent e 270,891 22,700
DOCUMENTOM TNC 327,618 6,200 17,200
DOLE FoOD INC 826,923 700 30,700
DOLLAR GEN CORP 5,532,464 96,554 662,532
DOLLAR TERIFTY AUTOM 266,727 17,200
DOLLAR TREE STORES I 1,048,176 5,650 64,200
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DUPONT PHOTOMASKS IN

112,284 662,832
38,800
44,218 346,518
22,900
Cusip Fair Market
Number Value
25860930 10,041,853
26000310 171,167,759
26008610 2,644,803
26054310 1,456,455,203
26056110 269,630,519
26101810 12,620,685
26157010 3,501,199
26187610 400,524
26187810 15,725,481
26203710 1,742,622
26353410 1,494,307,013
26357810 3,107,111
26439910 2,526,360,702
26441150 33,477,958
26483E10 32,496,262
26590310 2,232,670
26613X10 4,615,780

106,232

Sole Share
Defi
881,985 3
4,522,613 17
172,863
19,923,245 23,102
1,730,339 50
305,956
139,952
6,000
377,383 25
72,308
34,473,905 373
101,956
16,371,120 47,781
1,373,965 2
910,852 7
202,970
106,232
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701,102,693

52,165,379

49,274,903

Page Total

7,709,055,974
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Name of Sole Shared None
C fssser
DOUBLECLICK TNC 802,895 10,400 72,230
POVER COR® 3,887,953 139,185 590,262
DOVER DOWNS ENTMT IN 163,063 9,800
bow CHEM CO 17,589,257 23,327,015 2,199,631
DOW JONES & CO INC 1,535,816 3,201,275 189,467
DOWNEY FINL CORE 202,356 13,600
DRESS BARN INC 129,492 10,500
DREXLER TECKNOLOGY C 6,950 9,900
DREVERS GRAND ICE CR 391,638 5,410 11,300
bRIL-QUTP TNC  6s,408 3,500
DU PONT E I DE NEMOU 31,922,711 631,485 2,597,698
DUANE READE INC 97,276 100 5,000
DUKE ENERGY CORP 14,747,745 47,594,473 2,007,265
DUKE REALTY CORP 1,284,795 7,300 83,900
DUN ¢ BRADSTREET COR 845,011 6,265 69,298
DURA AUTOMOTIVE SYST 200,570 2,400
DUPONT PHOTOMASKS IN 101,932 4,300
DURECT CORP 217,198 11,800
DUSA PHARMACEUTICALS 97,971 9,800
DURASWITCH INDUSTRIE 30,950
pvax coRe 154,275 100 12,000
bvcom TNps NG 1,066,608 26, 300
DYNACO INTL INC 41,699
DYNEGY INC NEW 5,489,507 95,969 667,197
EDP-ELECTRICIDADE DE 33,664
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EEX CORP 576,665 5,400
seL N aal,ss 18,200
B M CCORP MASS 43,487,981 2,318,740 6,358,658
BMC TNS GROUP INC 29,385
ENSCO INTL TNC 1,377,893 8,100 116,900
mrsea 22,0
BoG RES TNC 2,097,957 56,074 327,547
sovas  1s%,9158 1,950
s preEANY TNC 553,142 100 42,550
sp10 svs N 131,213 1,800
BSS TECHNOLOGY TNC 532,667 19,500
E TRADE GROUP INC 3,138,648 22,160 184,700
EARTHSHELL CoRP 389,784 2,500 6,000
sARTHLTNK TNC 757,113 10,230 45,900
EAST WEST BANCORP TN 259,552 21,200
sASTCROUP PPTY TNC 174,310 12,600
EASTMAN CHEM CO 1,437,982 22,506 153,566
EASTMAN KODAK CO 7,902,579 128,785 732,174
EATON coRP 1,309,695 85,133 170,945
EATON VANCE CORP 638,303 5,140 37,474
BRAY INC 1,093,370 8,400 237,733
BCHELON CORP 208,358 13,100
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ECHOSTAR COMMUNICATI CL A 27876210 39,610,311 1,441,948 1,435,918 5,930

BCLIPSYS CoRP cou 27885610 6,577,440 392,683 392,583 60
scoas me cou 27886510 150,296,881 3,734,084 3,223,845 415,690
EDEN BIOSCIENCE CORP cCOM 27944510 862,178 170,055 169,955 100
sprsoN TNTL cou 28102010 468,345,047 31,016,427 31,001,164 14,423
EDISON SCHOOLS INC  CL A 28103310 8,555,708 435,405 379,760 45,435 1
o coRe cou  2s13am0 2,443,689 92,389 92,389
EDUCATION MGMT CORP  CoM  28139TL0 12,621,561 348,181 348,181
J D EDWARDS 5 CO CoM 28166710 14,857,788 903,209 902,009 1,100
EDWARDS LIFESCIENCES COM 28176810 62,308,661 2,255,109 1,216,544 1,038,025
EDWARDS AG INC cow 28176010 42,672,151 966,089 945,601 19,295
BFONDS CoRP cou  28224R10 5,969,658 434,157 424,896 2,871
BL pASO coR® cow 28336110 491,697,486 11,022,136 10,905,488 72,214 4
BL pASO ELEC cO Cou NEW 28367785 10,535,497 726,586 726,066 520
sLan pic ADR 28413120 32,599,017 723,458 384,502 338,956
ELANTEC SEMICONDUCTO coM 28415510 10,691,136 278,415 278,215 200
BLCOR coRe cou 28444310 5,463,652 196,605 196,605
BLECTRO RENT CORP  CoM 28521810 1,754,135 136,085 136,085
ELECTRO SCIENTIFIC I Co 28522910 9,598,698 319,850 319,30 460
sLEcTROGLAS NG cow  oeszaato 2,837,686 192,125 192,125
ELECTRONIC ARTS INC ~cCOM 28551210 98,966,778 1,650,822 1,645,347 4,940
ELECTRONIC DATA §YS  COM 28566110 975,267,705 14,227,100 14,191,133 31,315
ELECTRONICS BOUTIQUE CoM 28604510 3,976,586 99,564 99,564
ELECTRONICS FOR IMAG COM 28608210 27,391,660 1,227,775 1,226,275 1,400
ELIZABETH ARDEN INC COM 28660610 1,308,806 85,711 85,711
BLEVIER NV SPON ADR N 29025910 1,083,167 46,448 46,488
EMBARCADERO TECHNOLO COM 29078710 2,669,550 110,312 110,312
EMBRAER-EMPRESA BRAS SP ADR PED 29081MI0 1,691,852 76,452 76,452
EMBRATEL PARTICTPACO SPON ADR P 29081N10 305,077 73,336 73,336
EMBOTELLADORA ANDINA SPON ADR A 2908120 273,828 28,085 28,085
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EMBREX INC

29081710

318,620

17,800

EDUCATION MGMT CORP

334,581
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J D EDWARDS & CO 841,309 100 61,800
EDWARDS LIFESCTENCES 1,178,564 1,037,305 39,240
EDWARDS AG TNC 872,412 5,693 67,984
BFUNDS CORP 398,847 6,390 28,920
BL PASO CORP 9,530,214 191,509 1,300,413
BL pASO ELEC CO 688,786 37,800
sawec 714,38 9,100
BLANTEC SEMICONDUCTO 265,215 13,200
sicoR core 182,205 14,400
BLECTRO RENT CORP 127,085 9,000
BLECTRO SCIENTIFIC T 302,550 17,300
slECTROGIAS TNe 176,425 15,700
ELECTRONTC ARTS TNC 1,471,316 8,035 171,471
BLECTRONIC DATA SYS 9,022,003 3,794,836 1,410,261
BLECTRONICS BOUTIQUE 96,064 3,500
BLECTRONICS FOR TMAG 1,189,875 100 37,800
BLIZABETH ARDEN TNC 79,911 5,800
sLSEVIER NV 24,858 21,500
EMBARCADERO TECHNOLO 104,712 5,600
EMBRAER-EMPRESA BRAS 43,721 22,424 10,307
EMBRATEL PARTICIPACO 9,981 49,945 13,410
EMBOTELLADORA ANDINA 3,134 18,259 6,692
sweREX N 15,30 2,500
EMCOR GROUP TNC 97,328 5,600
sucors core 202,88 15,700
EMERSON ELEC CO 8,581,087 491,341 1,247,772
swex corr  es,am
EMISPHERE TECHNOLOGT 153,280 10,400
EMWTS COMMUNICATIONS 344,498 3,300 31,000
EMPIRE DIST ELEC CO 186,282 100 12,000
EMPRESA NACIONAL DE 46,351 84,199 26,968

80



Edgar Filing: STATE STREET CORP - Form 13F-HR

Page 22 of 70

ENTERGY CORP NEW

29364G10

212,342,778

5,429,373

5,329,015
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ENTERPRISE PRODS PAR COM 29379210 1,729,793 36,765 36,765

ENTERTAINMENT PPTYS  COM SH BEN 29380T10 3,215,331 166,167 166,167
ENTREMED TNC coM  29382F10 1,181,635 139,839 131,539 5,500
ENTRAVISION COMMUNIC CL A 20382810 3,408,140 285,200 282,200 3,000
s com 29384810 4,495,970 441,214 440,924 190
Ewzow NG coM 29390410 20,324,115 361,125 327,525 27,880
ENZO BIOCHEM INC COM 29410010 5,026,556 213,896 204,176 9,720
FOTT ENERGY PARTNERS UNIT 11D P 29410310 251,335 16,700 1,200 15,500
POUTFAX TNC coM 29442910 72,492,334 3,001,753 2,984,843 10,910
FOUITABLE RES INC  COM 29454310 25,592,259 751,167 745,163 1,180
POUTTY TENS TNC coM 29470310 3,387,308 511,678 S11,678
EOUITY OFFICE PROPER COM 20474110 306,523,351 10,190,271 10,101,204 89,067
mouTTY oNE com 20475210 450,424 32,782 32,782
FOUITY RESIDENTIAL P SH BEN INT 29476110 180,528,422 6,287,998 6,286,398 1,600
ERICSSON L M TEL CO  ADR CL B S 20482140 18,928,680 3,626,184 1,491,374 2,134,810
ERTE TNDTY CO cLa  29530p10 8,253,256 214,426 213,786 640
ESCO TECHNOLOGIES IN COM 29631510 4,989,288 144,659 144,658 1
ESPERION THERAPEUTIC COM  29664R10 1,475,850 200,796 200,796
—— cL A 29664310 1,108,990 133,936 133,636
ESSEX PPTY TR INC  COM 20717810 13,494,068 273,104 260,364 12,740
ESTERLINE TECHNOLOGI COM 29742510 6,302,880 393,684 393,644 40
ETHAN ALLEN INTERIOR COM 20760210 12,318,001 296,177 294,001 2,076
EVERGREEN RES INC  COM NO PAR 29990030 5,712,619 147,957 147,957
EXACT SCIENCES CORP  COM 30063210 546,888 53,303 53,103 200
ExAR CORP coM 30064510 7,349,062 352,473 351,533 940
EXCEL TECHNOLOGY INC COM 30067110 1,463,374 84,102 83,992 110
EXE TECHNOLOGIES INC COM 30150410 1,320,422 259,415 259,415
EXELON CORP coM  30161N10 354,018,208 7,393,864 7,359,583 28,951
EXELTXTS TNC coM 30161010 5,154,609 310,145 310,045
EXFO ELECTRO OPTICAL SUB VIG SH 30204310 1,686,029 142,090 116,100 25,990
EXIDE TECHNOLOGIES  coM 30205110 271,536 220,761 220,761
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EXPEDIA INC CL A 30212510 8,156,518 200,850 200,690 60

EXPEDITORS INTL WASH Co 30213010 30,506,406 535,670 533,300 2,130
EXPRESS SCRIPTS INC ~coM 30218210 40,428,929 864,605 863,445 960
Page Total  isay3on

Name of Sole Shared None
C fssser
ENERGY CONVERSION DE 134,363 7,900
ENERGY EAST CORP 1,233,127 6,500 74,600
ENERGIZER HLDGS INC 1,104,933 5,865 87,033
ENERGY PARTNERS LTD 170,850 13,600
ENERSTS 5 A 13,943 23,445 7,659
ENGELHARD CORP 2,411,536 38,981 273,246
ENGINEERED SUPPORT S 195,624 4,100
ENESCO GROUP TNC 59,884 3,500
ENRON CORP 444,431 9,800 73,280
ENTEGRIS INC 549,723 24,500
ENTERASYS NETWORKS T 1,735,396 12,610 156,872
ENTERCOM COMMUNICATI 367,075 1,600 17,800
ENTERGY CORP NEW 4,756,644 94,398 578,331
ENTERPRISE PRODS PAR 36,765
ENTERTAINMENT PPTYS 154,967 11,200
ENTREMED INC 126,039 2,800 10,100
ENTRAVISION COMMUNIC 258,600 2,400 24,200
ENTRUST INC 412,714 100 28,400
Enzow TN 326,644 8,020 26,461
ENZo BTOCHEM TNC 198,56 15,330
EOTT ENERGY PARTNERS 16,700
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EQUIFAX INC 2,545,446 110,421 345,886
BQUITABLE RES INC 679,641 8,324 63,202
sQUITY TNNS TNC  ass,a78 23,200
BQUITY OFFICE PROPER 9,089,698 119,325 981,248
surty o2 32,782
EQUITY RESTDENTIAL P 5,641,826 68,600 577,572
BRICSSON L M TEL CO 3,579,204 46,980
BRIE TNDTY CO 200,226 1,700 12,500
BSCO TECHNOLOGIES IN 136,664 7,995
ESPERION THERAPEUTIC 188,196 12,600
BsPEED TNC 127,536 300 6,100
ESSEX PPTY TR TNC 263,00 9,200
ESTERLINE TECHNOLOGT 381,384 12,300
BTHAN ALLEN INTERTOR 274,777 2,000 19,400
EVERGREEN RES INC 136,757 11,200
EXACT SCIENCES CoRP 53,303
Bxar core 39,013 23, 400
EXCEL TECHNOTOGY TNC 77,202 6,900
EXE TECHNOLOGIES TNC 240,215 19,200
EXELON CORP 6,412,513 109,459 871,892
exeLTxTs e 288,945 100 21,100
EXFO BLECTRO OPTICAL 142,090
EXIDE TECHNOLOGTES 206,361 14,400
sxpEDIA TNC 193,050 100 7,700
EXPEDITORS INTL WASH 501,310 2,780 31,580
EXPRESS SCRIPTS INC 809,386 4,700 50,519
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Name of Title of Cusip Fair Market Shares Sole Shared as Sh
 tsswer Class  Numper Value  Prin Amt befined ot
EXTENDED STAY AMER T cCOM  30224P10 12,056,279 735,139 729,519 5,540
EXTENSTTY TNC com 0225510 218,207 100,095 99,995 100
EXTREME NETWORKS INC COM 30226010 11,362,500 680,621  ©30,921 37,820 1
EXULT INC DEL cow 30228410 8,125,328 506,251 504,451 1,700
EXKON MOBIL CORP cCOM 30231610 6,201,259,005 157,792,850 149,917,637 4,229,679 3,64
FaM BANCORP MD com 30236710 2,607,734 102,465 102,465
FBL FINL GROUP INC  CL A 30239F10 1,866,842 111,021 111,821
1 cO cow 30241110 10,807,551 342,988 342,888
FLIR Svs NG coM 30244510 8,812,911 232,408 232,408
FMC TECHNOLOGIES INC COM 30249010 2,047,696 124,480 124,480
Fuccore COM NEW 30249130 27,079,461 455,117 454,347 720
FNB CoRP PA cow 30252010 8,236,061 312,564 311,682 882
FPL GROUP TNC coM 30257110 212,713,784 3,771,521 3,666,604 59,757 ¢
FST INTL NG com 30263310 2,823,920 306,282 306,082 200
FID coM NG cL A 30265710 456,554 65,222 65,222
FPy1me com 30271210 7,469,495 222,970 222,870
FIT CONSULTING INC  COM 30204110 2,617,800 79,811 79,811
FACTORY 2-U TNC co 30307210 2,249,750 112,263 112,243 20
FACTSET RESH SYS INC cOM 30307510 7,570,065 216,597 201,507 1
FAIR TSAAC & CO INC cCOM 30325010 10,574,629 167,798 167,138 600
FATRCHTID CORP cLa 30363810 262,467 90,506 90,506
FAIRCHILD SEMICONDUC CL A 30372610 31,698,999 1,124,078 1,121,178 2,900
FALCONSTOR SOFTWARE COM 30613710 2,837,626 313,204 312,104 1,100
FAMTLY DIR STORES IN COM 30700010 94,973,252 3,167,887 3,157,761 6,520
FARMERS CAP BK CORP  COM 30956210 2,171,010 59,204 59,204
FaSTENAL CO cow 31190010 25,392,867 382,250 381,630 520
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FEDDERS CORP

31313510

778,230

255,997

255,997

EXULT INC DEL

454,951

Shared None
3,880 38,900
100
20,780 83,828
6,300 45,000
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EXXON MOBIL CORP 134,902,810 5,750,504 17,139,536
Fou BANCORP MD 94,565 7,900
FBL FINL GROUP TNC 105,421 6,500
PRI co 332,788 100 10,100
FLIR Svs TN 225,708 6,700
FuC TECHNOLOGIES TNC 124,480
FucocoRe 435,710 3,52 15,905
FNB come PR 296,604 15,960
FPL GROUP INC 3,221,975 102,447 447,099
FT NTL TNC 290,282 16,000
P cow TNe  es,222
Fyrme 213,520 100 9,350
FTT ConsULTING NG 77,911 1,500
FACTORY 2-U TNC 103,363 8,900
FACTSET RESH Svs INC 188,297 15,000 13,300
FAIR TSAAC & CO INC 155,948 11,850
FaTRCHTID COR®  s0,506
FAIRCHILD SEMICONDUC 1,055,678 4,700 63,700
FALCONSTOR SOFTWARE 299,404 13,800
FAMILY DLR STORES IN 2,782,349 118,200 267,338
FARMERS CAP BX CORP 55,404 3,800
FASTENAL CO 343,950 2,800 29,500
FEDDERS CORP 240,897 15,100
FEDERAL AGRIC MTG CO 139,295 100 5,000
FEDERAL HOME LN MTG 13,931,732 312,601 1,938,744
FEDERAL MOGUL CORP 543,088 11,234,646 44,600
FEDERAL NATL MTG ASS 19,679,683 766,595 2,951,901
FEDERAL REALTY TNVT 467,999 22,200
FEDERAL SIGNAL CORP 702,514 200 30,165
FEDERATED DEPT STORE 4,467,954 50,996 480,592
FEDERATED INVS INC P 623,211 4,400 52,582
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771,780

1,464,888
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CTZNS BANCSHAR

31946M10

5,924,041
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FIRST COMWLTH FINL C COM 31982910 6,190,767 537,393 537,393

FIRST CMNTY BANCSHAR CoM  31983Al0 1,859,439 63,096 63,09
FIRST CMNTY BANCORP CoM 31983810 388,766 19,835 19,835
FIRST CONSULTING GRO cCOM 31986R10 2,578,932 164,788 164,658 130
FIRST FED CAP CORP  CoM 31996010 2,529,521  1le1,116 161,116
FIRST DATA CORP cou 31996310 718,076,934 9,153,307 9,039,974 85,533
FIRST ESSEX BANCORP CoM 32010310 1,521,070 53,977 52,977 1,000
FIRST FINL BANKSHARE COM  32020R10 3,051,357 101,374 101,374
FIRST FINL BANCORP O COM 32020910 6,164,121 349,242 346,537 2,705
FIRST FINL CORP TND CoM 32021810 2,629,947 59,876 59,976
FIRST FINL HIDGS TNC COM 32023910 2,916,503 120,670 120,670
FIRST HORIZON PRARWA COM 32051K10 4,218,816 143,546 142,046 1,500
FIRST INDUSTRIAL REA COM  32054Kl0 16,408,913 527,618 527,618
FIRST IND CORP cou  3205aR10 1,879,133 85,766 85,766
FIRST MERCHANTS CORP COM 32081710 2,624,233 109,252 109,252
FIRST MIDWEST BANCOR COM 32086710 13,700,443 469,354 469,320 25
FIRST HEALTH GROUP C COM 32096010 24,872,284 1,005,347 1,003,947 1,200
FIRST NIAGARA FINL G CoM 33582010 1,686,079 100,183 100,183
FIRST PL FINL CORP  CoM  33610TL0 2,152,536 136,669 136,669
FIRST REP BX SAN FRA COM 33615810 2,491,289 103,150 103,159
FIRST SENTINEL BANCO COM  33640TIO 3,132,015 250,161 250,161
IST SOURCE CoRP cow 33600110 2,602,396 127,652 127,652
FIRST TENN NATL CORP COM 33716210 54,109,601 1,492,267 1,481,927 8,040
FIRST VA BANKS INC  COM 33747710 28,779,295 566,968 560,618 6,050
PigERV NG cou 33773810 105,834,488 4,627,469 4,611,508 15,661
FISHER COMMUNICATION CoM 33775620 1,409,232 32,028 32,028
FIRSTFED FINL CORP  COM 33790710 9,677,939 377,602 377,502 100
FIRSTMERIT CORP couw 33791510 26,789,761 988,917 951,037 37,480
FLAGSTAR BANCORP INC COM 33793010 4,673,199 232,151 230,501 1,650
FIRSTENERGY CORP coM 33793210 719,508,377 20,569,136 20,549,299 17,155
FISHER SCIENTIFIC IN COM NEW 33803220 24,019,102 822,572 821,872 600
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25,630,378

FLEETBOSTON FINL COR COM 33903010 935,508,797
FLEETWOOD ENTERPRISE COM 33909910 3,967,958
FLEMING COS INC COM 33913010 7,569,367
FLORIDA EAST COAST I CL A 34063210 5,364,433
FLORIDA ROCK INDS IN COM 34114010 6,447,042
FLUOR CORP NEW COM 34341210 60,175,702
FLOW INTL CORP COM 34346810 1,309,166
Page Total 2,948,428,928

Name of Sole Shared None
C rssser
FINISH LINE INC 159,803 10,800
FINOVA GROUP INC 435,744 100
FIRST AMERN CORP CAL 860,051 42,000
FIRST BANCORP P R 182,282 14,500
FIRST BANCORP N C 54,735 2,200
FIRST BKS AMER INC 11,754
FIRST BUSEY CORE 73,171 7,000
FIRST CHARTER CORP 267,322 21,400
FIRST CTZNS BANCSHAR 56,404 4,200
FIRST COMWLTH FINL C 498,393 39,000
FIRST CHNTY BANCSHAR 58,096 5,000
FIRST CMNTY BANCORP 19,835
FIRST CONSULTING GRO 153,488 11,300
FIRST FED CAP CORP 151,716 9,400
FIRST DATA CORP 7,792,422 304,932 1,055,953
FIRST ESSEX BANCORP 52,677 1,300
FIRST FINL BANKSHARE 94,624 6,750
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FIRST FINL BANCORP O 324,357 24,885
FIRST FINL CORP TND 55,676 4,300
FIRST FINL HIDGS TNC 112,270 8,400
FIRST HORIZON PHARMA 136,796 6,750
FIRST INDUSTRIAL REA 503,218 24, 400
FIRST IND CORP 73,966 5,800
FIRST MERCHANTS CORP 99,382 9,870
FIRST MIDWEST BANCOR 435,729 33,625
FIRST HEALTH GROUP C 944,900 4,900 55,547
FIRST NTAGARA FINL G 92,683 7,500
FIRST PL FINL CORP 127,065 9,600
FIRST REP BK SAN FRA 96,559 6,600
FIRST SENTINEL BANCO 233,461 16,700
IsT souRcE CoRe 119,987 7,665
FIRST TENN NATL CORP 1,336,567 9,800 145,900
FIRST VA BANKS INC 524,886 2,800 39,282
FISERV INC 4,036,915 146,681 443,873
FISHER COMMUNICATION 29,428 2,600
FIRSTFED FINIL CORP 357,502 20,100
FIRSTMERIT CORP 930,320 5,800 52,797
FLAGSTAR BANCORP TNC 232,151
FIRSTENERGY CORP 6,025,168 13,716,975 826,993
FISHER SCIENTIFIC IN 780,872 5,300 36,400
FLEETBOSTON FINL COR 22,287,659 604,169 2,738,550
FLEETWOOD ENTERPRISE 317,917 32,300
FLEMING COS TNC 367,955 1,500 39,700
FLORIDA EAST COAST 1 213,625 4,000 14,100
FLORIDA ROCK INDS IN 164,305 150 11,790
FLUOR CORP NEW 1,406,587 22,232 180,157
FLoW INTL COR® 103,434 2,400
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Page 25 of 70

Shares Sole
Prin Amt
336,743 162,141
897,994 897,679
92,259 92,259
143,997 143,997
217,934 217,934
1,074,084 1,068,304
183,450 182,509

259,451 259,451
3,908,695 3,877,715
328,273 327,873
215,270 215,270
3,500,045 3,060,476
208,331 180,996
133,559 133,559
802,275 796,065
77,540 77,520
1,120,806 1,114,586
33,975 33,975
38,961 38,961
5,048,022 4,801,397
122,905 121,805
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FREEMARKETS INC

35660210

17,548,724

732,112

332,033

214,536
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FLOWERS FOODS INC 149,701 174,482 12,560
FloWSERVE core 871,714 26, 260
FLUSHING FINL CORP 90,009 2,250
FomMEX TNTL TNC 143,97
FOMENTO ECONOMICO ME 188,300 12,600 17,034
FOOT LOCKER TNC 929,404 14,380 130,300
FooTSTAR TNC 171,35 12,100
FORD MTR CO DEL 35,084,377 621,278 4,875,286
FOREST CITY ENTERPRT 243,551 15,900
FOREST 1aBS TNC 3,341,491 167,739 399,465
FOREST OTL CORP 310,013 1,000 17,260
FORRESTER RESH TNC 206,370 8,900
FORTUNE BRANDS INC 2,686,726 453,410 359,909
FORWARD ATR CORP 199,031 9,300
FossTL NG 125,159 8,400
FOUNDRY NETWORKS INC 741,275 5,700 55,300
4 xTDS ENTWT TNC 74,080 3,500
FOX ENTMT GROUP INC 995,145 10,950 114,711
FRANCE TELECOM 33,975
FRANKLIN BIEC INC 35,661 3,300
FRANKLIN RES INC 4,395,190 133,727 519,105
FREDS TNC 115,805 100 7,000
FREEMARKETS TNC 528,369 185,543 18,200
FREEPORT-MCMORAN COP 2,516,731 55,686 268,005
FREMONT GEN CORP 523,665 3,800
FRESENTUS MED CARE A 1s,613
FRIEDMAN BILLINGS %A 188,587 15,000
FRIEDMANS TNC 117,339 8,600
FRONTIER ATRLINES TN 345,677 18,750
FRONTIER FINI CORP W 142,082 11,000
FRONTIER OTL CORP 607,931 16,800
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FUELCELL ENERGY INC 282,822 8,300 14,600
FUST PROTO FTIM LTD 32,342
FULLER B B CO 332,000 200 27,360
FULTON FINL CORP PA 623,184 6,600 49,400
FURNITURE BRANDS INT 578,468 32,200
6 sk sves e 275,887 120 13,800
GaTx coRe  4ls,052 2,300 40,000
GBC BANCORP CALTF 69,674 6,500 4,900
GABELLI ASSET MGMT I 45,857 3,400
GABLES RESTDENTIAL T 290,793 15,800
GALLAGHER ARTHUR J & 1,079,954 30,520 51,413
GALLANER GROUP PLC 21,959
GANNETT INC 4,912,947 163,698 663,941
GaP INC DEL 14,765,305 228,461 1,967,644
GaraN 8Ne 28,375
GARDNER DENVER INC 125,457 8,300

Page 26 of 70

Name of Title of Cusip Fair Market
Issuer Class Number Value

GART SPORTS CO COM 36663010 213,885

GARTNER INC COM 36665110 7,572,653

GARTNER INC CL B 36665120 4,680,334

GATEWAY INC COM 36762610 46,017,848

GAYLORD ENTMT CO NEW COM 36790510 5,143,318

209,078

208,828
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50,552,166

50,523,581

GENTA INC

GENZYME TRANSGENICS
GENUINE PARTS CO
GENTIVA HEALTH SERVI
GENUITY INC

GENZYME CORP

GENZYME CORP

GENZYME CORP

GEORGIA GULFE CORP
GEORGIA PAC CORP

GERBER SCIENTIFIC IN

37373010

1,766,693

189,967

185,241
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GERMAN AMERN BANCORP COM 37386510 1,381,519 85,279 85,279

csRON core cow 37416310 1,577,118 181,278 181,278
GETTY TiAGES INC  cow 37427610 8,795,985 382,767 382,317 450
GETTY RLTY CORP NEW cOM 37429710 1,906,187 101,124 101,124
GIBRALTAR STL CORP  coM  37476Fl0 1,134,279 64,742 4,742
GILEAD SCIENCES INC ~coM 37555810 71,230,490 1,083,848 1,055,193 23,555
ciLETTE CO cou 37576610  1,104,747,251 33,076,265 22,360,004 10,436,054 28
GLACTER BANCORP TNC cCOM 37637010 2,619,718 125,827 125,827
cLatFELTER couw 37731610 4,675,230 300,078 299,779 300
GLAXOSMITHKLINE PLC SPONSORED 37733Wl0 974,055,829 19,551,502 19,192,624 358,878
GLENBOROUGH RLTY TR CoM 3780310 8,394,380 432,700 410,830 21,870
Page Total  1s,117,876,16a

Name of Sole Shared None
C fssser
cart sporTS CO 10,185
carmNER TN 599,989 47,800
GARTNER INC 417,262 625
GatEWaY INC 5,149,717 81,888 492,008
GAYLORD ENTMT CO NEW 196,676 100 12,300
GEMSTAR-TV GUIDE INT 1,574,035 11,700 326,460
GENAISSANCE PHARMACE 153,022 100 11,300
cancore e 202,655 19,400
cewE tocTc ™NC 250,435 17,300
GENELABS TECHNOLOGIE 298,351 25,200
GENENCOR INTL INC 133,267 1,400
GENENTECH TNC 1,533,847 15,790 299,538
GENERAL CABLE CORP D 691,493 17,700
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GENERAL COMMUNICATIO 326,385 23,300
GENERAL DYNAMICS COR 3,755,154 46,860 515,819
GENERAL ELEC CO 187,693,420 19,544,198 25,555,951
GENERAL GROWTH PPTYS 525,663 4,500 35,500
GENERAL MLS TNC 6,698,791 516,082 1,023,930
GENERAL MTRS CORP 12,284,361 71,910,383 1,333,138
GENERAL MTRS CORP 5,912,833 43,474,640 1,164,693
cemEsco e 181,227 15,400
GENESTSINTERMEDTA TN 94,137 7,400
GENTEX CORP 1,902,543 114,975 130,000
GENLYTE GROUP TNC 101,09 8,700
GENOME THERAPEUTICS 185,171 16,100
cewtA NG 221,25 12,300
GENZYVE TRANSGENICS 164,097 13,300
GENUINE PARTS CO 3,273,599 56,374 480,741
GENTIVA HEALTH SERVI 173,408 10,500
GENUITY TNC 1,359,049 30,400 94,100
cENZWME CORP 3,808,103 142,700 456,875
cenzvwe CoRP 112,426 108 2,600
cenzvve core 271,410 441 23,736
GRORGIA GULF CORP 210,863 15,000
GEORGIA PAC CORP 4,465,458 64,270 658,530
GERBER SCIENTIFIC TN 169,867 2,000 18,100
GERMAN AMERN BANCORP 81,919 3,360
cERON CORE 16,578 14,700
GETTY TMAGES TNC 353,167 23, 600
GETTY RLTY CORP NEW 99,824 1,300
GIBRALTAR STL CORP 59,942 4,800
GILEAD SCTENCES TNC 1,012,269 10,700 60,879
GILLETTE CO 19,280,305 10,857,302 2,938,658
GLACTER BANCORP TNC 117,427 8,400
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GLATFELTER

292,279

Page 27 of 70
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GRANT PRIDECO INC COM 38821G10 12,452,775 1,082,850 1,077,010 4,115

GRAY COMMUNICATIONS CoM 38915010 1,277,445 92,035 92,035
GREAT AMERN FINL RES CoM 38991510 1,855,837 98,978 98,978
GREAT ATLANTIC & PAC COM 39006410 4,888,121 205,556 205,556
GREAT LAKES CHEM COR COM 39056810 23,864,739 982,897 982,422 475
GREAT 1AKES REIT TNC CoM 39075210 2,468,976 1s4,311  1sa,311
GREAT SOUTHN BANCORP CoM 33090510 1,352,034 44,329 44,320
GREAT PLAINS ENERGY COM 39116410 16,002,201 635,008 628,098 6,210
GREATER BAY BANCORP COM 39164810 20,534,758 718,501 717,617 884
GREEN MIN COFFEE TNC coM 38312210 1,044,873 38,148 38,148
GREEN MOUNTATN PWR C coM  3s3isalo 587,941 31,525 31,525
GREENPOINT FINL CORP COM 39538410 56,931,088 1,592,478 1,587,908 4,270
GRETF BROS CORP cL A  3e762410 4,281,687 129,945 129,945
oREY WOLF NG cou 39788810 4,902,255 1,650,591 1,523,776 126,815
GRIFFON CORP cou 39843310 3,803,535 253,569 253,569
GROUP 1 AUTOMOTIVE I Co 39890510 9,626,857 337,666 337,586 80
cROUPE paNoNE SPONSORED 39944910 1,471,679 61,448 61,488
GROUPE CGT NG cL A sUB v 399asC10 217,477 28,805 28,805
GRUPO TELEVISA SA DE SP ADR REP 40049020 9,536,173 220,847 220,847
GRUPO AEROPORTUARIO ~ SPON ADR § 40051E20 807,868 52,459 52,459
GTECH HLDGS CORP  coM 40051810 26,612,222 587,596  587,3% 80
ouEss e cou 0161710 696,517 92,869 92,860
cutaNT core cou 40169810 335,534,671 6,737,644 6,718,633 17,591
GUILFORD PHARMACEUTI CoM 40182910 2,628,216 219,018 219,018
GUITAR CTR MGMT INC cOM 40204010 2,195,371 160,951 160,851 100
GULF ISLAND FABRICAT CoM 40230710 1,203,537 96,206 96,206
GULFMARK OFFSHORE IN CoM 40262910 1,132,428 40,001 40,001
e cou 40377710 3,123,452 261,815 261,815
ka me coM 40411910 458,273,243 11,890,847 11,531,182 307,843 S
Page Total  1,789,777,175
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Name of Sole Shared None
C fssser
GLIMCHER RLTY TR 378,263 19,900
GLOBAL INDS LTD 436,454 6,100 44,000
GLOBAL IMAGING SYSTE 62,895
GLOBAL SPORTS TNC 124,686 7,300
GLoBAL PMTS INC 367,445 22,840
GLOBAL POWER EQUIPME 38,041 22,300
Gotp BANC CORP TNC 260,03 21,000
GOLDEN ST BANCORP IN 1,645,269 15,100 62,138
GOLDEN TELECOM INC 64,380
GOLDEN WEST FINL COR 2,782,575 46,865 409,550
GOLDMAN SACHS CROUP 1,854,644 211,819 265,484
coobrIcH coRP 2,243,806 301,030 199,272
GOODYEAR TIRE & RUBR 2,859,565 35,886 374,976
commaw RUPP CO 73,640 4,600
craco mc 287,005 29,162
GRAINGER W W INC 1,812,359 30,228 240,666
GRANTTE CONSTR TNC 389,666 32,125
GRANITE ST BANKSHARE 19,057 1,125
GRANT PRIDECO INC 1,008,050 7,025 67,775
GRAY COMMUNTCATIONS 86,335 5,700
GREAT AMERN FINL RES 95,378 3,600
GREAT ATLANTIC & PAC 183,056 22,500
GREAT LAKES CHEM COR 898,122 11,203 73,482
GREAT LAKES REIT INC 145,211 9,100
GREAT SOUTHN BANCORP 43,329 1,000
GREAT PLAINS ENERGY 569,308 6,000 39,700
GREATER BAY BANCORP 685,419 33,082
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GREEN MTN COFFEE INC 36,248 1,900
GREEN MOUNTATN PWR C 31,525
GREENPOINT FINL CORP 1,455,078 13,000 124,400
GRETF BROS CORP 120,745 9,200
GREY wOLF NG 1,561,891 88,700
cRIFFON coRP 235,639 17,930
GROUP 1 AUTOMOTIVE T 330,666 7,000
croveE pawows  el,a88
GROUPE cer TNC 28,805
GRUPO TELEVISA SA DE 172,085 39,263 9,499
GRUPO AEROPORTUARIO 29,212 14,726 8,521
GTECH HLDGS CORP 569,976 120 17,500
cusss e 92,89
GUIDANT CoRP 5,647,715 231,284 858,645
GUTLFORD PHARMACEUTI 203,318 15,700
GUITAR CTR MGWT TNC 150,551 10,400
GULF ISLAND FABRICAT 91,306 4,500
GULFMARK OFFSHORE TN 39,200 800
GrupoREE CORP 240,315, 17,500
hca NG 10,400,503 172,452 1,317,892
Page Total
© Nameor Title of  cusip Fair Market
 tesuer Class  Number Value
KCC INS HLDGS INC  COM 40413210 14,949,236

Page 28 of 70

Shares Sole Shared as Sh
Prin Amt Defined ot
542,622 536,536 6,086
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HNC SOFTWARE INC COM 40425P10 6,616,987 321,213 320,863 350

WPL TECHNOLOGIES INC cOM  40426cl0 574,770 32,200 32,200
WRPT PPTYS TR Cou SH BEN 40426w10 13,476,969 1,556,232 1,556,232
W POWER CoRP cow  40427a10 684,013 219,235 218,935 300
WSBC HLDGS PLC SPON ADR N 40428040 41,240,861 690,686 267,792 422,894
KABMONETICS CORP coM 40502410 7,383,875 217,685 217,525 160
KAIN CELESTIAL GROUP COM 40521710 6,498,848 236,666 230,211 1,955
WALL KINTON ASSOCTAT cCOM 40606910 397,571 42,385 42,385
WALLTBURTON CO coM 40621610 227,052,514 17,332,253 9,543,373 1,748,705 4
WANCOCK FABRICS INC COM 40990010 3,229,692 245,604 245,604
HANCOCK HIDG CO cow 41012000 3,232,992 75,116 75,116
KANCOCK JORN FINL SV COM 41014510 283,748,882 6,870,433 6,855,557 13,218
WANDLEMAN CO DEL  cOM 41025210 3,647,783 245,642 245,642
WANDSPRING TNC cow 41020310 1,968,605 292,078 290,178 1,900
HANMT FINL CORP cow  alpassi0 200,103 20,283 2
KANOVER COMPRESSOR C CoM 41076810 16,377,501 648,373 646,833 1,340
mansoN PLC SPON ADR N 41135240 418,669 12,453 12,453
KAREOR FLA BANCSHARE COM 41190110 3,508,732 206,396 206,316 80
BARDINGE TNC cow 41232430 5,752,108 602,315 602,315
KARLAND JORN B CO  CoM 41269310 8,653,918 391,580 391,460 120
KARLEY DAVIDSON INC oM 41282210 400,302,445 7,370,695 7,157,776 196,278 1
WARLEYSVILLE GROUP T cCOM 41282410 6,386,155 267,315 266,915
WARLEYSVILLE NATL CO COM 41285010 3,890,931 165,220 165,220
RARWAN INTL INDS INC cCOM 41308610 14,250,382 315,973 315,513 360
wamMONIC NG cou 41316010 6,477,553 538,898 537,198 1,700
KARRAHS ENTWT INC  coM 41361910 228,014,946 6,160,901 6,157,021 3,680
WARRTS CORP DEL cou 41387510 21,875,853 717,006 713,896 2,810
WARSCO CORP cou  aissea10 16,824,733 490,517 490,317
WARTE-HANKS TNC cou  alelo610 17,476,104 620,380 620,060 120
KARTFORD FINL SVCS G COM 41651510 330,902,739 5,266,636 5,176,533 37,848 S
WARVARD BIOSCIENCE T cOM 41690610 669,021 67,306 67,306
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HASBRO INC COM 41805610 54,391,923 3,351,320 3,343,193 8,127

WAVERTY FURNITURE TN COM 41959610 2,384,250 144,064 144,064
KAWAITAN ELEC INDUST COM 41987010 17,075,175 423,912 423,579 333
WEALTH CARE PPTY TNV COM 42191510 13,241,779 365,694 365,694
KEALTHSOUTH CORP CoM 42192410 121,554,395 8,202,051 8,136,846 64,875
KEALTH MGMT ASSOC IN CL A 42193310 92,102,230 5,005,556 4,993,961 10,915
WEALTHCARE RLTY TR  COM 42194610 11,974,676 427,667 427,667
HEADWATERS TNC cow  azatopi0 2,443,024 213,702 213,702
WEALTH CARE RETT INC COM 4221710 7,241,129 297,377 207,371
WEALTHEXTRAS INC  coM 42221110 560,556 98,171 98,171
WEALTH NET TNC cow 42220610 29,149,524 1,338,362 1,336,347 1,750
KEARST-ARGYLE TELEVI COM 42231710 4,559,983 211,502 211,282 220
HEARTLAND EXPRESS TN COM 42234710 4,130,121 148,726 148,726
WEICO CORP NEW cow  azzsoe10 1,497,208 99,350 99,350
KEIDRICK § STRUGGLES COM 42281910 3,025,332 166,685 165,645 1,00
Page Total 2,062,117,200

Name of Sole Shared None
C fssser
KCC INS HLDGS TNC 506,222 4,300 32,100
ENC SOFTWARE INC 209,013 21,300
HPL TECHNOLOGIES INC 32,200
WRPT PPTYS TR 1,470,732 85,500
W poweR CoRP 203,835 15,300
WseC HIDGS PLC 683,686 7,000
HAEMONETICS CORP 205,685 12,000
WATN CELESTTAL GROUP 207,566 4,500 24,600
HALL KINTON ASSOCTAT 42,385
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HALLIBURTON CO 8,381,936 7,862,997 1,087,320
HANCOCK FABRICS TNC 242,00 2,700
WANCOCK HLDG CO 70,316 4,800
WANCOCK JOHN FINL SV 5,993,516 109,061 767,856
HANDLEMAN CO DEL 217,702 27,900
BANDSPRING TNC 289,318 2,700
mar FINL cORP 20,283
KANOVER COMPRESSOR C 594,273 6,200 47,900
mansow pc 12,43
HARBOR FIA BANCSHARE 189,436 16,900
WaRDINGE TNC 7,700  ssa,els
WARLAND JOMN H CO 362,780 28, 800
WARLEY DAVIDSON INC 6,195,308 233,183 942,204
WARLEYSVILLE GROUP T 248,715 400 18,200
WARLEYSVILLE NATL CO 151,620 13,600
WARMAN INTL INDS INC 284,313 100 31,560
WamMONIC TNC 505,698 33,200
WARRAHS ENTWT TNC 2,287,308 3,560,158 313,435
WARRTS CORP DEL 660,405 3,800 52,801
WaRSCO CoRP 463,517 200 26,800
WARTE-HANKS TNC 589,364 2,100 28,916
KARTFORD FINL SVCS G 4,443,005 125,521 698,110
WARVARD BIOSCIENCE T 67,306
wassrO NG 2,972,303 55,101 323,916
WAVERTY FURNTTURE TN 133,764 10,300
WAWATIAN BLEC TNDUST 401,812 22,100
KEALTH CARE PPTY INV 330,894 4,500 30,300
KEALTHSOUTH CORP 7,143,140 87,041 965,870
HEALTH MMT ASSOC TN 4,419,986 59,880 525,690
WEALTHCARE RLTY TR 401,567 26,100
WEADWATERS TNC 199,402 14,300
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HEALTH CARE REIT INC

277,877
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HICKORY TECH CORP

42906010

1,935,096

114,165

114,165

52,768,136

2,193,944
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HUDSON RIV BANCORP I COM 44412810 3,093,550 141,258 139,158 2,100
HUDSON UNITED BANCOR COM 44416510 12,418,289 432,693 431,068 1,625
Page Total 8,568,531,724

Name of Sole Shared None
C fssser
WETNZ H J CO 6,967,136 285,743 998,861
WELTX TECHNOLOGY COR 189,121 7,600 15,000
HELLENIC TELECOM ORG 47,012
WELMERICH & PAYNE TN 587,649 5,500 48,700
HEMISPHERX BIOPHARMA 155,061 4,600
WENRY JACK & ASSOC T 729,239 6,300 42,600
HERBALIFE INTL INC 117,054 2,500
HERCULES INC 1,961,847 23,405 173,754
HERSHEY FOODS CORP 2,211,944 123,997 258,202
WEWLETT PACKARD CO 39,531,618 1,947,851 5,195,767
HEXCEL CORP NEW 187,795 11,900
W1 ew e 119,655 4,800
HIBBETT SPORTING GOO 31,630 1,450
WIBERNTA CORP 1,818,299 45,500 99,100
HICKORY TECH CORP 104,065 10,100
WIGHWOODS PPTYS TNC 674,523 33,500
HILB ROGAL & HAMILTO 191,749 9,300
WILLENBRAND TNDS INC 628,845 3,000 57,598
HILTON HOTELS CORP 7,342,653 1,421,795 886,615
HISPANTC BROADCASTIN 877,120 5,400 59,400
WITACHI LTMTTED 18,010
HOLLINGER INTL INC 201,115 27,500
korLy core 173,331 5,200
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HOLLYWOOD CASINO COR 85,731 2,100
HOLLYWOOD ENTMT CORP 1,065,777 26, 800
HOME DEPOT INC 46,577,285 2,315,015 6,751,253
HOME PPTYS N Y NG 288,52 11,000
KOMESTORE COM INC 395,531 4,300 43,700
KON TNDS TNC 793,268 5,400 53,000
HONDA MOTOR TTD 424,987 4,400
HONEYWELL INTL INC 17,209,902 72,366,778 1,571,649
HOOPER HOLMES TNC 477,566 35,600
HORACE MANN EDUCATOR 530,554 27, 565
HORTZON OFFSHORE TNC 118,200 6,800
HORMEL FOODS CORP 1,148,926 4,025 49,500
KOSPITALITY PPTYS TR 892,174 4,800 35,200
HOST MARRIOTT CORP N 2,518,766 11,100 325,559
hoT ToPTC NG 150,959 12,800
HOTEL RESERVATTONS N 72,265 3,400
WOTJOBS oM TNC 219,32 13,600
HOUSEHOLD INTL INC 9,033,472 156,657 1,373,311
HOUSTON EXPL cO 140,313 5,400
HOVNANTAN ENTERPRISE 121,966 8,300
WUBBELL TNC 490,450 10,428 44,960
HUDSON CITY BANCORP 308,109 2,000 21,000
KUDSON RTV BANCORP T 131,758 9,500
KUDSON UNITED BANCOR 403,453 29,240

Page 30 of 70
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I-STAT CORP

45031210

1,492,582

189,174

179,174
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ITT EDUCATIONAL SERV COM 45068B10 8,759,390 237,575 237,575

rtxe core coM  45069F10 1,677,606 233,325 233,225 100
o coM  45071R10 5,989,757 466,125 466,129
reasts me coM 45073210 443,775 338,760 206,683 132,077
IBERTABANK CORP coM 45082810 1,358,058 48,992 48,992
T mos TG D coM 45091110 96,430,608 1,909,517 1,893,677 2,960 1
rpacore NG coM 45110710 17,056,060 420,100 414,535 2,230
oEx coRe com  45167R10 9,762,741 282,978 279,818 3,160
oEXX 1a3S NG coM  45168Dl0 15,088,005 529,218 513,164 800 1
IKON OFFICE SOLUTION COM 45171310 23,102,748 1,976,283 1,972,763 3,520
moENTIX NG com 45190610 4,373,323 299,748 297,648 2,100
ILEX ONCOLOGY INC ~ coM 45192310 7,870,857 291,082 291,082
ILLINOIS TOOL WKS IN COM 45230810 498,527,890 7,361,605 6,416,718 656,621 28
rLowva e com 45232710 1,929,627 164,084 164,084
naTIoN core com 4524510 14,452,751 669,729 660,328 8,501
McrowE svs e com  45245wi0 19,866,760 427,610 381,924 32,790 1
IMAGISTICS INTERNATI COM 45247710 1,954,424 158,253 156,989 902
[MVUNE RESPONSE CORP CoM 45252710 201,798 217,760 217,760
IMMUNEX CORP NEW  COM 45252810 270,417,650 9,758,847 9,671,001 60,481 2
Page Total  1,s62,431,927

Name of Sole Shared None
C fssser
WUGHES SUPPLY TNC 385,817 16,400
HUGOTON RTY TR TEX 25,523
WowANA TNC 3,061,021 40,320 373,485
HOMAN CENOME SCTENCE 784,114 8,500 136,661
HUNT J B TRANS Sves 255,732 10,400
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HUNTINGTON BANCSHARE 4,624,305 62,156 570,020
KUTCHINSON TECHNOTOG 254,262 24,000
WORTL CO 107,957 8,000
ION PHARMACEUTICALS 923,196 4,600 51,100
T coRe 369,190 18,000
1 core  sa0s
WypERCOM CORP 38,059
KYPERTON SOLUTIONS ¢ 263,752 22, 600
Wsso e 103,282 7,300
rer erove e 22,120
rcos core 269,971 2,500 31,000
rco eo e sisal 3,600
IDEC PHARMACEUTICALS 1,682,141 21,095 149,328
DX svs CoR  1es,853 10,500
eEw N 113,585 300 6,400
hop core  les,4se 11,100
IMC GLOBAL INC 1,263,256 300 64,400
rwany e sstees 20,700
TMs HEALTH TNC 5,175,051 219,020 876,230
RT PPTY CO 360,530 24,000
ITC DELTACOM INC 354,605 36,000
ISTAR FINL INC 537,543 4,800 53,501
r-stat coe 117,214 11,500
ITT EDUCATTONAL SERV 222,875 14,700
rrxc core 233,325
xa a0 26,100
ASTS e 3mee0 100
TRERTABANK COR® 46,992 2,000
ITT TNDS INC TND 1,644,921 57,232 207,364
IDACORP TNC 378,265 6,635 35,200
X coRe 263,678 19,300
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IDEXX LABS INC

491,464
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INCO LTD COM 45325840 50,124,358 2,958,935 2,958,235 700

INCYTE GENOMICS INC CoM  45337C10 15,341,775 789,186 787,79 1,090
INDEPENDENCE CMNTY B CoM 45341410 20,515,386 901,379 901,329 50
INDEPENDENT BANK COR COM 45383610 2,516,804 117,117 113,696 3,421
INDEPENDENT BANK COR COM 45383810 4,301,799 154,741  1s4,741
moTA FD TNC cow  asaoselo 2,987,275 314,450 314,450
mous INTL TNC cow  assteLi0 1,078,621 271,044 271,044
INDYMAC BANCORP INC COM 45660710 17,496,376 748,348 748,288 60
INFINEON TECHNOLOGIE SPONSORED 45662N10 562,898 27,729 21,729
INET TECHNOLOGIES TN COM 45662v10 1,147,849 108,505 108,595
mrocus core cou  4seesB10 10,197,197 463,088 461,488 1,400
INFOGRAMES TNC cow  aseesTiO 1,137,009 160,368 160,368
INFORMATICA CORP  CoM 45666010 6,103,457 420,638 416,118 4,420
INFONET SVCS CORP  CL B 45666110 1,100,138 449,036 448,136 900
INFORMATION HLDGS IN COM 45672710 5,377,654 189,956 176,806 400 1
INFORTE CoRP cow  aserRiO 207,719 14,869 10,565 4,300
mrFosPACE NG cow  ase7sTI0 4,627,831 2,257,479 2,257,099 200
INFOSYS TECHNOLOGIES SPONSORED 45678810 779,464 12,572 12,572
INFOUSA TNC NEW cow 45681830 1,780,505 256,557 256,557
™G cROUE NV SPONSORED 45683710 20,586,606 808,904 145,487 663,417
INGERSOLL-RAND CO  CoM 45686610 128,171,063 3,065,560 3,045,555 8,855 1
INFORMATTON RES INC cCOM 45690510 2,393,089 288,324 288,324
INGLES MKTS TNC cLA 45703010 1,194,163 99,930 94,430 5,000
INGRAM MICRO INC  CL A 45715310 9,904,736 571,867 569,307 2,560
INKALE THERAPEUTIC S cOM 45719110 6,022,554 324,666 322,166 2,300
INKINE PHARMACEUTICA COM 45721410 384,455 246,446 246,446
mKTOMI CORP cow 45727710 7,843,533 1,168,932 1,162,382 6,450
INNKEEPERS USA TR cOM 45763010 3,407,754 347,730 347,730
INSIGHT ENTERPRISES cCOM 45765010 8,845,791 359,585 359,175 410
INPUT/OUTPUT INC  cOM 45765210 3,460,695 421,522 421,522
INSTTUFORM TECHNOLOG CL A 45766710 5,260,271 205,640 205,640
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INSMED INC COM NEW 45766920 1,046,278 273,895 273,895

INSIGNTA FINL GROUP  cCOM 4576710 1,972,965 182,682 182,682
INSIGHT COMMUNICATIO CL A 45768v10 8,827,266 365,367 364,627 740
INNOGY HLDGS PLC SPONSORED 45769A10 1,767,857 63,592 63,592
INNOVATIVE SOLUTIONS COM 45769N10 513,791 66,125 60,225 5,800
INRANGE TECHNOLOGIES CL B 45769v20 2,185,320 176,945 176,749 200
Page Total  oseameanzz

Name of Sole Shared None
C rssser
mmoNoGEN TNC 323,756 2,500 21,800
IMPAC MIG HIDGS TNC 24,200
veats T 144,422 10,100
IMPCO TECHNOLOGTES T 63,207 4,900
IMPAX LABORATORIES I 161,599 10,100
IMPERTAL CHEM TNDS P 21,332
NouEpICS TNG  s3s,e88 21,000
IMPERTAL OIL LD 20,804
IMPERTAL ToBACCO GRO 12,382
NAMED CoRE 124,119 9,200
mco 10 2,669,875 44,100 244,960
INCYTE GENOMICS TNC 747,786 300 41,100
INDEPENDENCE CMNTY B 859,479 41,900
INDEPENDENT BANK COR 107,826 9,201
INDEPENDENT BANK COR 147,286 7,455
oA FD TNC 95,200 219,250
mous INTL NG 251,944 19,100
INDYMAC BANCORP INC 709,748 38,600
INFINEON TECHNOLOGIE 27,729
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INET TECHNOLOGIES IN 102,795 5,800
mrocus core 437,088 200 24,900
wFocRamEs TNC 160,368
INFORMATICA CORP 376,338 4,100 40,200
INFONET SVCS CORP 411,436 100 37,500
INFORMATION KLDGS TN 162,706 12,750 14,500
INFORTE CoR® 13,369 1,500
mroseacE e 2,102,299 180 155,000
NFoSYS TECHNOLOGIES 12,572
mEoUsa TNC NEW 238,957 17,600
G cROUP NV 795,804 13,100
INGERSOLL-RAND CO 2,823,623 28,044 213,893
INFORMATION RES TNC 271,82 16,900
INGLES MKTS TNC 93,230 500 6,200
INGRAM MICRO TNC 523,567 6,300 42,000
INKALE THERAPEUTIC S 294,766 3,900 26,000
INKINE PHARMACEUTICA 225,246 21,200
INKTOMI CORP 1,096,482 100 72,350
INNKEEPERS USA TR 329,530 18,200
INSTGHT ENTERPRTSES 334,785 24,800
meuT/OUTPUT TNC 393,422 28,100
INSTTUFORM TECHNOLOG 189,440 16,200
mewep G 253,805 20, 400
INSTONTA FINL GROUP 170,982 11,700
INSTGHT COMMUNICATIO 336,567 2,400 26,400
mwosy mLpGS PLC 63,592
INNOVATIVE SOLUTIONS 61,075 100 4,950
INRANGE TECHNOLOGIES 157,543 19,400
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INTERNAP NETWORK SVC

45885A10

1,382,583

1,191,882

1,190,288
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INTERNATIONAL BANCSH COM 45904410 7,432,899 176,344 176,063 281

INTERNATIONAL BUSINE COM 45920010 8,371,935 411 69,212,429 68,019,753 905,230 28
INTERNATIONAL FLAVOR COM 45950610 69,407,521 2,336,167 2,327,607 7,160
INTERNATIONAL GAME T COM 45990210 136,417,912 1,997,334 1,995,380 1,654
INTERNATIONAL MULTIF COM 46004310 3,710,570 155,254 155,154 100
INTL PAPER CO coM 46014610 1,569,648,692 38,900,835 12,746,331 26,142,508 1
INTERNATIONAL RECTIF COM 46025410 24,413,837 699,938 698,423 1,065
INTERNATIONAL SPEEDW CL A 46033520 14,150,368 361,902 355,456 620
INTL SPECIALTY PRODS COM 46033710 1,309,689 146,334 146,234 100
INTERNEURON PHARMACE COM 46057310 3,596,187 324,273 324,173
INTERNET CAP GROUP T COM 4605910 2,107,594 1,741,814 1,738,074 2,600
INTERNET SEC SYS INC COM  46060X10 16,473,421 513,831 481,731 32,000
vrEREOOL TNC com 46062810 4,195,999 217,974 217,974
INTERSTL CORP CL A 46069510 23,877,674 740,393 738,003 2,290
INTERPUBLIC GROUP CO COM 46069010 241,795,828 8,185,370 7,708,304 339,697 13
INTERSTATE BAKERIES COM 46072810 22,302,471 922,352 922,352
vrERTAN TNC com 46112010 2,927,698 233,007 233,097
INTERTRUST TECHNOLOG COM 46113010 793,968 645,503 645,503
INTERWOVEN TNC coM  46114Ti0 5,786,611 594,108 588,258 5,750
INTERVOICE-BRITE INC coM 46114210 6,306,982 492,733 490,733
INTIMATE BRANDS INC CL A 46115610 15,003,072 1,008,628 1,003,178 6,450
vrRapo TNC com  4e117a10 2,886,360 107,700 107,700
INTUTTIVE SURGICAL T coM 46120810 2,753,315 274,508 274,346 162
Page Total  1s,704,971,650

Name of Sole Shared None
Issuer
INSPIRE PHARMACEUTIC 128,636 10,100
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INSTINET GROUP INC 179,384 19,900
INSURANCE AUTO AUCTI 95,876 5,400
INTEGRA LIFESCIENCES 106,584 5,100
INTEGRAL SYS NG MD 75,615 5,900
INTEGRATED ELECTRICA 260,010 20, 800
INTEGRATED CTRCUTT 5 418,879 17,100
INTEGRATED DEVICE T& 1,181,747 8,600 95,600
INTEGRATED STLICON 5 392,707 18,600
INTEGRA BK CORP 147,370 12,000
INTELIDATA TECHNOLOG 333,465 29,100
INTEL CORP 133,114,911 7,284,413 19,676,136
mreR TEL TNC 200,475 10,600
INTERACTIVE TNTELLIG 48,653
INTERACTIVE DATA COR 355,845 22,800
INTERCEPT GROUP INC 114,973 100 6,800
INTERDIGITAL COMMUNT 469,019 100 35,500
NTERFACE TNC 403,370 44,700
INTERGRAPH CORP 404,045 33,100
INTERLAND TNC 448,065 32,400
NTERLOGTX TNC 167,015 12,300
INTERMAGNETICS GEN C 190,868 8,466
meRMoNE TNC 260,765 17,700
INTERNAP NETWORK SVC 1,142,582 49,300
INTERNATIONAL BANCSH 165,944 10,400

INTERNATIONAL FLAVOR 2,041,922 70,811 223,434
INTERNATIONAL GAME T 1,750,463 58,500 188,371
INTERNATIONAL MULTIF 142,656 12,600
INTL PAPER CO 16,859,688 20,847,555 1,193,592
INTERNATIONAL RECTIF 654,688 3,750 41,500
INTERNATIONAL SPEEDW 336,776 7,126 18,000
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INTL SPECIALTY PRODS 137,534 8,800
INTERNEURON PHARMACE 301,973 100 22,200
INTERNET CAP GROUP T 1,633,624 1,140 107,050
INTERNET SEC SYS NG 489,331 2,400 22,100
mERPOOL TNC 210,174 7,800
INTERSTL CORP 664,906 5,900 69,587
INTERPUBLIC GROUP CO 6,889,858 404,102 891,410
INTERSTATE BAKERTES 902,252 20,100
mERTAN TNC 212,397 20,700
INTERTRUST TECHNOLOG 599,303 46,200
INTERWOVEN TNC 531,808 7,800 54,500
INTERVOICE-BRITE INC 466,833 2,000 23,900
INTIMATE BRANDS TNC 950,528 7,700 51,400
mrRapO NG 100,400 7,300
INTUTTIVE SURGICAL T 255,508 19,000
Page Total

Name of Title of Cusip Fair Market

Issuer Class Number Value

INTUIT COM 46120210 186,742,058
INVACARE CORP COM 46120310 8,072,668
INVESTMENT TECHNOLOG COM 46145F10 19,738,828

Defined ot
29,290
260
600
111,207 2
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INVESTORS FINL SERVI

COM

46191510

22,257,617

336,167

334,157
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3,226,402

3,202,320

JEFFERSON PILOT CORP COM 47507010 149,285,620
JEFFERSON SMURFIT GR SPONSORED 47508W10 498,847
JOHN NUVEEN CO CL A 47803510 5,328,051
JOHNSON & JOHNSON COM 47816010 6,643,465,573
JOHNSON CTLS INC COM 47836610 154,230,723
JONES APPAREL GROUP COM 48007410 78,520,223
JONES LANG LASALLE I COM 48020Q10 5,557,865
JOURNAL REGISTER CO COM 48113810 5,349,398
JOY GLOBAL INC COM 48116510 421,680
JUNIPER NETWORKS INC COM 48203R10 43,014,984
Page Total 9,664,933,643

Name of Sole Shared None
C fssser
mrorT 3,703,550 144,083 517,539
INVACARE CORE 224,853 14,621
INVESTMENT TECHNOLOG 469,217 4,350 31,650
INVESTORS REAL ESTAT 192,885 13,000
INVITROGEN CORP 737,368 23,450 74,093
INVISTON TECHNOLOGIE 10,600
INVESTORS FINL SERVI 312,762 2,700 20,705
roueca core 686,023 40 34,120
rontcs e 152,428 1,400 16,900
rRELaND BX 12,326
IRON MIN TNC PA 220,112 3,500 24,200
IRWIN FINL CORP 164,076 6,700
rsmaRES TR 66,177
rsmaRES TR 196,358
rsmaREs TR 108,215
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ISIS PHARMACEUTICALS 488,477 22,500
ISIE OF CAPRT cASINO 184,927 19,100
r10 voxapo 10 22,775
rtRow TN 115,423 8,700
T2 TECHNOLOGTES TNC 1,921,390 15,900 322,978
vax coRe 1,832,405 10,400 139,533
IVEX PACKAGING CORP 143,308 12,300
oow RLTY CoRE  aaa,sa3 23,300
xys coe  se,28s
5 & J SNACK FOODS cO 48,439 1,200
JDS UNIPHASE CORP 23,486,635 383,277 3,226,237
JDA SOPTWARE GROUP T 179,745 15,500
5 J1LL GROUP TNC 90,085 100 6,600
oL ™bS N 370,588 27,500
ot come  1si,el0 14,100
op mEALTY TNC 279,862 9,100

JABIL CIRCUIT INC 3,400,982 76,001 358,219
JACK TN THE BOX TNC 314,201 24, 600
JACOBS ENGR GROUP TN 262,134 2,000 14,100
saxks pac NG 1se,448 11,200
JEFFERIES CROUP TNC 220,159 16,100
JEFFERSON PILOT CORP 2,747,768 52,495 426,139
JEFFERSON SWURFTT GR 22,171
JOHN NUVEEN CO 91,677 00 7,350
JOHNSON & JOHNSON 61,189,222 42,412,097 8,809,266
JOHNSON CTLS TNC 1,645,900 30,747 233,331
JONES APPAREL GROUP 2,073,445 34,300 259,461
JONES LANG IASALLE T 286,115 21, 800
JOURNAL REGISTER CO 237,689 16,600
sov Grosan e 2s,100
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KELLOGG CO

48783610

219,624,469

7,296,494

7,242,408
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KELLWOOD CO COM 48804410 5,231,971 217,908 217,848 60

KBLLY Svs TNC cL A assls220 7,201,766 328,998 325,075 3,923
keMET CoRP cou 48836010 15,009,630 845,613 844,933 380
KENDLE INTERNATTONAL COM 48880110 1,699,044 84,278 84,278
KENNAMETAL TNC cou 48917010 23,646,060 587,188 587,128 60
KERR MCGEE CORP cou 49238610 263,103,458 4,801,158 4,793,153 5,930
KERVX BIOPHARMACEUTI CoM 49251510 699,486 95,820 95,820
KEY ENERGY SVCS INC COM 49291410 13,164,712 1,430,947 1,429,997 950
kBY PRODTN NG cow  se313810 2,015,333 118,549 118,589
KEYIMEDIA GROUP INC COM  49326R10 1,589,208 298,163 297,713 450
kBYCORP NEW coM 49326710 960,112,889 39,445,887 39,366,476 47,105 3
KEYNOTE svs TNC cow 49330810 1,841,742 207,673 207,653 20
kBvseaw core cow  49337W10 104,561,884 3,017,659 3,001,621 12,613
KEYSTONE PPTY TR COR CoM 48359610 934,351 71,378 71,379
womcE ™ cou 49373210 1,804,198 286,836 286,836
KILROY RLTY CORP coM  4s427Flo 10,448,367 397,730 397,730
KIMBALL INTL INC  CL B 48427410 4,669,184 308,197 308,197
KIMBERLY CLARK CORP  COM 49436810 761,007,564 12,725,879 12,058,247 452,109 21
KIMCO REALTY CORP  COM  4s44eRl0 29,772,286 910,746 10,746
KINDER MORGAN INC KA COM 49455p10 123,156,207 2,211,460 2,203,092 4,793
KINDER MORGAN MANAGE SHS  4sassulo 907,212 23,937 23,931
KINDER MORGAN ENERGY UT LTD PAR 43455010 456,411 12,068 6,000 5468
KINDRED HEALTHCARE I coM 43458010 603,200 11,600 11,600
KING PHARMACEUTICALS COM 49558210 209,231,019 4,966,319 4,960,362 5,691
kimey core cou 49726610 10,173,967 369,291 369,271 20
KNIGHT RIDDER INC  cCoM 49904010 115,364,442 1,776,751 1,764,876 11,695
KNIGHT TRADING GROUP COM 49906310 6,641,963 602,719 599,413 3,200
Page Total 3,219,471,
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Name of Sole Shared None
C fssser
kCS ENERGY TNC 194,006 15,600
KLA-TENCOR CORP 3,724,140 128,358 491,395
K MART CORP 8,559,939 114,101 1,037,116
KPMG CONSULTING INC 670,107 9,900 72,000
k-swiss e  ss,8ss 1,500
k2 e 142,661 11,200
K V PHARMACEUTICAL C 174,521 12,000
K V PHARMACEUTICAL C 24,949
kaDANT INC 181,270 127 7,838
KAISER ALUMINUM CORP 269,797 5,500
kmuAN CORE 209,751 16,400
KANA SOFTWARE INC 125,384 4,790
KANEB SERVICES LLC 11,339
KANSAS CITY LIFE INS 69,039 3,100
KANSAS CITY SOUTHN T 562,130 40,177 57,300
kavoow coRe 337,268 19,800
ks moME 1,058,461 7,50 80,011
keawe NG 768,521 2,650 37,500
KETTHLEY INSTRS INC 193,523 5,900
KELLOGG CO 6,229,009 279,696 787,789
keiwoon co 201,408 16,500
kery sves e 306,023 22,975
keMeT CoR® 780,413 8,800 56,400
KENDLE INTERNATIONAL 78,278 6,000
KENNAMETAL INC 567,288 19,900
KERR MCGEE CORP 2,272,025 2,295,301 233,832
KERYX BIOPHARMACEUTI 95,820
KEY ENERGY SVCS INC 1,368,247 62,700
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KEY PRODTN INC 109,849 8,700
KEY3MEDIA GROUP INC 285,663 12,500
KEYCORP NEW 9,807,549 28,440,796 1,197,542
KEVNOTE SYs e 195,673 12,000
KEvSPAN CORP 2,620,681 43,816 353,162
KEYSTONE PPTY TR COR 71,379
kForcE NG 263,636 23,200
KTLROY RLTY CORP 380,330 17,400
KIMBALL TNTL TNC 287,00 21,100
KIMBERLY CLARK CORP 10,658,062 544,078 1,523,739
KIMCO REALTY CORP 849,042 6,600 55,104
KINDER MORGAN INC KA 1,926,933 36,713 247,814
KINDER MORGAN MANAGE 23,937
KINDER MORGAN ENERGY 10,468 600 1,000
KINDRED EEALTHCARE I 11,600
KING PHARMACEUTICALS 4,437,013 145,048 384,258
kTRBY COR? 357,691 11,600
KNIGHT RIDDER INC 1,598,911 21,760 156,080
KNIGHT TRADING GROUP 540,219 8,200 54,300

Page 35 of 70

Name of Title of Cusip Fair Market
Issuer Class Number Value

KNIGHT TRANSN INC COM 49906410 3,006,077

KOGER EQUITY INC COM 50022810 5,849,695

Sole Shared as Sh
Defined ot

160,068

358,877
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KOHLS CORP

50025510

492,988,639

6,

998,703

6,

971,342
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LAFARGE COPPEE S A SPON ADR N 50586140 377,047 16,501 16,501

LAFARGE NORTH AMERIC COM 50586210 11,513,025 306,442 304,962 1,480
LAKELAND BANCORP TNC COM 51163710 1,487,668 91,268 91,268
LAKES GAWTNG TNC  co  slooeplo 211,094 s3e,112 sz
LAM RESEARCH CORP  cOM 51280710 35,570,857 1,531,906 1,528,186 3,220
LAVAR ADVERTISING CO CL A 51281510 18,014,018 425,461 424,641 720
LANCASTER COLONY COR COM 51384710 23,154,863 652,066 651,966 100
Lance me cou 51460610 3,097,428 216,755 216,035
LaNDAURR TNC cou  sla76Kl0 3,611,998 106,706 106,706
LANDAMERICA FINL GRO CoM 51493610 8,825,537 307,510 307,510
LANDRYS RESTAURANTS ~COM 5150810 3,008,468 161,312 161,152 20
LanDs BND NG cow 51508610 12,472,936 248,663 248,263 300
LANDSTAR Svs TNC  co 51509810 9,001,898 124,147 124,147
LawTRONTX TNC cou  siesaslo 1,130,243 178,837 178,831
Page Total  1,388,149,496

Name of Sole Shared None
C fssser
KNIGHT TRANSN INC 150,168 9,900
KOGER EQUITY INC 340,277 18,600
KoHLS COR® 5,997,008 228,753 172,942
KONINKLIJKE AHOLD N 392,457 5,150
KONINKLIJKE PHILIPS 706,205 10,700
KOPIN COR® 602,745 112,600 40,800
KOREA TELECOM 736,701 94,456 40,718
KOREA ELECTRIC PWR 59,712 141,583
KOSAN BIOSCTENCES TN 160,889 2,300
KORN FERRY INTL 537,160 23,800
KOS PHARMACEUTICALS 50,375 3,000
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KRAFT FOODS INC 240,252 3,700 84,737
KRAMONT RLTY TR 157,300 11,700
KRISPY KREME DOUGENU 244,413 4,400 25,500
KROGER CO 15,252,512 578,743 2,291,305
kROLL NG 128,517 9,300
krowos NG 356,679 12,850
KULICKE & SOFFA INDS 455,886 32,300
kvocema core 11,133
INR PPTY CORP 203,386 15,600
LST TNps NG 120,703 8,850
LSI LOGIC CORP 6,232,036 97,611 768,814
LTX coRP 609,220 48,685 31,600
L3 COMMUNICATIONS B 491,665 2,800 19,000
LoME MOBT mENNESSY L 118,326
LA JOLLA PHARMACEUTI 261,237 19,800
I QUINTA PPTYS TNC 1,112,731 80,000
Az oy N 426,823 30,100
LABORATORY CORP AMER 262,601 2,740 32,883
LABOR READY TNC 315,036 25,200
LABRANCHE & CO INC 414,177 3,800 28,400
LACLEDE GROUP INC 162,567 13,100
LapTSH TNC 70,137 5,700
LAFARGE COPPEE S A 16,501
LAFARGE NORTH AMERIC 284,442 1,400 20,600
LAKELAND BANCORP INC 84,023 7,245
LAKES GAMING TNC 34,112
LAM RESEARCH CORP 1,444,056 7,500 80,350
LAMAR ADVERTISING CO 376,409 4,800 44,252
LANCASTER COLONY COR 632,729 19,337
LavcE me 204,935 720 11,100
LANDAUER TNC 101,706 5,000
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LENNOX INTL INC

52610710

3,934,446

405,613

405,413
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1,788,430,805

22,770,955

22,608,511

LLOYDS TSB GROUP PLC

SPONSORED

53943910

17,312,241

384,802

87,881

296,921
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Name of Sole Shared None
C fssser
LARGE SCALE BIOLOGY 88,613
LASALLE HOTEL PPTYS 165,718 7,300
LATTICE SEMICONDUCTO 1,122,578 11,300 60,400
LAUDER ESTEE COS INC 586,358 7,880 73,541
LaWsON PRODS TNC 50,330 6,200
LEAP WIRELESS INTL I 323,324 115 17,100
1eaR coRR 2,573,447 32,860 52,694
LEARNING TREE INTL I 176,265 7,500
LecroY core 68,38 4,400
LEE ENTERPRISES INC 611,525 37,800
LEGATO sYs INC 1,121,617 300 57,400
LBGGETT & PLATT INC 3,582,442 59,268 414,719
lsce masoN NG 755,313 9,440 39,600
LEHVAN BROS HLDGS IN 5,033,826 88,809 643,209
LENNAR CORP 1,010,448 16,400 42,380
LENNOX INTL INC 376,613 29,000
LEUCADIA NATL CORP 397,081 3,200 24,400
LEVEL 3 COMMUNICATIO 2,242,432 29,220 459,762
LEXAR MEDIA INC 284,777 2,400
LExENT INC 188,767
LEXICON GENETICS TNC 290,408 19,900
LEXINGTON CORP PPTYS 165,709 12,800
LEXMARK INTL NEW 2,211,355 89,693 278,627
LiBEEY INC 132,912 10,700
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LIBERATE TECHNOLOGIE 899,161 100 65,200
LIBERTY CORP S ¢ 191,935 11,500
LIBERTY DIGTTAL TNC 170,925 100
LIBERTY LIVEWIRE COR 43,935
LIBERTY MEDIA CORP N 28,590,103 247,456 3,663,262
LIBERTY PPTY TR 886,628 3,800 45,199
LIFEPOINT HOSPITALS 481,358 15 25,800
LIGAND PHARMACEUTICA 338,205 24,800
LiHTRRTDGE NG 214,191 16,700
LIGHTPATH TECHNOLOGT 150,366 10,600
LILLY BLT & CO 19,166,130 841,950 2,762,875
LIMTTED TNC 7,265,005 99,510 1,154,208
LINCARE HLDGS TNC 1,125,050 5,600 58,341
LINCOLN ELEC HLDGS T 326,685 19,600
LINCOLN NATL CORP IN 3,955,859 65,615 549,278
LINDSAY MFG CO 85,764 17,000 7,400
LINEAR TECHNOLOGY CO 6,920,327 411,652 806,163
LINENS N THINGS INC 558,726 12,050 24,000
LIQUT BoX CoRP 22,636 1,900
LITHTA MTRS TNC 96,437 125,517 1,300
LITTELFUSE INC 190,617 9,400 13,605
L1z CLAIBORNE INC 1,358,811 14,382 182,284
LLOYDS TSB GROUP PLC 379,802 5,000
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MGIC INVT CORP WIS COM 55284810 151,360,585 2,452,375 2,442,415 5,960

MGT PHARMA TNC cou 55288010 3,003,222 196,546 196,446
vew miaGE cow 55295310 29,814,713 1,032,723 1,029,743 2,880
wim core cou  ss30aa10 256,320 14,400  1a,400
W/T SCHOTTENSTETN HO coM 55305810 2,716,241 54,576 54,576
MKS INSTRUMENT INC  cOM  55306N10 5,340,533 197,578 196,978 600
woz pLc ADR  s5300W10 494,512 39,247 38,588 659
WRO SOFTWARE TNC  coM  s5347Wlo 3,431,015 146,750 146,750
MRV COMMUNICATIONS T cCoM 55347710 3,134,076 739,169 739,069
MSC INDL DIRECT INC ~CL A 55353010 7,049,209 356,922 354,702 2,220
MSC SOFTWARE CORP  COM 55353110 3,888,924 249,200 249,200
WIR GAWTNG GROUP TNC CoM 55376910 2,795,504 174,710 174,119
wrs svs core cow  ss3rrTio 2,168,110 214,453 214,453
wacoERMID TNC cow 55427310 3,282,367 193,650 193,450 200
wacERICH CO cou 55438210 10,938,585 411,225 411,125 100
MACK CALI RLTY CORP  COM 55448910 16,091,221 518,737 515,147 3,500
WACROCHEM CORP DEL  coM 55590310 524,206 171,811 171,811
MACROVISION CORP coM 55590410 19,124,917 543,013 542,853 120
Page Total  saas,ome0

Name of Sole Shared None
C fssser
LOCAL FINL CORP 176,447 11,800
LOCKHEED MARTIN CORP 7,825,452 147,904 78,224,148
LODGENET ENTMT CORP 88,339 7,700
LoEWs coRe 3,143,961 71,002 102,063
LONE STAR STEAKHOUSE 213,165 15,200
LONE STAR TECHNOLOGI 214,697 100 15,100
LONGS DRUG STORES CO 447,729 30,747
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LONGVIEW FIBRE CO 618,674 15,000 38,087
Lowbcroun e 223,73 6,900
LOUTSTANA PAC CORP 2,400,438 21,302 172,946
LoWES COS TNC 13,747,730 55,113,005 2,101,250
LUBRIZOL CORP 678,593 13,500 53,100
Leys e 187,057 50 20,600
LUCENT TECHNOLOGIES 65,250,989 1,164,706 9,759,821
LFKTN TNDS TNC 46,323 1,100
LOMTNEX CORP DEL 140,368 9,900
LUXoTTICA GROUP S B 17,131
IYDALL TNC DEL 114,213 10,810
LYNCH INTERACTIVE co  1s,089
LYONDELL CHEMICAL CO 1,030,355 7,400 95,100
W& TBKCORP 854,262 35,211 56,554
war mancoRP TNC 239,048 440 11,500
weta MG 2,722,619 47,776 432,528
weNA coRP 14,807,180 270,721 2,311,768
VB FINANCTAL TNC NEW 100,725 3,200
wopocmDes TNC 163,475 11,352
WDU RES GROUP INC 735,625 34,075 42,734
west e 114,606 1,700
VENC ELECTR MATLS TN 338,040 28, 600
MGIC INVI CORP WIS 2,132,417 33,700 286,258
ver pEARMA TNC 185,146 100 11,300
vem MIRAGE 979,223 5,400 48,100
wim corr a0
M/T SCHOTTENSTEIN KO 50,876 3,700
WKS INSTRUMENT TNC 184,778 12,800
wio2 prc 38,37 900
WRO SOFTWARE TNC 137,150 9,600
MRV COMMUNICATIONS T 691,663 100 47,400
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MANAGEMENT NETWORK G

56169310

642,051

138



Edgar Filing: STATE STREET CORP - Form 13F-HR

MAXIM PHARMACEUTICAL

57772M10

1,625,315

235,553

235,553
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MAXTOR CORP COM NEW 57772920 9,136,979
MAXWELL TECHNOLOGIES COM 57776710 836,782
MAXYGEN INC COM 57777610 4,933,638
MAY DEPT STORES CO COM 57777810 274,107,926
Page Total 2,340,020,531

Name of Sole Shared None
C fssser
MACROMEDIA INC 748,030 260 37,320
WADDEN STEVEN LTD 72,415 5,700
WADISON GAS & ELEC C 224,385 450 16,900
VAGELLAN HEALTH SVCS 227,742 14,400
VAGUA DESIGN AUTOMAT 20,000
VAGNA ENTMT CORP 171,847 13,700
WAGNETEK INC 168,108 12,700
VAGNUM HUNTER RES IN 346,621 18,000
VAGYAR TAVKOZLEST RT 9,853 33,886 2,700
wATL-WELL TNC 284,020 29,300
WAIN STR BKS INC NEW 78,127 5,900
VANAGEMENT NETWORK G 93,051
VANDALAY RESORT GROU 793,722 6,100 39,200
MANHATTAN ASSOCS INC 170,604 9,000
wrtowoc me 243,501 100 16,300
MANOR CARE INC NEW 1,822,641 25,702 213,830
WANPOWER TNC 995,083 4,300 97,777
VANUFACTURED HOME CM 195,064 9,100
weIcs e so,017
VANUFACTURERS sves L 131,041
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MANUGISTICS GROUP IN 303,823 4,360 31,400
wapTNFO CORP 122,624 9,600
waRCUS core  1es,249 12,885
WARKEL core 49,402 600 5,800
VARSH & MCLENNAN COS 5,669,938 325,105 817,080
VARSHALL & ILSLEY CO 952,794 6,300 88,340
WARRIOTT INTL INC NE 4,172,373 70,758 555,108
VARTEK BIOSCIENCES C 127,161 9,400
WARTHA STEWART LIVIN 76,738 100 5,900
WARTIN MARIETTA MATL 532,411 657,971 31,400
wasco core 8,356,744 151,327 1,276,859
wastsa s A 9,508 20,541 15,939
WASSEY ENERGY CORP 458,152 5,050 48,231
wasTEC T8N 199,246 13,700
VATRIX PHARMACEUTICA 207,230 18,200
WATRIXONE TNC 579,106 118 18,700
VATSUSHITA ELEC TNDL 1,141,833 18,100
WATTEL INC 8,064,479 315,735 1,255,391
vATTHEWS TNTL comP 238,808 19,800
VATTSON TECHNOLOGY T 261,427 19,400
WAUT 1D & PINEAPPIE 18,3713
VAXTM INTEGRATED PRO 5,912,558 230,717 799,148
VAXTM PHARMACEUTICAL 220,953 14,600
WAXTOR CORE 1,309,910 16,442 114,812
VAXWELL TECHNOLOGTES 19,186 6,200
waxveen e 262,768 31 18,000
WAY DEPT STORES CO 6,368,955 184,362 859,012
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Name of Title of Cusip Fair Market Shares Sole Shared as Sh
 tsswer Class  Numper Value  Prin Amt befined Ot
VAVERICK TUBE CORP  COM 57791410 3,916,028 302,396 302,096 200
wxtmos e com 57793310 4,867,772 115,734 115,734
wavtac core com 57859210 141,807,844 4,570,024 1,808,241 2,756,543
ucaFEs com CoRP cLa 57006210 2,018,085 59,513 59,513
uccratcmy co LA 57948910 8,331,455 177,265 176,305 860
MCCORMICK & CO INC  COM NON VI 57978020 32,486,500 774,041 764,046 9,695
ucoata core CcLa 58003120 17,560,914 716,772 706,809 7,305
MCDERMOTT INTL INC ~ COM 58003710 15,827,821 1,289,961 1,289,761 200
MCDONALDS CORP coM 58013510 808,066,551 30,527,637 29,368,908 859,333 2
MCGRATH RENTCORP  Cou 58058910 2,628,838 70,065 70,065
MCGRAW HTLL COS INC COM 58064510 287,320,014 4,711,703 4,551,997 66,867
uckESSON CORP com 58155010 234,201,979 6,262,085 6,249,030 12,655
ucLEoDUSA TNC cLa  ssa2e610 1,327,916 3,588,964 3,573,679 13,363
MCMORAN EXPLORATION COM 58241110 729,528 125,998 125,936 62
veap core cow 58283410 67,989,137 2,201,008 2,194,168 6,740
MEASUREMENT SPECTALT COM 58342110 795,022 84,487 84,487
VECHANICAL TECHNOLOG COM 58353810 504,562 184,147 184,147
veparex NG cow 58391610 8,076,558 449,697 449,157 440
VED-DESIGN CORP cow  ss392610 1,241,651 63,028 63,08
MEDALLION FINIL CORP COM 58392810 1,002,383 126,884 126,284 600
MEDFORD BANCORP INC COM 58413110 1,127,087 53,265 49,665 3,600
vEDIA GEN TNC CL A 58440410 10,055,195 201,790 201,530 160
MEDTACOM COMMUNICATI CL A 58446K10 4,469,737 244,783 244,583 200
weprcTNES CO cow  ssaessio 2,343,208 202,175 202,175
MEDICTS PHARMACEUTIC CL A NEW 58469030 24,058,483 372,480 371,820 660
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MEDIMMUNE INC

58469910

206,549,783

4,456,306

4,417,976

23,120

MAYTAG CORP

1,527,573

2,806,425

236,026
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MCAFEE COM CORP 59,513

MccLATCHY co 11,765 1,500 14,000
MCCORMICK & CO INC 725,141 4,200 44,700
ucDATA CoRP 685,574 4,302 26,89
VCDERMOTT INTL INC 1,215,151 10,200 64,610
MCDONALDS CORP 26,164,905 713,861 3,648,871
MCGRATH RENTCORP 64,665 5,400
MCGRAW HTLL COS INC 3,900,277 237,207 574,225
MCKESSON CORP 5,314,974 127,786 819,325
ucLEODUSA TNC 3,214,757 37,022 337,185
MCNORAN EXPLORATION 115,998 10,000
weaD core 1,913,673 23,023 264,312
VEASUREMENT SPECTALT 83,187 1,300
VECHANTCAL TECENOIOG 179,747 4,400
WEDAREX TNC 398,697 7,000 44,000
WED-DESTGN CoR® 58,528 4,500
VEDALLTON FINL CORP 124,684 2,200
VEDFORD BANCORP TNC 52,065 1,200
vEDTA GEN TNC 187,190 100 14,500
VEDTACOM COMMUNICATI 230,383 14,400
webTcTNES cO 189,975 12,200
MEDICTS PHARMACEUTIC 342,080 2,700 21,700
MEDIMMUNE TNC 3,697,153 185,314 573,839
webouisT T8NC  1%6,573 8,800
MEDIS TECHNOLOGIES L 59,973 1,600
MEDTRONTC INC 22,083,144 1,072,609 3,570,517
MELLON FINL CORP 9,503,696 399,390 1,288,301
vemBERWORKS TNC 87,847 6,900
MENS WEARHOUSE INC 343,888 100 32,900
VENTOR CORP MTNN 179,671 15,000
MENTOR GRAPHICS CORP 1,081,117 6,000 41,500
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MERCANTILE BANKSHARE 634,406 7,900 47,370
MERCK & CO TNC 45,840,666 3,274,673 6,581,167
VERCURY COMPUTER SYS 197,601 12,110
MERCURY GENL CORP NE 241,729 10,200 17,100
MERCURY INTERACTIVE 1,484,586 61,835 184,502
MEREDITH CORP 840,886 13,703 86,593
VERTDTAN MED TECHNOL 35,634
VERIDTAN RESOURCE CO 256,821 11,200
VERTSTAR HOSPTTALTTY 523,123 23,300
uERTDTAN cOLD TNC 70,840
uERTTAGE coRP 26,041 800
WERTX coR® 105,938 11,950

MERRILL LYNCH & CO I 15,566,323 84,016,179 2,409,297

Page 40 of 70

Name of Title of Cusip Fair Market
Issuer Class Number Value

MESA ATIR GROUP INC COM 59047910 1,931,842
MESABA HLDGS INC COM 59066B10 734,342
MESTEK INC COM 59082910 886,638
METASOLV INC COM 59139P10 6,184,019
METAWAVE COMMUNICATI COM 59140910 1,055,414
METHODE ELECTRS INC CL A 59152020 3,035,280
METLIFE INC COM 59156R10 417,272,581
METRIS COS INC COM 59159810 21,428,333

833,463

832,454
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MILLENNIUM PHARMACEU

59990210

67,601,251

2,758,109

2,749,399
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MILLENNIUM CHEMICALS COM 59990310 7,619,346
MILLENNIUM CELL INC COM 60038B10 752,583
MILLER HERMAN INC COM 60054410 19,198,954
MILLIPORE CORP COM 60107310 61,130,059
MILLS CORP COM 60114810 7,333,503
MINE SAFETY APPLIANC COM 60272010 3,484,538
MINERALS TECHNOLOGIE COM 60315810 42,218,434
MINNESOTA MNG & MFG COM 60405910 3,505,298,270
Page Total 12,743,145,722

Name of Sole Shared None
C fssser
MESA AIR GROUP INC 236,794 20,100
MESAEA HLDGS INC 95,738 7,400
westex T8Ne 28,450 9,000
WETASOLY INC 770,470 100 16,300
VETAWAVE COMMUNICATI 338,274
METHODE ELECTRS INC 356,910 22,500
METLIFE INC 11,606,327 216,224 1,348,932
weTRIS Cos TNe 812,463 200 20,800
METRO GOLDWYN MAYER 393,227 10,300 22,500
METRO ONE TELECOMMUN 229,567 11,250
VETROMEDTA FIBER NET 3,254,085 30,560 272,000
METROMEDIA INTL GROU 632,779 53,500
METTLER TOLEDO INTER 267,083 2,800 19,800
WICHAELS STORES TNC 539,926 43,800
wicReL TN 856,411 5,800 42,900
MICRO GENERAL CORP 75,482
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MICROS SYS INC 201,107 12,600
MICROSOFT CORP 101,095,155 4,511,060 14,558, 951
MICROVISION INC WASH 83,499 8,300
MICROSTRATEGY Tne 237,286 18,100
MICROCHIP TECHNOLOGY 1,471,510 7,900 85,050
MICROFINANCTAL TNC 63,287
MICROMUSE INC 567,439 12,960 43,000
MICRON TECHNOLOGY IN 10,826,700 169,115 1,646,923
MICROSEMI CORP 376,314 15,000
MICROTUNE INC DEL 225,403 14,100
MID-AMER APT CMNTYS 185,074 8,800
MID ATLANTIC MED SVC 890,294 28,400
MID-ATLANTIC RLTY TR 146,897 4,500
MID-STATE BANCSHARES 200,074 16,200
WIDAS GROUP INC 146,655 9,600
MID AMER BANCORP 80,315 5,500
MIDDLESEX WATER cO 38,644 1,000
wptawo co 36,348 2,300
MIDWEST EXPRESS EZDG 147,308 10,600
WIDWAY GaMES TNC 251,808 19,200
MIDWEST EANC HOLDING 48,565 1,200
wItacrow TNC 164,552 12 19,600
MILLENNTUM PHARMACEU 2,466,743 13,360 278,006
MILLENNTOM CHEMICALS 563,710 41,000
MWILLENNTOM CELL INC 141,473 2,700
MILLER HERMAN INC 731,552 7,200 72,700
MILLIPORE CORP 864,079 43,706 99,300
wrrs core 265,245 11,700
WINE SAFETY APPLIANC 81,588 5,200
MINERALS TECHNOLOGIE 271,475 614,223 19,500
MINNESOTA MNG & MFG 9,545,326 18,952,533 1,155,286
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MONTANA POWER CO

61208510

14,392,037

2,502,963

1,291,439

1,211,524

Issuer
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MIPS TECHNOLOGIES IN 324,319 100 24,200
WIPS TECHNOLOGTES TN 164,443
WIRANT CORP 7,180,763 135,313 935,809
WIRAVANT WED TECHNOL 116,145 2,700
WISSTON WEST PPTYS T 120,391 9,500
wIssTSSTPRT VY BANCS 50,114 4,000
MITCHELL ENERGY & DE 146,202 1,900 28,500
WITSUBISHT ToKYO FIN 1,929,417 33,750
WoBTLE MINT TNC 107,268 6,800
MOBILE TELESYSTEMS O 14,315 5,690 3,647
wocow e 82,00
MODINE MFG cO 349,386 100 25,446
voRAWK TNDS TNC 598,771 8,400 37,200
woroFrow core 64,530
MOLECULAR DEVICES CO 125,98 10,200
woLex N 3,312,662 55,972 364,826
worsx e 12,844 1,750 19,047
MONACO COACH CORP 213,476 17,700
VONDAVI ROBERT CORE 71,783 5,700
VONOLTTHIC SYS TECEN 16,300
voNSANTO CO NEW 262,834 3,300 23,600
MONTANA POWER CO 1,231,037 1,206,726 65,200
MONY GROUP TNC 433,043 3,100 31,500
woooys core 2,766,117 124,496 445,960
woos e 182,32 6,450
MORGAN STANLEY DEAN 22,254,716 76,814,333 2,683,662
MOTOROLA INC 42,896,357 1,317,628 5,707,733
wovapo GrovP TNC 92,175 2,400
WOVIE GALLERY TNC 86,04 900
MUBLLER TNDS TNC 443,352 100 18,200
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MULTEX COM INC 204,357 16,700
MOLTILINK TECHNOLOGY 44,600
MOLTIMEDIA GAMES TNC 13,500
MURPHY OTL CORP 371,363 14,103 23,300
wreRs Tos e 257,415 11,817
wrkROLTS coRe 23,600
MYLAN LABS INC 1,623,517 8,450 147,612
MYRIAD GENETICS INC 134,441 2,000 14,600
waBT NC 320,302 22,500
NEC cAP coRP 37,318 4,100
NET EANCORP TNC 225,387 17,800
wery e 0,92 26, 600
wew core 24,647 1,700
NCI BUTLDING 5YS INC 230,013 13,300
wco Grove NG 259,019 13,550
NCR CORP NEW 1,685,966 31,498 153,754
Ns GrovP INC 146,747 10,200

Page 42 of 70

Name of Title of Cusip Fair Market
Issuer Class Number Value

NEC CORP ADR 62905020 1,259,643

NL INDS INC COM NEW 62915640 2,702,759

NMS COMMUNICATIONS C COM 62924810 1,720,383

NN INC COM 62933710 1,071,336
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13,936,226

13,563,584

NATIONAL SVC INDS IN

63765710

1,234,323

611,051

610,606
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NATIONAL WESTN LIFE CL A 63852210 2,825,036 25,405 25,405

NATIONWIDE FINL SVCS CL A 63861210 10,616,496 256,066 255,506 460
NATIONWIDE HEALTH PP COM 63862010 9,010,056 482,079 482,079
NATURES SUNSHINE PRO COM 63902710 2,393,202 203,858 203,858
NAUTICA ENTERPRISES COM 63908910 3,212,579 251,179 251,079 100
NAVISTAR INTL CORP N COM 63934E10 51,905,567 1,314,065 1,313,460 505
NAVIGANT CONSULTING COM 63935N10 1,955,673 355,577 354,277 1,300
NAVIGANT INTL INC  coM  63935R10 1,444,703 126,175 126,175
NDCHEALTH CORE com 63948010 17,701,657 512,345 511,249 1,100
NEIMAN MARCUS GROUP  CL A 64020420 15,577,876 501,380 498,818 2,262
NEOFORMA COM TNC CoM NEW 64047550 844,737 28,975 28,979
NEOSE TECHNOLOGIES I COM 64052210 3,848,432 105,091 104,991
Page Total  ses.es7,ee0

Name of Sole Shared None
C rssser
NEC coRE 121,470
N TNDS TNC 170,988 6,000
NUS COMMUNTCATIONS C 334,126 22,800
woe e84
NPS PHARMACEUTICALS 231,876 17,100
NRG ENERGY INC 1,105,713 32,400 44,400
NtL TN 1,115,439 15,000 106,668
NUT coRP 126,117 9,100
wR INC 173,567 4,100
waGIc e 30,93
NABORS INDS INC 3,225,521 62,431 300,822
NaCCO TNDS TNC 101,630 1,000 4,000
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NANOGEN INC 106,467 2,800
WANOMETRICS Twe 159,821 4,500
NANOPHASE TCENOLOGTE 95,761
NAPRO BIOTHERAPUTICS 205,313 14,600
was# FrvcE co 274,829 6,700
NATCO GROUP TNC 95,968
NATIONAL AUSTRALTA B 25,861
NATIONAL BK GREECE s 52,046
NATIONAL BEVERAGE cO 38,739
NATIONAL CITY CORP 11,718,616 508,501 1,709,109
NATIONAL COMMERCE FI 2,000,165 12,890 228,325
NATIONAL HEALTHCARE 60,907
NATIONAL FUEL GAS CO 916,840 4,300 74,652
NATIONAL GOLF PPTYS 190,141 6,200
NATIONAL GRID GROUP 13,665
NATIONAL HEALTH TNVS 309,019 15,400
NATIONAL INSTRS CORP 394,463 2,800 17,500
NATIONAL-OTLWELL INC 715,533 11,850 52,236
NATIONAL PENN BANCSH 159,330 13,518
NATIONAL PRESTO TNDS 51,889 2,700
NATIONAL PROCESSING 89,652 3,900
NATIONAL SEMICONDUCT 3,206,426 49,628 391,995
NATIONAL SVC TNDS TN 584,632 26,419
NATIONAL WESTN LIFE 24,505 900
NATIONWIDE FINL SVCS 238,466 2,500 15,100
NATIONWIDE HEALTH PP 451,579 30,500
NATURES SUNSHINE PRO 191,758 12,100
NAUTICA ENTERPRISES 235,779 15,400
NAVISTAR INTL CORP N 1,163,448 15,062 135,555
NAVIGANT consULTING 332,677 22, 900
NAVIGANT INTL TNC 118,875 7,300
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NDCHEALTH CORP 490,949 21,400
NETMAN MARCUS GROUP 474,980 3,400 23,000
NEoFORMA CoM TNC 28,979
NEOSE TECHNOLOGIES 1 97,191 100 1,800

Page 43 of 70

Name of Title of Cusip Fair Market Shares Sole Shared as Sh
 tsswer Class  Numper Value  Prin Amt befined Ot
NEOPHARM TNC com 64091910 2,579,949 102,992 102,992
NETEANK TNC cow 64093310 2,618,920 243,897 243,897
NETWORKS ASSOCS INC COM 64093810 40,812,316 1,578,813 1,573,473 4,840
NET2PHONE com  64108N10 1,023,171 151,581 151,581
NETEGRITY TNC coM  G4110P10 5,124,766 264,705 264,489 200
NETRO CORE coM  64114R10 1,272,873 346,832 344,312 2,520
NETTQ cORP cow  ea115pl0 13,525,489 383,593 382,443 1,050
NETSCOUT S¥s INC coM  64115TI0 1,339,408 169,331 169,331
NETRATINGS TNC cow  ealtemio 1,467,679 93,602 93,602
NETWORK APPLIANCE TN COM 64120110 145,716,966 6,662,870 6,644,070 17,960
NETWORK PLUS CORP  COM 64122050 1,319,910 1,137,854 845,744 224,080 ¢
NEUBERGER BERMAN INC COM 64123410 28,798,312 655,998 654,668 1,180
NEUROGEN CORP com 6412410 2,004,009 114,651 114,651
NEUROCRINE BIOSCIENC CoM 6412510 10,836,723 211,201 210,881 320
NEW CENTURY FINANCIA COM 64352010 1,585,959 117,218 117,218
NEW ENGLAND BUSINESS COM 64387210 2,130,226 111,239 111,239
NEW FOCUS TNC coM 64438310 1,735,668 455,556 454,256 1,300
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NEW HORIZONS WORLDWI COM 64552610 616,319 53,593 53,593

NEW JERSEY RES cow 64602510 7,888,935 168,567 167,367 200
NEW PLAN EXCEL RLTY COM 64805310 22,491,687 1,180,666 1,179,676 950
NEW YORK CMNTY BANCO COM 64944510 24,790,233 1,083,963 1,083,963
NEW YORK TIMES CO  CL A 65011110 155,909,676 3,604,848 3,565,735 38,893
NEWELL RUBBERMAID IN COM 65122910 171,470,953 6,213,476 6,181,823 35,753
NEWFTELD EXPL CO  coM 65129010 12,509,711 352,287 345,317 4,315
NEWHALL LAND ¢ FARMI DEPOSTTARY 65142610 485,400 16,500 16,500
NEWMARK HOMES CORP  CoM 65157810 408,493 28,289 28,289
NEWMONT MINING CORP COM 65163910 79,336,712 4,151,581 4,142,898 8,187
NEWPARK RES TNC CoM PAR §. 65171850 4,740,845 600,107 599,157 950
NEWPORT CoRP cow 65182410 8,003,475 415,118 414,698 400
NEWPORT NEWS SHIPBUI COM 65222810 7,610,640 106,816 104,485 2,331
NEWPOWER HIDGS TNC  Co 65246310 277,685 315,251 315,151
wews come 1t ADR NEW 65248770 3,529,573 110,858 110,958
NEWS CORP LD SP ADR PFD 65248780 1,157,836 43,758 42,876 882
NEXTEL COMMUNICATION CL A 65332v10 166,165,382 15,161,075 15,042,940 72,250 4
NEXTEL PARTNERS INC CL A 65333F10 6,753,708 562,809 562,099 710
NEXT LEVEL COMM INC COM  65333U10 687,272 205,156 203,456 1,700
NIAGARA MOWAWK KLDGS COM 65352010 54,869,137 3,094,706 3,082,846 11,540
NICOR NG cou 65408610 39,873,506 957,577 954,807 2,770
Nike me CL B 65410610 262,741,300 4,671,787 4,660,704 3,983
99 CENTS ONLY STORES COM 65440KI0 19,415,082 507,610 507,610
NIPPON TELEG & TEL C SPONSORED 65462410 366,184 22,604 18,200 4,404
NISoURCE NG coM 6547310 99,322,717 4,307,143 4,296,239 8,472
NISSAN MOTORS SPONSORED 65474420 344,392 31,712 31,712
NOBLE AFFILIATES INC COM 65489410 23,968,015 679,173 653,147 7,645 1
NoKTA CoRP SPONSORED 65490220 6,823,657 278,176 276,136 1,980
NOBLE DRILLING CORP COM 65504210 109,405,411 3,214,025 3,154,315 45,570 1
NomANDA TNC cou  essa2z10 1,027,260 109,283 109,283
Page Total  1,556887,630



Edgar Filing: STATE STREET CORP - Form 13F-HR

Name of Sole Shared None
C fssser
NEOPHARM TNC 95,952 7,040
NETEANK TNC 235,097 14,800
NETWORKS ASSOCS INC 1,483,713 8,900 86,200
NET2PHONE 140,681 10,900
NETEGRITY TNC 248,589 20 16,100
NeTRO corP 323,332 23, 500
NETTQ cORP 358,425 100 25,068
NETSCOUT Svs TNC 157,931 11,400
NETRATINGS TNC 83,602
NETWORK APPLTANCE IN 5,668,307 225,030 769,533
NETWORK PLUS CORP 1,069,824 68,030
NEUBERCER BERMAN INC 617,812 3,250 34,936
NEUROGEN CoRP 104,551 10,100
NEUROCRINE BIOSCIENC 197,801 13,400
NEW CENTURY FINANCIA 117,218
NEW ENGLAND BUSINESS 99,838 11,400
NEW FOCUS TNC 422,956 32,600
NEW HORIZONS WORLDWI 53,593
NEW JERSEY RES 155,767 1,000 11,800
NEW PLAN EXCEL RLTY 1,115,666 7,600 57,400
NEW YORK CMNTY BANCO 1,031,988 51,975
NEW YORK TIMES CO 3,029,102 111,848 463,898
NEWELL RUBBERMATD IN 5,365,428 98,934 755,114
NEWFTELD EXPL CO 318,992 6,695 26,600
NEWHALL LAND & FARMI 16,500
NEWMARK HOMES CORP 28,289
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NEWMONT MINING CORP 3,619,337 58,067 474,177
NEWPARK RES INC 553,907 46,200
NEWPORT CORP 396,598 20 18,500
NEWPORT NEWS SHIPBUI 79,190 27, 626
NEWPOWER HLDGS INC 346,851 100 28,300
wews core LD 48,158 62,800
NEWS CORP LTD 43,758
NEXTEL COMMUNICATION 12,878,791 543,817 1,738,467
NEXTEL PARTNERS INC 539,009 300 23,500
NEXT LEVEL CoMM INC 194,156 11,000
NIAGARA MOHAWK HLDGS 2,752,771 45,426 296,509
NICOR NG 860,368 11,721 85,488
NIKE INC 4,097,893 74,949 498,945
99 CENTS ONLY STORES 490,960 16,650
NIPPON TELEG & TEL ¢ 22,604
NISOURCE INC 3,676,112 63,809 567,222
NISSAN MoTORS 31,712
NOBLE AFFILIATES INC 602,622 21,381 55,170
NoKIA CoRP 218,176
NOBLE DRILLING CORP 2,861,475 51,654 280,896
NomANDA TNC 74,017 35,266
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NUCOR CORP

67034610

101,526,597

1,917,043

1,868,025
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NUEVO ENERGY CO COM 67050910 2,317,890 154,526 154,526

NOMERTCAL TECHNOLOGI CoM  67053TL0 6,228,217 176,938 176,938
NVIDIA CORE coM 67066610 177,058,583 2,646,615 2,641,505 4,130
— cou 7071210 5,697,792 284,605 284,465 40
o chARLEYS NG cow 7082310 2,692,520 145,463 145,463
OGE ENERGY CORP cou 67083710 19,882,681 861,468 850,758 8,610
oM crOUP TNC cou 67087210 12,576,695 190,008 183,303 3,526
0SI PHARMACEUTICALS CoM 67104010 9,951,423 217,565 217,045 520
OTG SOFTWARE INC CoM 67105910 1,429,690 142,963 142,969
OAK TECHNOLOGY INC  CoM 67180210 6,004,611 436,699 436,593 100
oaxtey ™ve cou 67366210 3,497,501 215,104 214,94 200
OCCIDENTAL PETE CORP COM 67459910 246,235,727 9,281,407 9,258,127 22,200
OCEAN ENERGY INC DEL COM 67481810 30,508,934 1,589,007 1,585,007 3,600
OCEANEERING INTL TNC COM 67523210 5,600,142 253,171 253,171
OCEANFTRST FINL CORP COM 67523410 1,757,495 712,744 72,784
ocTEL core cou 772710 1,385,028 716,946 76,946
bage Total 2,629,334,029

Name of Sole Shared None
C rssser
NORDSON CORE 349,966 24,800
NORDSTROM INC 2,202,298 34,253 261,780
NORFOLK SOUTHERN COR 7,487,821 158,525 1,094,083
NORSK HYDRO A S 18,300
NoRTEK TNC 77,974 5,500
NORTEL NETWORKS CORP 44,611,878 741,204 3,382,749
NORTH AMERN SCIENTIF 57,365
NORTH FORK BANCORPOR 2,175,093 21,400 185,801
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NORTH PITTSBURGH SYS 193,609 10,300
NORTHEAST UTTLS 1,322,034 10,736 117,949
NORTHERN TR CORP 5,781,775 516,274 632,815
NORTHFTELD 1aBS TNC 78,075 2,000
NORTHROP GRUMMAN COR 1,948,208 4,157,591 190,295
NORTHWEST ATRLS CORP 361,457 1,398,808 30,500
NORTHWEST BANCORP TN 127,458 9,100
NORTHWEST NAT GAS cO 315,516 24,200
NORTHWESTERN CORP 394,505 465 22,900
NovARTTS A G 118,715
NU HORTZONS ELECTRS 122,908 2,500
wovapeM TNC 112,551 2, 600
NUANCE COMMUNICATION 248,587 100 16,500
Novavax mc 125,003 8,800
NOVELL TNC 7,253,283 63,640 757,578
NOVELLUS SYs INC 2,551,079 42,193 304,543
NOVEN PEARMACEUTICAL 359,489 13,900
NOVOSTE CoRP 121,783 11,200
NOVO-NORDISK A S 19,317
NU SKIN ENTERPRISES 368,361 28,200
NsTAR 504,156 8,285 34,900
wteLOS NG 144,648 10,000
NUCOR CORP 1,630,579 51,413 235,051
NUEVO ENERGY CO 143,026 11,500
NUMERICAL TECHNOLOGT 165,338 11,600
NVIDIA coRP 2,330,837 98,080 217,698
NPIX TNC 270,605 100 13,900
o cuaRLEYS TNC 135,063 10,400
OGE ENERGY CORP 780,568 8,900 72,000
oM GROUP TNC 169,028 5,280 15,700
0SI PHARMACEUTICALS 192,065 3,100 22,400
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OTG SOFTWARE INC

Page 45 of 70

142,969
408,899
199,604
8,126,704 173,261
1,470,007 10,000
237,871
65,944
70,746
Title of Cusip
Class Number
COM 67574410
COM 67574610
COM 67611V10
COM 67612W10
COM 67622M10
COM 67622010
COM 67625510
COM 67700710
COM 67724010
COM 67802610
COM 68003310
COM 68022310
COM 68027710
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OLIN CORP

COM PAR $1 68066520

7,663,094

474,789

474,689

COM 68190410
COM 68191910
COM 68197710
COM 68209210
COM 68212910
COM 68215910
COM 68218910
CL A 68243010
COM 68250510
COM 68268010
COM 68273F10
COM 68339910
COM 68340210
COM 68371810
COM 68375010
COM 68375710
COM 68389X10
COM 68394810
COM 68554V10
COM 68556410
COM 68571P10
COM 68590610
COM 68607910
COM 68609110
COM 68618W10
COM 68628610
COM 68750P10
CL A 68783610
CL A 68822220
COM 68823920
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OSMONICS INC COM 68835010 1,361,384 97,103 97,103

OTTER TATL CORP cow 68964810 6,544,200 224,561 222,481 100
OUTBACK STEAKHOUSE I coM 68989910 33,613,018 981,402 975,362 5,840
Page Total 2,422,382,244

Name of Sole Shared None
C fssser
OCULAR SCTENCES TNC 196,90 9,700
OCWEN FINL CORP 606,889 42,600 22,600
ODYSSEY HEALTHCARE I 10,600
ODYSSEY RE HLDGS COR 44,700
OFFICEMAX INC 927,001 82,200
OFFICE DEPOT INC 6,608,545 1,993,022 666,984
OFFSHORE LOGISTICS T 313,079 11,000
OGLEBAY NORTON CO 17,688 800
oMTO cAS CoRP 686,768 40,900
oIL STS INTL INC 119,457 4,500
OLD NATL BANCORP TND 384,390 3,070 39,745
OLD REP INTL CORP 2,729,986 23,800 114,953
OLD SECOND BANCORP T 51,035 3,600
oLTN cor®  aso,ess 24,100
OwNTCARE TNC 805,943 7,600 52,500
OMNTCOM GROUP INC 3,292,944 134,902 505,886
1-800 coNTACTS TNC 54,116 4,200
OMEGA FINL CORE 67,575 6,100
oMNOVA SOLUTTONS TNC 344,987 21, 600
ON ASSIGNMENT INC 226,745 14,600
ON SEMICONDUCTOR COR 324,423 22,800
| 800 FrOWERS coMw  s1,958
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ONEIDA LTD 120,426 13,500
oNEOK TNC NEW 770,850 2,49 33,010
ONT SYSTEMS CORP 1,148,460 26,300 63,710
ONYX PHARMACEUTICALS 141,135 11,500
ONYX SOPTWARE CORP 252,989 20,400
OPENWAVE SYS TNC 1,221,357 9,840 203,674
OPLINK COMMNICATION 912,326 71,900
OPNET TECHNOLOGTES T 191,117 5,100
ORACLE CORP 97,811,661 3,934,159 13,028,832
opTTON CamE 8Ne 67,503
ORASURE TECKNOLOGIES 228,643 15,900
ORBITAL SCTENCES COR 305,177 27,700
ORCHTD BIOSCIENCES 1 318,001 20,800
ORGANOGENESTS TNC 277,866 1,700 23,800
OREGON STL MLS TNC 208,638 16,000
o RETLLY AUTOMOTIVE 336,206 24, 600
ORIENTAL FINI cROUP 87,802 7,200
ORION PWR HLDGS INC 205,894 1,90 17,500
ORTHODONTIC CTRS AME 225,897 3,300 25,800
osca mc 75,233 2,800
OSHKOSH B GOsH TNC 79,676 8,400
OSHKOSH TRUCK CORP 262,386 3,620 9,700
osuonrcs e 86,403 10,700
OTTER TAIL CoRP 205,581 2,000 17,000
OUTBACK STEAKHOUSE T 930,752 4,000 46,650
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PACIFIC CAP BANCORP

69404P10

7,962,085

286,509

286,469
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PACIFIC CENTY FINL C COM 69405810 20,396,608 787,818 785,088 2,730

PACIFIC NORTHWEST BA COM 6s46eMl0 2,606,030 129,327 120,31
PACIFIC SUNWEAR CALI COM 69487310 5,703,734 279,321 276,661 2,560
PACIFICARE REALTH SY CoM 69511210 6,589,648 411,853 411,753 100
PACKAGING CORP AMER COM 69515610 18,731,017 1,032,012 1,031,511 501
PACKETEER NG cow 69521010 1,495,623 202,934 199,409 3,525
PaCTIV CoRP coM 69525710 59,141,722 3,331,928 3,327,008 4,920
PAIN THERAPEUTICS IN COM  69562Kl0 1,562,668 170,597 170,597
PALL corr coM 69642030 70,026,220 2,910,483 2,896,233 14,250
PALM HARBOR HOMES ~ CoM 69663910 3,629,383 151,580 151,580
PaM mC coM 69664210 47,660,472 12,283,627 12,054,666 216,019 1
PANAUSAT CORP NEW  CoM 69793310 8,681,480 396,777 396,497 280
PAN PACIFIC RETAIL P COM 6980610 13,579,936 472,839 424,803 48,036
PANCANADIAN ENERGY C COM  69831A10 365,768 14,068 13,282 786
PANERA BREAD CO CL A essaoWlo 10,952,026 210,454 210,454
PAPA JORNS INTL INC CoM 69881310 16,113,749 586,381 586,281 100
PARADIGM GENETICS IN COM 69900R10 1,042,256 182,852 181,973 819
PARMMETRIC TECKNOLOG COM 69917310 44,018,761 5,636,205 5,620,215 14,825
PAREXEL INTL CORP  COM 69946210 3,299,796 229,951 229,651 300
PARK ELECTROCHEMICAL COM 70041620 4,076,265 154,404 154,114 250
bage Total 2,155,062,454

Name of Sole Shared None
o fssser
OVERSEAS SHTPHOLDING 363,585 16,900
OVERTURE Svcs TNC 364,309 11,400
OWENS & MINOR INC NE 286,040 22,500
OWENS TLL INC 1,315,886 18,959,672 95,254
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OXFORD HEALTH PLANS 1,139,955 6,240 127,254
OXFORD TNDS TNC 50,081 160 1,100
b ccomwecTion 70,569
pc-tEL TNC 11,690 3,900
PpF soruTIONs N 16,300
b1 NC 63,033 4,800
PGeE CORP 6,984,692 22,021,612 987,663
per mANCORP TNC 181,224 7,500
P F CHANGS CHINA BIS 156,169 5,365 4,800
PIco mnGs e 114,667 8,400
PLX TECHNOLOGY TNC 144,356 11,000
Pwa caP CoRP 141,417 12,600
Puc-sTERRA TNC 2,857,504 106,297 374,801
PMI GROP NG 538,147 2,400 36,350
PNC FINL SVCS GROUP 5,485,344 119,840 849,309
PpG TNDS TNC 3,431,482 56,077 418,447
PeL coRe 3,525,682 56,627 377,126
PRI AUTOMATION TNC 195,401 14,400
PS BUSTNESS PKS TNC 245,30 8,100
PSS WORLD MED INC 1,206,457 44,800
PTEK mInGS ¢ 121,5:
PaccAR NG 1,375,867 22,231 131,678
PACTFIC CAP BANCORP 270,200 16,300
PACIFIC CENTY FINL C 730,996 4,300 52,522
PACTFIC NORTHWEST BA 120,627 8,700
PACTFIC SUNWEAR CALT 258,121 100 21,100
PACTFICARE HEALTH SY 391,753 20,100
PACKAGING CORP AMER 972,212 18,300 41,500
PACKETEER TNC 191,434 11,500
pacTIv come 2,094,581 62,863 274,484
PAIN THERAPEUTICS TN 167,697 2,500
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PALL CORP 2,667,627 30,215 212,641
PALM HARBOR HOMES 141,340 10,200
paLM INC 10,347,218 326,488 1,609,921
PANAMSAT CORP NEW 375,777 2,600 18,400
PAN PACTFIC RETATL P 461,039 11,800
PANCANADIAN ENERGY C 11,606 2,462
PANERA BREAD CO 200,55 5,900
PAPA JOHNS INTL TNC 577,281 9,100
PARADIGM GENETICS TN 172,052 10,800
PARAMETRIC TECHNOLOG 4,808,387 176,252 651,566
PAREXEL INTL CORP 215,151 14,800
PARK ELECTROCHEMICAL 146,604 7,800
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Name of Title of Cusip Fair Market Shares Sole Shared as Sh
 tsswer Class  Numper Value  Prin Amt befined Ot
PARK NATL CORP cow 70065810 9,989,082 107,609 107,609
PARK PL ENTMT CORP  COM 70063010 30,029,686 3,274,775 3,260,015 14,160
PARKER DRILLING CO  CoM 70108110 3,315,679 898,558 787,258 1,300 11
PARKER HANNTFIN CORP COM 70109410 127,037,183 2,767,092 2,705,994 30,901 3
PARKERVISION TNC ~  coM 70135410 1,650,096 78,576 78,576
PARKWAY PPTYS INC  COM 70159010 3,462,594 104,295 104,205
PATHMARK STORES INC cCOM  70322A10 6,780,316 274,952 266,952 8,000
PATINA OTL & GAS COR COM 70322410 10,642,995 387,018 387,08
PATTERSON DENTAL CO  COM 70341210 24,489,114 598,317 592,602 5,615
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PATTERSON UTI ENERGY COM 70348110 15,521,336 665,866 663,566 2,100

PaxAR COR® cow 70422710 4,886,617 344,128 344,088 40
PAXSON COMMUNICATION CoM 70423110 3,452,376 330,371 328,671 1,700
PavcHEX NG cow 70432610 275,125,973 7,894,576 7,712,192 112,900 ¢
PAYLESS SHOESOURCE I coM 170437910 12,707,306 226,310 225,205 1,005
PEABODY ENERGY CORP  COM 70454910 3,502,251 127,430 127,430
pEaRsON PLC SPONSORED 70501510 458,952 37,374 37,374
PEC SOLUTIONS INC  cOM 70510710 1,105,320 29,389 29,389
pEcHTNEY SPONSORED 70515120 451,603 17,035 17,035
PECO IT NC cow 70522110 91,669 116,052 116,052
PEDTATRIX MED CROUP COM 70532410 8,047,316 237,244 237,244
PEGASUS COMMUNICATIO CL A 70530410 4,078,908 391,826 389,326 2,400
PEGASUS SOLUTIONS IN CoM 70590610 3,181,183 224,027 223,987 40
pEMSTAR TNC cow  70ess210 2,447,884 203,987 203,987
PENN ENGR & MFG CORP COM NON VT 70738930 1,983,736 118,432 118,432
PENN NATL GAMING INC cCOM 70756910 2,671,892 88,065 88,065
PENN VA CORP cow 70788210 2,416,053 70,852 70,852
PENNEY J C TNC CoM 70816010 1,134,196,051 42,163,422 42,147,346 15,476
PENNFED FINL SVCS TN cOM 70816710 1,288,778 51,925 51,925
PENNSYLVANIA RL ESTA SH BEN INT 70910210 3,557,673 153,348 153,248 100
PENNZOTL-QUAKER STAT COM 70932310 14,321,987 991,141 989,391 1,450
PENTATR NG cow 70963110 17,813,922 487,919 487,119 800
PENTON MEDIA INC coM 70966810 1,768,719 282,543 207,323 220 7
PENWEST PHARMACEUTIC cOM 70875410 2,238,261 111,635 111,635
PEOPLES BK BRIDGEPOR COM 71019810 4,498,892 211,613 200,663 4,100
PEOPLES ENERGY CORP  COM 71103010 34,325,853 904,979 903,799 930
PEOPLES HLDG CO couw 71114810 1,094,941 29,593 29,503
PEOPLESOFT INC coM 71271310 252,394,815 6,278,478 6,264,465 13,653
PEP BOYS MANNY MOE & COM 71327810 18,271,181 1,065,375 1,065,375
PEPSI BOTTLING GROUP COM 71340910 269,316,157 11,460,262 11,457,156 2,906
PEPSIANERICAS INC  coM  71343v20 20,364,756 1,475,707 1,472,087 3,220
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40,883,848

38,149,543

1,739,874

PEPSICO INC COM 71344810 1,990,634,559
PER-SE TECHNOLOGIES COM NEW 71356930 2,797,988
PEREGRINE SYSTEMS IN COM 71366010 18,956,699
PEREGRINE PHARMACEUT COM 71366110 3,020,406
PERFORMANCE FOOD GRO COM 71375510 14,263,580
PERFORMANCE TECHNOLO COM 71376K10 1,178,806
PERICOM SEMICONDUCTO COM 71383110 6,420,179

Name of Sole Shared None
C rssser
PARK NATL CORP 100,199 7,500
PARK PL ENTMT CORP 2,919,349 15,600 339,826
PARKER DRILLING CO 736,258 110,000 52,300
PARKER HANNIFIN CORP 2,390,820 75,151 301,121
PARKERVISION INC 73,076 5,500
PARKWAY PPTYS INC 96,695 7,600
PATHUARK STORES INC 256,252 18,700
PATINA OTL & GAS COR 378,618 8,400
PATTERSON DENTAL CO 562,317 4,700 31,300
PATTERSON UTI ENERGY 619,366 6,000 40,500
PAXAR CORE 317,628 26,500
PAXSON COMMUNICATION 306,871 23, 500
PAYCHEX TNC 6,534,554 335,105 1,024,917
PAYLESS SHOESOURCE I 210,210 2,000 14,100
PEABODY ENERGY CORP 117,130 1,000 9,300
PEARSON PLC 37,374
pEc soutIons e 29,380
PECRINEY 17,035

172



Edgar Filing: STATE STREET CORP - Form 13F-HR

PECO II INC 113,852 2,200
PEDIATRIX MED GROUP 224,844 12,400
PEGASUS COMMUNICATIO 364,826 100 26,900
PEGASUS SOLUTIONS IN 207,027 17,000
PEMSTAR INC 193,687 10,300
PENN ENGR & MFG CORP 107,832 10,600
PENN NATL GAMING INC 82,765 5,300
PENN VA CORE 66,352 4,500
PENNEY J C INC 4,871,690 36,564,352 727,380
PENNFED FINL SVCS IN 50,725 1,200
PENNSYLVANTA RL ESTA 144,648 8,700
PENNZOTLQUAKER STAT 938,241 300 52,600
PENTAIR INC 451,319 6,400 30,200
PENTON MEDIA INC 193,443 75,000 14,100
PENWEST PHARMACEUTIC 108,035 3,600
PEOPLES BK BRIDGEPOR 188,963 7,250 15,400
PEOPLES ENERGY CORP 827,917 6,250 70,812
PEOPLES EIDG CO 29,593
PEOPLESOFT INC 5,236,266 207,499 834,713
PEP BOVS MAWNY MOE & 1,020,375 45,000
PEPSI BOTTLING GROUP 5,277,708 5,755,109 427,445
PEPSIAMERICAS INC 1,335,207 4,400 136,100
PEPSICO INC 33,694,066 2,279,209 4,910,573
PER-SE TECHNOLOGIES 241,378 18,00
PEREGRINE SYSTEMS IN 1,071,818 8,100 198,349
PEREGRINE PHARMACEUT 820,485 60,100
PERFORMANCE FOOD GRO 373,491 32,070
PERFORMANCE TECHNOLO 86,499 2,000
PERICOM SEMICONDUCTO 428,471 14,300
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4,025,287 2,82

138,268,876

1,397,863,815

32,775,236

27,240,479

5,479,408

2,162,211,998

47,158,386

46,364,493

PHOENIX COS INC NEW

71902E10

1,392,828

75,288

71,400
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PHOENIX TECHNOLOGY L COM 71915310 3,624,521 311,385 310,485 900

PROTON DYNAMICS INC coM 71936410 5,322,333 116,590 115,105 1,485
PHOTRONICS TNC cow 71940510 11,163,797 356,102 355,882 220
PIEDNONT NAT GAS INC cCoM 72018610 10,448,731 291,864 291,314 550
PIER 1 IMPORTS INC  CoM 72027910 20,847,760 1,202,293 1,199,233 3,060
PILGRIMS PRIDE CORP CL B 72146710 1,893,182 139,719 139,710
PINNACLE ENTMT TNC  coM  7234s6l0 1,038,580 172,
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